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Relevant Comments                                                          Revised Wording 
Additional statements as required by Sec. 84b.8 of the Actuarial Opinion Memorandum 
Regulation of Pennsylvania 

  The Actuarial Memorandum includes “Deviation from Standard” wording regarding 
conformity with an Actuarial Standard of Practice 

 
Identification 
I, Thomas L. Handley, FSA, MAAA, am a Vice President and Principal with the firm of Lewis 
& Ellis, Inc. I am a member of the American Academy of Actuaries and have been retained by 
Highmark Inc. with regard to loss reserves, actuarial liabilities and related items.  I was 
appointed on July 27, 2010 in accordance with the requirements of the annual statement 
instructions. I meet the Academy qualification standards for rendering the opinion. 
 
Scope 
I have examined the actuarial assumptions and methods used in determining loss reserves, 
actuarial liabilities and related actuarial items listed below, as shown in the annual statement of 
the organization as prepared for filing with state regulatory officials, as of December 31, 2010.  
 

A. Claims unpaid (Page 3, Line 1); $ 496,975,947 
 

B. Accrued medical incentive pool and bonus payments $ 10,693,000 
 (Page 3, Line 2); 
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C. Unpaid claims adjustment expenses (Page 3, Line 3); $ 9,616,614 
 

D. Aggregate health policy reserves (Page 3, Line 4) including  $ 302,356,835 
unearned premium reserves, premium deficiency reserves and  
additional policy reserves from the Underwriting and Investment  
Exhibit – Part 2D; 
 

E. Aggregate life policy reserves (Page 3, Line 5); $ 0 
 

F. Property/casualty unearned premium reserves (Page 3, Line 6); $ 0 
 

G. Aggregate health claim reserves (Page 3, Line 7); and $ 9,907 
 

H. Any other loss reserves, actuarial liabilities, or related items $ 0 
presented as liabilities in the annual statement; and 
 

I. Specified actuarial items presented as assets in the annual statement. $ 0 
 
Premium deficiency reserves were considered for each contract grouping of products.  Financial 
projections were developed using projected premium increases, claim trends, administrative 
expenses, lapse rates, interest rates and enrollment changes.  If projected losses resulted, 
premium deficiency reserves were determined and reported above in the aggregate health policy 
reserves.  
 
Reliance 
In forming my opinion on claims unpaid, accrued medical incentive pool and bonus payments, 
unpaid claims adjustment expenses, aggregate health policy reserves, and aggregate health claim 
reserves, I relied upon data prepared by William J. Cashion, Vice President & Chief Actuary, as 
certified in the attached statement.  I evaluated that data for reasonableness and consistency.  I 
also reconciled that data to the Underwriting and Investment Exhibit – Part 2B of the company’s 
current annual statement.  In other respects, my examination included review of the actuarial 
assumptions and actuarial methods used and tests of the calculations I considered necessary.  
 
Opinion 
In my opinion, the amounts carried in the balance sheet on account of the items identified above: 
 

A. Are in accordance with accepted actuarial standards consistently applied and are fairly 
stated in accordance with sound actuarial principles; 

 
B. Are based on actuarial assumptions relevant to contract provisions and appropriate to the 

purpose for which the statement was prepared; 
 

C. Meet the requirements of the Insurance Laws and regulations of the state of 
Pennsylvania; and are at least as great as the minimum aggregate amounts required by the 
state in which this statement is filed; 

 
D. Make a good and sufficient provision for all unpaid claims and other actuarial liabilities 

of the organization under the terms of its contracts and agreements; 
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E. Are computed on the basis of assumptions and methods consistent with those used in 
computing the corresponding items in the annual statement of the preceding year-end; 
and 

 
F. Include provision for all actuarial items that ought to be established. 

 
The Underwriting and Investment Exhibit – Part 2B was reviewed for reasonableness and 
consistency with the applicable Actuarial Standards of Practice. 
 
Actuarial methods, considerations and analyses used in forming my opinion conform to the 
relevant Standards of Practice as promulgated from time to time by the Actuarial Standards 
Board, which standards form the basis of this statement of opinion. 
 
Relevant Comments 
The reserves and related actuarial items, when considered in light of the assets held by the 
company with respect to such reserves and related actuarial items including, but not limited to, 
the investment earnings on such assets, and the considerations anticipated to be received and 
retained under such policies and contracts, make adequate provision, according to presently 
accepted actuarial standards of practice, for the anticipated cash flows required by the contractual 
obligations and related expenses of the company. 
 
This opinion is updated annually as required by statute. To the best of my knowledge, there 
have been no material changes from the applicable date of the annual statement to the date of 
the rendering of this opinion which should be considered in reviewing this opinion. 
 
The impact of unanticipated events subsequent to the date of this opinion is beyond the scope of 
this opinion. The analysis of asset adequacy portion of this opinion should be viewed 
recognizing that the company's future experience may not follow all the assumptions used in the 
analysis. 
 
 
 
 
 
 
 
 
 
 
 
February 23, 2011 
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ASSETS
Current Year Prior Year

1 2 3 4
Net Admitted

Nonadmitted Assets Net
Assets Assets (Cols. 1 - 2) Admitted Assets

1. Bonds (Schedule D)........................................................................................................... ...........1,420,855,915 .................................0 ...........1,420,855,915 ...........1,365,408,680

2. Stocks (Schedule D):

2.1 Preferred stocks....................................................................................................... ...................5,655,603 .................................0 ...................5,655,603 ...................2,417,052

2.2 Common stocks....................................................................................................... ...........2,840,973,930 .................................0 ...........2,840,973,930 ...........2,583,739,473

3. Mortgage loans on real estate (Schedule B):

3.1 First liens.................................................................................................................. .................................0 .................................0 .................................0 .................................0

3.2 Other than first liens................................................................................................. .................................0 .................................0 .................................0 .................................0

4. Real estate (Schedule A):

4.1 Properties occupied by the company (less $............0
encumbrances)........................................................................................................ .................71,314,623 .................................0 .................71,314,623 .................74,905,035

4.2 Properties held for the production of income (less $............0
encumbrances)........................................................................................................ .................................0 .................................0 .................................0 .................................0

4.3 Properties held for sale (less $..........0 encumbrances).......................................... .................................0 .................................0 .................................0 .................................0

5. Cash ($.....(5,334,617), Sch. E-Part 1), cash equivalents ($.....16,997,873,
Sch. E-Part 2) and short-term investments ($.....211,766,055, Sch. DA)......................... ..............223,429,311 .................................0 ..............223,429,311 ..............273,617,793

6. Contract loans (including $..........0 premium notes).......................................................... .................................0 .................................0 .................................0 .................................0

7. Derivatives.......................................................................................................................... .................11,770,891 .................................0 .................11,770,891 ...................9,351,755

8. Other invested assets (Schedule BA)................................................................................ ..............228,440,961 .................................0 ..............228,440,961 ..............239,853,930

9. Receivables for securities.................................................................................................. ......................482,448 .................................0 ......................482,448 ........................80,336

10. Securities lending reinvested collateral assets.................................................................. ..............312,719,328 .................................0 ..............312,719,328 ..............216,127,125

11. Aggregate write-ins for invested assets............................................................................. .................................0 .................................0 .................................0 .................................0

12. Subtotals, cash and invested assets (Lines 1 to 11)......................................................... ...........5,115,643,010 .................................0 ...........5,115,643,010 ...........4,765,501,179

13. Title plants less $..........0 charged off (for Title insurers only)........................................... .................................0 .................................0 .................................0 .................................0

14. Investment income due and accrued................................................................................. .................14,940,224 .................................0 .................14,940,224 .................16,806,899

15. Premiums and considerations:

15.1 Uncollected premiums and agents' balances in course of collection..................... ..............270,903,666 .................22,247,405 ..............248,656,261 ..............254,090,162

15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including $..........0 earned but unbilled premiums)...................... .................................0 .................................0 .................................0 .................................0

15.3 Accrued retrospective premiums............................................................................. .................28,900,053 .................................0 .................28,900,053 .................38,836,458

16. Reinsurance:

16.1 Amounts recoverable from reinsurers..................................................................... ...................2,408,410 .................................0 ...................2,408,410 ...................2,455,181

16.2 Funds held by or deposited with reinsured companies........................................... ...................3,879,861 .................................0 ...................3,879,861 ...................2,208,871

16.3 Other amounts receivable under reinsurance contracts......................................... .................................0 .................................0 .................................0 .................................0

17. Amounts receivable relating to uninsured plans................................................................ ..............171,290,043 ...................3,767,975 ..............167,522,068 .................70,389,766

18.1 Current federal and foreign income tax recoverable and interest thereon....................... .................75,496,281 .................................0 .................75,496,281 .................92,413,005

18.2 Net deferred tax asset........................................................................................................ ..............191,217,216 .................86,253,595 ..............104,963,621 ...................5,219,478

19. Guaranty funds receivable or on deposit........................................................................... .................................0 .................................0 .................................0 .................................0

20. Electronic data processing equipment and software......................................................... ..............176,144,496 ..............166,432,095 ...................9,712,401 .................15,745,844

21. Furniture and equipment, including health care delivery assets ($..........0)..................... .................27,121,419 .................27,121,419 .................................0 .................................0

22. Net adjustment in assets and liabilities due to foreign exchange rates............................ .................................0 .................................0 .................................0 .................................0

23. Receivables from parent, subsidiaries and affiliates......................................................... .................68,522,541 ......................708,294 .................67,814,247 .................48,964,975

24. Health care ($.....86,201,621) and other amounts receivable........................................... ..............168,589,975 .................54,350,628 ..............114,239,347 ..............188,386,980

25. Aggregate write-ins for other than invested assets........................................................... ..............366,039,429 ..............292,553,699 .................73,485,730 .................85,950,723

26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 to 25)........................................................................................... ...........6,681,096,624 ..............653,435,110 ...........6,027,661,514 ...........5,586,969,521

27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts............... .................................0 .................................0 .................................0 .................................0

28. TOTALS (Lines 26 and 27)................................................................................................ ...........6,681,096,624 ..............653,435,110 ...........6,027,661,514 ...........5,586,969,521

DETAILS OF WRITE-INS
1101. ............................................................................................................................................ .................................0 .................................0 .................................0 .................................0
1102. ............................................................................................................................................ .................................0 .................................0 .................................0 .................................0
1103. ............................................................................................................................................ .................................0 .................................0 .................................0 .................................0
1198. Summary of remaining write-ins for Line 11 from overflow page...................................... .................................0 .................................0 .................................0 .................................0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 above)................................................ .................................0 .................................0 .................................0 .................................0
2501. Cash surrender value life insurance.................................................................................. .................71,373,268 .................................0 .................71,373,268 .................67,820,406
2502. Prepaid postretirement plan asset..................................................................................... .................74,800,184 .................74,800,184 .................................0 .................................0
2503. Prepaid pension plan asset................................................................................................ ..............140,649,518 ..............140,649,518 .................................0 .................................0
2598. Summary of remaining write-ins for Line 25 from overflow page...................................... .................79,216,459 .................77,103,997 ...................2,112,462 .................18,130,317
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)................................................ ..............366,039,429 ..............292,553,699 .................73,485,730 .................85,950,723
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LIABILITIES, CAPITAL AND SURPLUS
Current Period Prior Year

1 2 3 4
Covered Uncovered Total Total

1. Claims unpaid (less $.....118,878 reinsurance ceded).................................................. ................496,975,947 ..................................0 ................496,975,947 ................506,210,079

2. Accrued medical incentive pool and bonus amounts.................................................... ..................10,693,000 ..................................0 ..................10,693,000 ..................10,800,000

3. Unpaid claims adjustment expenses............................................................................. ....................9,616,614 ..................................0 ....................9,616,614 ..................12,273,563

4. Aggregate health policy reserves.................................................................................. ................302,356,835 ..................................0 ................302,356,835 ................258,247,950

5. Aggregate life policy reserves........................................................................................ ..................................0 ..................................0 ..................................0 ..................................0

6. Property/casualty unearned premium reserve.............................................................. ..................................0 ..................................0 ..................................0 ..................................0

7. Aggregate health claim reserves................................................................................... ...........................9,907 ..................................0 ...........................9,907 ...........................4,773

8. Premiums received in advance...................................................................................... ................124,243,219 ..................................0 ................124,243,219 ................133,361,067

9. General expenses due or accrued................................................................................ ................321,201,041 ..................................0 ................321,201,041 ................293,921,944

10.1 Current federal and foreign income tax payable and interest thereon
(including $..........0 on realized capital gains (losses)).................................................. ..................................0 ..................................0 ..................................0 ..................................0

10.2 Net deferred tax liability.................................................................................................. ..................................0 ..................................0 ..................................0 ..................................0

11. Ceded reinsurance premiums payable.......................................................................... ...........................5,654 ..................................0 ...........................5,654 ..................................0

12. Amounts withheld or retained for the account of others................................................ ....................2,575,646 ..................................0 ....................2,575,646 ....................7,046,771

13. Remittances and items not allocated............................................................................. ..................................0 ..................................0 ..................................0 ..................................0

14. Borrowed money (including $.....50,000,000 current) and interest
thereon $.....6,315,198 (including $.....6,315,198 current)............................................ ................369,343,750 ..................................0 ................369,343,750 ................427,742,358

15. Amounts due to parent, subsidiaries and affiliates........................................................ ..................44,015,813 ..................................0 ..................44,015,813 ..................39,055,171

16. Derivatives...................................................................................................................... ..................11,770,891 ..................................0 ..................11,770,891 ....................9,351,755

17. Payable for securities..................................................................................................... ....................3,814,865 ..................................0 ....................3,814,865 ....................2,423,985

18. Payable for securities lending........................................................................................ ................312,719,328 ..................................0 ................312,719,328 ................216,127,125

19. Funds held under reinsurance treaties with ($..........0
authorized reinsurers and $..........0 unauthorized reinsurers)...................................... ..................................0 ..................................0 ..................................0 ..................................0

20. Reinsurance in unauthorized companies...................................................................... ..................................0 ..................................0 ..................................0 ..................................0

21. Net adjustments in assets and liabilities due to foreign exchange rates...................... ..................................0 ..................................0 ..................................0 ..................................0

22. Liability for amounts held under uninsured plans.......................................................... ................225,530,704 ..................................0 ................225,530,704 ................132,711,715

23. Aggregate write-ins for other liabilities (including $.....63,481,290 current).................. ..................78,548,578 ..................................0 ..................78,548,578 ................142,925,959

24. Total liabilities (Lines 1 to 23)........................................................................................ .............2,313,421,792 ..................................0 .............2,313,421,792 .............2,192,204,215

25. Aggregate write-ins for special surplus funds................................................................ .............XXX................. .............XXX................. ..................................0 ..................................0

26. Common capital stock.................................................................................................... .............XXX................. .............XXX................. ..................................0 ..................................0

27. Preferred capital stock................................................................................................... .............XXX................. .............XXX................. ..................................0 ..................................0

28. Gross paid in and contributed surplus........................................................................... .............XXX................. .............XXX................. ..................................0 ..................................0

29. Surplus notes................................................................................................................. .............XXX................. .............XXX................. ..................................0 ..................................0

30. Aggregate write-ins for other than special surplus funds.............................................. .............XXX................. .............XXX................. ..................................0 ..................................0

31. Unassigned funds (surplus)........................................................................................... .............XXX................. .............XXX................. .............3,714,239,722 .............3,394,765,306

32. Less treasury stock at cost:

32.1  .....0.000 shares common (value included in Line 26 $..........0).......................... .............XXX................. .............XXX................. ..................................0 ..................................0

32.2  .....0.000 shares preferred (value included in Line 27 $..........0)......................... .............XXX................. .............XXX................. ..................................0 ..................................0

33. Total capital and surplus (Lines 25 to 31 minus Line 32).............................................. .............XXX................. .............XXX................. .............3,714,239,722 .............3,394,765,306

34. Total liabilities, capital and surplus (Lines 24 and 33)................................................... .............XXX................. .............XXX................. .............6,027,661,514 .............5,586,969,521

DETAILS OF WRITE-INS

2301. Funds held as agent for others...................................................................................... ..................55,228,241 ..................................0 ..................55,228,241 ................120,984,572

2302. Highmark Foundation commitment................................................................................ ..................................0 ..................................0 ..................................0 ..................19,276,046

2303. Caring Foundation commitment.................................................................................... ..................19,067,288 ..................................0 ..................19,067,288 ....................2,026,046

2398. Summary of remaining write-ins for Line 23 from overflow page.................................. ....................4,253,049 ..................................0 ....................4,253,049 .......................639,295

2399. Totals (Lines 2301 thru 2303 plus 2398) (Line 23 above)............................................ ..................78,548,578 ..................................0 ..................78,548,578 ................142,925,959

2501. ........................................................................................................................................ .............XXX................. .............XXX................. ..................................0 ..................................0

2502. ........................................................................................................................................ .............XXX................. .............XXX................. ..................................0 ..................................0

2503. ........................................................................................................................................ .............XXX................. .............XXX................. ..................................0 ..................................0

2598. Summary of remaining write-ins for Line 25 from overflow page.................................. .............XXX................. .............XXX................. ..................................0 ..................................0

2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)............................................ .............XXX................. .............XXX................. ..................................0 ..................................0

3001. ........................................................................................................................................ .............XXX................. .............XXX................. ..................................0 ..................................0

3002. ........................................................................................................................................ .............XXX................. .............XXX................. ..................................0 ..................................0

3003. ........................................................................................................................................ .............XXX................. .............XXX................. ..................................0 ..................................0

3098. Summary of remaining write-ins for Line 30 from overflow page.................................. .............XXX................. .............XXX................. ..................................0 ..................................0

3099. Totals (Lines 3001 thru 3003 plus 3098) (Line 30 above)............................................ .............XXX................. .............XXX................. ..................................0 ..................................0
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STATEMENT OF REVENUE AND EXPENSES
Current Year Prior Year

1 2 3
Uncovered Total Total

1. Member months............................................................................................................................. ................XXX..................... ........................19,165,517 ........................19,743,602

2. Net premium income (including $..........0 non-health premium income)...................................... ................XXX..................... ...................6,274,489,936 ...................6,107,969,441

3. Change in unearned premium reserves and reserve for rate credits........................................... ................XXX..................... ..........................3,560,864 .......................(24,672,260)

4. Fee-for-service (net of $..........0 medical expenses)..................................................................... ................XXX..................... .........................................0 .........................................0

5. Risk revenue................................................................................................................................... ................XXX..................... .........................................0 .........................................0

6. Aggregate write-ins for other health care related revenues.......................................................... ................XXX..................... .........................................0 .........................................0

7. Aggregate write-ins for other non-health revenues....................................................................... ................XXX..................... .........................................0 .........................................0

8. Total revenues (Lines 2 to 7)......................................................................................................... ................XXX..................... ...................6,278,050,800 ...................6,083,297,181

Hospital and Medical:

9. Hospital/medical benefits............................................................................................................... .........................................0 ...................4,535,424,349 ...................4,674,248,485

10. Other professional services............................................................................................................ .........................................0 .........................................0 .........................................0

11. Outside referrals............................................................................................................................. .........................................0 .........................................0 .........................................0

12. Emergency room and out-of-area.................................................................................................. .........................................0 .........................................0 .........................................0

13. Prescription drugs.......................................................................................................................... .........................................0 ......................953,936,994 ......................744,138,400

14. Aggregate write-ins for other hospital and medical....................................................................... .........................................0 ........................21,596,244 ........................21,984,825

15. Incentive pool, withhold adjustments and bonus amounts............................................................ .........................................0 ........................24,251,175 ........................24,797,135

16. Subtotal (Lines 9 to 15).................................................................................................................. .........................................0 ...................5,535,208,762 ...................5,465,168,845

Less:
17. Net reinsurance recoveries............................................................................................................ .........................................0 .......................(13,146,899) .......................(18,801,286)

18. Total hospital and medical (Lines 16 minus 17)............................................................................ .........................................0 ...................5,548,355,661 ...................5,483,970,131

19. Non-health claims (net).................................................................................................................. .........................................0 .........................................0 .........................................0

20. Claims adjustment expenses, including $.....98,479,223 cost containment expenses................ .........................................0 ......................201,551,973 ......................190,300,721

21. General administrative expenses................................................................................................... .........................................0 ......................282,254,560 ......................341,671,578

22. Increase in reserves for life and accident and health contracts including $..........0
increase in reserves for life only)................................................................................................... .........................................0 ........................45,660,218 ..........................8,381,824

23. Total underwriting deductions (Lines 18 through 22).................................................................... .........................................0 ...................6,077,822,412 ...................6,024,324,254

24. Net underwriting gain or (loss) (Lines 8 minus 23)........................................................................ ................XXX..................... ......................200,228,388 ........................58,972,927

25. Net investment income earned (Exhibit of Net Investment Income, Line 17)............................... .........................................0 ......................227,736,271 ......................168,311,442

26. Net realized capital gains or (losses) less capital gains tax of $..........0....................................... .........................................0 ........................84,622,434 ........................15,854,553

27. Net investment gains or (losses) (Lines 25 plus 26)...................................................................... .........................................0 ......................312,358,705 ......................184,165,995

28. Net gain or (loss) from agents' or premium balances charged off [(amount recovered
$..........0) (amount charged off $..........0)]..................................................................................... .........................................0 .........................................0 .........................................0

29. Aggregate write-ins for other income or expenses........................................................................ .........................................0 .....................(220,383,138) .....................(160,540,757)

30. Net income or (loss) after capital gains tax and before all other federal income taxes
(Lines 24 plus 27 plus 28 plus 29)................................................................................................. ................XXX..................... ......................292,203,955 ........................82,598,165

31. Federal and foreign income taxes incurred................................................................................... ................XXX..................... ........................10,999,653 ..........................8,392,570

32. Net income (loss) (Lines 30 minus 31).......................................................................................... ................XXX..................... ......................281,204,302 ........................74,205,595

DETAILS OF WRITE-INS
0601. ........................................................................................................................................................ ................XXX..................... .........................................0 .........................................0
0602. ........................................................................................................................................................ ................XXX..................... .........................................0 .........................................0
0603. ........................................................................................................................................................ ................XXX..................... .........................................0 .........................................0
0698. Summary of remaining write-ins for Line 6 from overflow page.................................................... ................XXX..................... .........................................0 .........................................0
0699. Totals (Lines 0601 thru 0603 plus 0698) (Line 6 above).............................................................. ................XXX..................... .........................................0 .........................................0
0701. ........................................................................................................................................................ ................XXX..................... .........................................0 .........................................0
0702. ........................................................................................................................................................ ................XXX..................... .........................................0 .........................................0
0703. ........................................................................................................................................................ ................XXX..................... .........................................0 .........................................0
0798. Summary of remaining write-ins for Line 7 from overflow page.................................................... ................XXX..................... .........................................0 .........................................0
0799. Totals (Lines 0701 thru 0703 plus 0798) (Line 7 above).............................................................. ................XXX..................... .........................................0 .........................................0
1401. Dental claims expense................................................................................................................... .........................................0 ..........................6,834,296 ..........................6,328,608
1402. Vision claims expense.................................................................................................................... .........................................0 ........................14,761,948 ........................15,656,217
1403. ........................................................................................................................................................ .........................................0 .........................................0 .........................................0
1498. Summary of remaining write-ins for Line 14 from overflow page.................................................. .........................................0 .........................................0 .........................................0
1499. Totals (Lines 1401 thru 1403 plus 1498) (Line 14 above)............................................................ .........................................0 ........................21,596,244 ........................21,984,825
2901. Community Health Reinvestment expense................................................................................... .........................................0 .......................(66,265,784) .......................(58,681,794)
2902. Other expense................................................................................................................................ .........................................0 .....................(154,117,354) .....................(101,858,963)
2903. ........................................................................................................................................................ .........................................0 .........................................0 .........................................0
2998. Summary of remaining write-ins for Line 29 from overflow page.................................................. .........................................0 .........................................0 .........................................0
2999. Totals (Lines 2901 thru 2903 plus 2998) (Line 29 above)............................................................ .........................................0 .....................(220,383,138) .....................(160,540,757)
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STATEMENT OF REVENUE AND EXPENSES (Continued)
1 2

CAPITAL AND SURPLUS ACCOUNT Current Year Prior Year

33. Capital and surplus prior reporting period.................................................................................................................................... ...................3,394,765,306 ...................3,063,137,999

34. Net income or (loss) from Line 32................................................................................................................................................. ......................281,204,302 ........................74,205,595

35. Change in valuation basis of aggregate policy and claim reserves............................................................................................. .........................................0 .........................................0

36. Change in net unrealized capital gains and (losses) less capital gains tax of $.........0.............................................................. .......................(33,342,424) ......................382,202,446

37. Change in net unrealized foreign exchange capital gain or (loss)............................................................................................... .........................................0 .........................................0

38. Change in net deferred income tax.............................................................................................................................................. ........................10,712,931 .........................(2,188,103)

39. Change in nonadmitted assets..................................................................................................................................................... ........................60,899,607 .....................(122,592,631)

40. Change in unauthorized reinsurance........................................................................................................................................... .........................................0 .........................................0

41. Change in treasury stock.............................................................................................................................................................. .........................................0 .........................................0

42. Change in surplus notes............................................................................................................................................................... .........................................0 .........................................0

43. Cumulative effect of changes in accounting principles................................................................................................................ .........................................0 .........................................0

44. Capital changes:

44.1  Paid in.................................................................................................................................................................................. .........................................0 .........................................0

44.2 Transferred from surplus (Stock Dividend)........................................................................................................................... .........................................0 .........................................0

44.3  Transferred to surplus.......................................................................................................................................................... .........................................0 .........................................0

45. Surplus adjustments:

45.1  Paid in.................................................................................................................................................................................. .........................................0 .........................................0

45.2 Transferred to capital (Stock Dividend)................................................................................................................................ .........................................0 .........................................0

45.3  Transferred from capital....................................................................................................................................................... .........................................0 .........................................0

46. Dividends to stockholders............................................................................................................................................................. .........................................0 .........................................0

47. Aggregate write-ins for gains or (losses) in surplus..................................................................................................................... .........................................0 .........................................0

48. Net change in capital and surplus (Lines 34 to 47)...................................................................................................................... ......................319,474,416 ......................331,627,307

49. Capital and surplus end of reporting period (Line 33 plus 48)..................................................................................................... ...................3,714,239,722 ...................3,394,765,306

DETAILS OF WRITE-INS

4701. ....................................................................................................................................................................................................... .........................................0 .........................................0

4702. ....................................................................................................................................................................................................... .........................................0 .........................................0

4703. ....................................................................................................................................................................................................... .........................................0 .........................................0

4798. Summary of remaining write-ins for Line 47 from overflow page................................................................................................ .........................................0 .........................................0

4799. Totals (Lines 4701 thru 4703 plus 4798) (Line 47 above)........................................................................................................... .........................................0 .........................................0
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CASH FLOW
1 2

Current Year Prior Year
  CASH FROM OPERATIONS

1. Premiums collected net of reinsurance.......................................................................................................................................... ..................6,263,895,066 ..................6,068,652,791
2. Net investment income................................................................................................................................................................... .....................235,247,824 .....................168,877,158
3. Miscellaneous income.................................................................................................................................................................... .......................86,917,485 ......................(22,714,587)
4. Total (Lines 1 through 3)................................................................................................................................................................ ..................6,586,060,375 ..................6,214,815,362
5. Benefit and loss related payments................................................................................................................................................. ..................5,511,941,267 ..................5,455,826,905
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts.......................................................... ........................................0 ........................................0
7. Commissions, expenses paid and aggregate write-ins for deductions......................................................................................... .....................640,301,452 .....................596,445,872
8. Dividends paid to policyholders..................................................................................................................................................... ........................................0 ........................................0
9. Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).............................................. ........................(4,460,468) ....................(164,702,451)
10. Total (Lines 5 through 9)................................................................................................................................................................ ..................6,147,782,251 ..................5,887,570,326
11. Net cash from operations (Line 4 minus Line 10).......................................................................................................................... .....................438,278,124 .....................327,245,036

  CASH FROM INVESTMENTS
12. Proceeds from investments sold, matured or repaid:

12.1 Bonds................................................................................................................................................................................... ..................1,489,348,971 ..................1,475,468,525
12.2 Stocks................................................................................................................................................................................... .....................312,592,254 .....................269,305,252
12.3 Mortgage loans.................................................................................................................................................................... ........................................0 ........................................0
12.4 Real estate........................................................................................................................................................................... ........................................0 ........................................0
12.5 Other invested assets.......................................................................................................................................................... .......................13,820,000 .......................38,820,000
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments................................................................... ..............................19,435 ...........................(116,921)
12.7 Miscellaneous proceeds...................................................................................................................................................... .........................3,390,181 .......................27,870,335
12.8 Total investment proceeds (Lines 12.1 to 12.7).................................................................................................................. ..................1,819,170,841 ..................1,811,347,191

13. Cost of investments acquired (long-term only):
13.1 Bonds................................................................................................................................................................................... ..................1,511,016,118 ..................1,489,207,679
13.2 Stocks................................................................................................................................................................................... .....................539,319,689 .....................206,952,001
13.3 Mortgage loans.................................................................................................................................................................... ........................................0 ........................................0
13.4 Real estate........................................................................................................................................................................... .........................1,934,964 .......................10,449,505
13.5 Other invested assets.......................................................................................................................................................... .....................104,835,892 .......................19,699,905
13.6 Miscellaneous applications.................................................................................................................................................. .......................66,412,981 .......................95,212,265
13.7 Total investments acquired (Lines 13.1 to 13.6)................................................................................................................. ..................2,223,519,644 ..................1,821,521,355

14. Net increase (decrease) in contract loans and premium notes..................................................................................................... ........................................0 ........................................0
15. Net cash from investments (Line 12.8 minus Lines 13.7 minus Line 14)..................................................................................... ....................(404,348,803) ......................(10,174,164)

  CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16. Cash provided (applied):

16.1 Surplus notes, capital notes................................................................................................................................................. ........................................0 ........................................0
16.2 Capital and paid in surplus, less treasury stock.................................................................................................................. ........................................0 ........................................0
16.3 Borrowed funds.................................................................................................................................................................... ......................(56,843,542) ........................(5,907,291)
16.4 Net deposits on deposit-type contracts and other insurance liabilities............................................................................... ........................................0 ........................................0
16.5 Dividends to stockholders.................................................................................................................................................... ........................................0 ........................................0
16.6 Other cash provided (applied)............................................................................................................................................. ......................(27,274,261) ....................(135,914,669)

17. Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6)................................. ......................(84,117,803) ....................(141,821,960)

  RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Line 17).................................... ......................(50,188,482) .....................175,248,912
19. Cash, cash equivalents and short-term investments:

19.1 Beginning of year................................................................................................................................................................. .....................273,617,793 .......................98,368,881

19.2 End of year (Line 18 plus Line 19.1)................................................................................................................................... .....................223,429,311 .....................273,617,793

Note:  Supplemental disclosures of cash flow information for non-cash transactions:
20.0001 .............................................................................................................................................................................................. ........................................0 ........................................0
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ANALYSIS OF OPERATION BY LINES OF BUSINESS
1 2 3 4 5 6 7 8 9 10

Federal
Comprehensive Employees Title Title

(Hospital Medicare Dental Vision Health XVIII XIX Other Other
Total and Medical) Supplement Only Only Benefit Plans Medicare Medicaid Health Non-Health

1. Net premium income................................................................................................................ ..........6,274,489,936 ..........3,746,763,075 .............361,398,572 .................9,074,741 ...............17,533,058 .............660,192,671 ..........1,465,948,747 ...............................0 ...............13,579,072 ...............................0
2. Change in unearned premium reserves and reserve for rate credit....................................... .................3,560,864 ...............................0 ...............................0 ...............................0 ...............................0 .................3,560,864 ...............................0 ...............................0 ...............................0 ...............................0
3. Fee-for-service (net of $..........0 medical expenses)............................................................... ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...........XXX................
4. Risk revenue............................................................................................................................ ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...........XXX................
5. Aggregate write-ins for other health care related revenues.................................................... ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...........XXX................
6. Aggregate write-ins for other non-health care related revenues............................................ ...............................0 ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...............................0
7. Total revenues (Lines 1 to 6)................................................................................................... ..........6,278,050,800 ..........3,746,763,075 .............361,398,572 .................9,074,741 ...............17,533,058 .............663,753,535 ..........1,465,948,747 ...............................0 ...............13,579,072 ...............................0
8. Hospital/medical benefits......................................................................................................... ..........4,535,424,349 ..........2,673,934,905 .............312,648,644 ...............................0 ...............................0 .............357,150,827 ..........1,177,120,123 ...............................0 ...............14,569,850 ...........XXX................
9. Other professional services..................................................................................................... ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...........XXX................
10. Outside referrals....................................................................................................................... ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...........XXX................
11. Emergency room and out-of-area............................................................................................ ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...........XXX................
12. Prescription drugs.................................................................................................................... .............953,936,994 .............514,610,594 .................9,609,510 ...............................0 ...............................0 .............265,462,435 .............153,698,607 ...............................0 ...............10,555,848 ...........XXX................
13. Aggregate write-ins for other hospital and medical................................................................. ...............21,596,244 ...............................0 ...............................0 .................6,834,296 ...............14,761,948 ...............................0 ...............................0 ...............................0 ...............................0 ...........XXX................
14. Incentive pool, withhold adjustments and bonus amounts..................................................... ...............24,251,175 ...............23,412,149 ...............................0 ...............................0 ...............................0 ....................839,026 ...............................0 ...............................0 ...............................0 ...........XXX................
15. Subtotal (Lines 8 to 14)............................................................................................................ ..........5,535,208,762 ..........3,211,957,648 .............322,258,154 .................6,834,296 ...............14,761,948 .............623,452,288 ..........1,330,818,730 ...............................0 ...............25,125,698 ...........XXX................
16. Net reinsurance recoveries...................................................................................................... ..............(13,146,899) ..............(16,759,958) ...................(838,627) ...................(348,867) .................1,855,372 ...............................0 ...............................0 ...............................0 .................2,945,181 ...........XXX................
17. Total hospital and medical (Lines 15 minus 16)...................................................................... ..........5,548,355,661 ..........3,228,717,606 .............323,096,781 .................7,183,163 ...............12,906,576 .............623,452,288 ..........1,330,818,730 ...............................0 ...............22,180,517 ...........XXX................
18. Non-health claims (net)............................................................................................................ ...............................0 ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...............................0
19. Claims adjustment expenses including $.....97,329,222 cost containment expenses........... .............201,551,973 .............132,616,975 ...............15,752,297 ....................714,353 .................1,733,630 ...............13,955,729 ...............36,768,005 ...............................0 ......................10,984 ...............................0
20. General administrative expenses............................................................................................ .............282,254,560 .............225,009,177 ...............25,415,886 .................1,152,588 .................2,797,163 ...............22,517,175 ...............59,324,140 ...............................0 ..............(53,961,569) ...............................0
21. Increase in reserves for accident and health contracts........................................................... ...............45,660,218 ...............45,660,218 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...........XXX................
22. Increase in reserve for life contracts........................................................................................ ...............................0 ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...............................0
23. Total underwriting deductions (Lines 17 to 22)....................................................................... ..........6,077,822,412 ..........3,632,003,976 .............364,264,964 .................9,050,104 ...............17,437,369 .............659,925,192 ..........1,426,910,875 ...............................0 ..............(31,770,068) ...............................0
24. Net underwriting gain or (loss) (Line 7 minus Line 23)........................................................... .............200,228,388 .............114,759,099 ................(2,866,392) ......................24,637 ......................95,689 .................3,828,343 ...............39,037,872 ...............................0 ...............45,349,140 ...............................0

DETAILS OF WRITE-INS
0501. .................................................................................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...........XXX................
0502. .................................................................................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...........XXX................
0503. .................................................................................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...........XXX................
0598. Summary of remaining write-ins for Line 5 from overflow page.............................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...........XXX................
0599. Total (Lines 0501 thru 0503 plus 0598) (Line 5 above).......................................................... ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...........XXX................
0601. .................................................................................................................................................. ...............................0 ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...............................0
0602. .................................................................................................................................................. ...............................0 ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...............................0
0603. .................................................................................................................................................. ...............................0 ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...............................0
0698. Summary of remaining write-ins for Line 6 from overflow page.............................................. ...............................0 ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...............................0
0699. Total (Lines 0601 thru 0603 plus 0698) (Line 6 above).......................................................... ...............................0 ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...............................0
1301. Dental Claims Expense............................................................................................................ .................6,834,296 ...............................0 ...............................0 .................6,834,296 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...........XXX................
1302. Vision Claims Expense............................................................................................................ ...............14,761,948 ...............................0 ...............................0 ...............................0 ...............14,761,948 ...............................0 ...............................0 ...............................0 ...............................0 ...........XXX................
1303. .................................................................................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...........XXX................
1398. Summary of remaining write-ins for Line 13 from overflow page............................................ ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...........XXX................
1399. Total (Lines 1301 thru 1303 plus 1398) (Line 13 above)........................................................ ...............21,596,244 ...............................0 ...............................0 .................6,834,296 ...............14,761,948 ...............................0 ...............................0 ...............................0 ...............................0 ...........XXX................
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UNDERWRITING AND INVESTMENT EXHIBIT
PART 1 - PREMIUMS

1 2 3 4

Net Premium
Direct Reinsurance Reinsurance Income

Line of Business Business Assumed Ceded (Cols. 1 + 2 - 3)

1. Comprehensive (hospital and medical)...................................... ....................................................................................................................................................................................... ...............................3,725,460,316 ....................................21,302,759 ....................................................0 ...............................3,746,763,075

2. Medicare supplement................................................................. ....................................................................................................................................................................................... ..................................360,562,678 .........................................835,894 ....................................................0 ..................................361,398,572

3. Dental only................................................................................. ....................................................................................................................................................................................... ......................................8,718,386 .........................................380,173 ...........................................23,818 ......................................9,074,741

4. Vision only.................................................................................. ....................................................................................................................................................................................... ....................................20,100,110 ....................................................0 ......................................2,567,052 ....................................17,533,058

5. Federal employees health benefits plan.................................... ....................................................................................................................................................................................... ..................................660,192,671 ....................................................0 ....................................................0 ..................................660,192,671

6. Title XVIII - Medicare................................................................. ....................................................................................................................................................................................... ...............................1,465,948,747 ....................................................0 ....................................................0 ...............................1,465,948,747

7. Title XIX - Medicaid.................................................................... ....................................................................................................................................................................................... ....................................................0 ....................................................0 ....................................................0 ....................................................0

8. Other health............................................................................... ....................................................................................................................................................................................... ....................................16,326,670 ....................................................0 ......................................2,747,598 ....................................13,579,072

9. Health subtotal (Lines 1 through 8)............................................ ....................................................................................................................................................................................... ...............................6,257,309,578 ....................................22,518,826 ......................................5,338,468 ...............................6,274,489,936

10. Life............................................................................................. ....................................................................................................................................................................................... ....................................................0 ....................................................0 ....................................................0 ....................................................0

11. Property/casualty....................................................................... ....................................................................................................................................................................................... ....................................................0 ....................................................0 ....................................................0 ....................................................0

12. Totals (Lines 9 to 11)................................................................. ....................................................................................................................................................................................... ...............................6,257,309,578 ....................................22,518,826 ......................................5,338,468 ...............................6,274,489,936
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UNDERWRITING AND INVESTMENT EXHIBIT
PART 2 - CLAIMS INCURRED DURING THE YEAR

1 2 3 4 5 6 7 8 9 10
Federal

Comprehensive Employees Title Title
(Hospital Medicare Dental Vision Health XVIII XIX Other Other

Total and Medical) Supplement Only Only Benefits Plan Medicare Medicaid Health Non-Health
1. Payments during the year:

1.1 Direct.................................................................................................................... ...........5,506,171,752 ...........3,212,604,924 ..............329,486,094 ..................6,643,818 ................14,955,882 ..............621,847,980 ...........1,300,557,515 .................................0 ................20,075,539 .................................0
1.2 Reinsurance assumed......................................................................................... ................17,597,179 ................16,387,959 .....................823,627 .....................385,593 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0
1.3 Reinsurance ceded............................................................................................. ................16,732,705 .................................0 .................................0 .........................5,932 ..................1,838,493 .................................0 .................................0 .................................0 ................14,888,280 .................................0
1.4 Net....................................................................................................................... ...........5,507,036,226 ...........3,228,992,883 ..............330,309,721 ..................7,023,479 ................13,117,389 ..............621,847,980 ...........1,300,557,515 .................................0 ..................5,187,259 .................................0

2. Paid medical incentive pools and bonuses................................................................... ................24,358,175 ................23,509,149 .................................0 .................................0 .................................0 .....................849,026 .................................0 .................................0 .................................0 .................................0
3. Claim liability December 31, current year from Part 2A:

3.1 Direct.................................................................................................................... ..............493,816,926 ..............255,101,759 ................47,350,212 .....................435,123 .....................674,946 ................39,668,984 ..............145,382,638 .................................0 ..................5,203,264 .................................0
3.2 Reinsurance assumed......................................................................................... ..................3,277,900 ..................3,178,900 .......................66,000 .......................33,000 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0
3.3 Reinsurance ceded............................................................................................. .....................118,879 .................................0 .................................0 .......................14,795 .....................104,084 .................................0 .................................0 .................................0 .................................0 .................................0
3.4 Net....................................................................................................................... ..............496,975,947 ..............258,280,659 ................47,416,212 .....................453,328 .....................570,862 ................39,668,984 ..............145,382,638 .................................0 ..................5,203,264 .................................0

4. Claim reserve December 31, current year from Part 2D:
4.1 Direct.................................................................................................................... .........................9,907 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .........................9,907 .................................0
4.2 Reinsurance assumed......................................................................................... .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0
4.3 Reinsurance ceded............................................................................................. .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0
4.4 Net....................................................................................................................... .........................9,907 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .........................9,907 .................................0

5. Accrued medical incentive pools and bonuses, current year....................................... ................10,693,000 ................10,288,000 .................................0 .................................0 .................................0 .....................405,000 .................................0 .................................0 .................................0 .................................0
6. Net healthcare receivables (a)...................................................................................... ...............(26,297,258) ...............(26,463,290) ....................(999,045) .................................0 .................................0 ...........................(436) ..................1,611,664 .................................0 ....................(446,151) .................................0
7. Amounts recoverable from reinsurers December 31, current year.............................. .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0
8. Claim liability December 31, prior year from Part 2A:

8.1 Direct.................................................................................................................... ..............515,333,483 ..............305,624,474 ................55,577,197 .....................244,646 .....................868,881 ................38,904,138 ..............113,509,759 .................................0 .....................604,388 .................................0
8.2 Reinsurance assumed......................................................................................... ..................2,906,900 ..................2,806,900 .......................51,000 .......................49,000 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0
8.3 Reinsurance ceded............................................................................................. ................12,030,304 .................................0 .................................0 .................................0 .......................87,205 .................................0 .................................0 .................................0 ................11,943,099 .................................0
8.4 Net....................................................................................................................... ..............506,210,079 ..............308,431,374 ................55,628,197 .....................293,646 .....................781,676 ................38,904,138 ..............113,509,759 .................................0 ...............(11,338,711) .................................0

9. Claim reserve December 31, prior year from Part 2D:
9.1 Direct.................................................................................................................... .........................4,773 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .........................4,773 .................................0
9.2 Reinsurance assumed......................................................................................... .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0
9.3 Reinsurance ceded............................................................................................. .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0
9.4 Net....................................................................................................................... .........................4,773 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .........................4,773 .................................0

10. Accrued medical incentive pools and bonuses, prior year........................................... ................10,800,000 ................10,385,000 .................................0 .................................0 .................................0 .....................415,000 .................................0 .................................0 .................................0 .................................0
11. Amounts recoverable from reinsurers December 31, prior year.................................. .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0
12. Incurred benefits:

12.1 Direct.................................................................................................................... ...........5,510,957,587 ...........3,188,545,499 ..............322,258,154 ..................6,834,295 ................14,761,947 ..............622,613,262 ...........1,330,818,730 .................................0 ................25,125,700 .................................0
12.2 Reinsurance assumed......................................................................................... ................17,968,179 ................16,759,959 .....................838,627 .....................369,593 .................................0 .................................0 .................................0 .................................0 .................................0 .................................0
12.3 Reinsurance ceded............................................................................................. ..................4,821,280 .................................0 .................................0 .......................20,727 ..................1,855,372 .................................0 .................................0 .................................0 ..................2,945,181 .................................0
12.4 Net....................................................................................................................... ...........5,524,104,486 ...........3,205,305,458 ..............323,096,781 ..................7,183,161 ................12,906,575 ..............622,613,262 ...........1,330,818,730 .................................0 ................22,180,519 .................................0

13. Incurred medical incentive pools and bonuses............................................................. ................24,251,175 ................23,412,149 .................................0 .................................0 .................................0 .....................839,026 .................................0 .................................0 .................................0 .................................0
(a) Excludes $.....18,671,149 loans or advances to providers not yet expensed.
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UNDERWRITING AND INVESTMENT EXHIBIT
PART 2A - CLAIMS LIABILITY END OF CURRENT YEAR

1 2 3 4 5 6 7 8 9 10
Federal

Comprehensive Employees Title Title
(Medical Medicare Dental Vision Health XVIII XIX Other Other

Total and Hospital) Supplement Only Only Benefits Plan Medicare Medicaid Health Non-Health

1. Reported in process of adjustment:
1.1 Direct............................................................................................... ..................26,395,061 ..................18,143,433 .......................420,661 ...................................0 ...................................0 ...................................0 ....................7,431,211 ...................................0 .......................399,756 ...................................0
1.2 Reinsurance assumed.................................................................... ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0
1.3 Reinsurance ceded......................................................................... ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0
1.4 Net................................................................................................... ..................26,395,061 ..................18,143,433 .......................420,661 ...................................0 ...................................0 ...................................0 ....................7,431,211 ...................................0 .......................399,756 ...................................0

2. Incurred but unreported:
2.1 Direct............................................................................................... ................467,421,865 ................236,958,326 ..................46,929,551 .......................435,123 .......................674,946 ..................39,668,984 ................137,951,427 ...................................0 ....................4,803,508 ...................................0
2.2 Reinsurance assumed.................................................................... ....................3,277,900 ....................3,178,900 .........................66,000 .........................33,000 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0
2.3 Reinsurance ceded......................................................................... .......................118,879 ...................................0 ...................................0 .........................14,795 .......................104,084 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0
2.4 Net................................................................................................... ................470,580,886 ................240,137,226 ..................46,995,551 .......................453,328 .......................570,862 ..................39,668,984 ................137,951,427 ...................................0 ....................4,803,508 ...................................0

3. Amounts withheld from paid claims and capitations:
3.1 Direct............................................................................................... ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0
3.2 Reinsurance assumed.................................................................... ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0
3.3 Reinsurance ceded......................................................................... ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0
3.4 Net................................................................................................... ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0

4. Totals:
4.1 Direct............................................................................................... ................493,816,926 ................255,101,759 ..................47,350,212 .......................435,123 .......................674,946 ..................39,668,984 ................145,382,638 ...................................0 ....................5,203,264 ...................................0
4.2 Reinsurance assumed.................................................................... ....................3,277,900 ....................3,178,900 .........................66,000 .........................33,000 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0
4.3 Reinsurance ceded......................................................................... .......................118,879 ...................................0 ...................................0 .........................14,795 .......................104,084 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0
4.4 Net................................................................................................... ................496,975,947 ................258,280,659 ..................47,416,212 .......................453,328 .......................570,862 ..................39,668,984 ................145,382,638 ...................................0 ....................5,203,264 ...................................0
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UNDERWRITING AND INVESTMENT EXHIBIT
PART 2B - ANALYSIS OF CLAIMS UNPAID - PRIOR YEAR - NET OF REINSURANCE

Claims Paid Claim Reserve and Claim Liability 5 6
During the Year December 31 of Current Year Estimated Claim

1 2 3 4 Reserve and
On Claims Incurred On Claims On Claims Unpaid On Claims Claims Incurred Claim Liability
Prior to January 1 Incurred During December 31 of Incurred During in Prior Years December 31 of

Line of Business of Current Year the Year Prior Year the Year (Columns 1 + 3) Prior Year

1. Comprehensive (hospital and medical)................................................................................................................................................ ............................263,194,842 .........................2,965,798,044 ................................4,932,902 ............................252,264,516 ............................268,127,744 ............................308,431,374

2. Medicare supplement........................................................................................................................................................................... ..............................53,789,290 ............................276,520,431 ................................1,071,701 ..............................46,727,594 ..............................54,860,991 ..............................55,628,197

3. Dental only........................................................................................................................................................................................... ...................................334,835 ................................6,688,644 .....................................18,639 ...................................434,689 ...................................353,474 ...................................293,646

4. Vision only............................................................................................................................................................................................ ...................................719,623 ..............................12,397,766 .......................................1,505 ...................................569,357 ...................................721,128 ...................................781,676

5. Federal employees health benefits plan.............................................................................................................................................. ..............................29,474,418 ............................592,373,562 ...................................337,778 ..............................39,331,206 ..............................29,812,196 ..............................38,904,138

6. Title XVIII - Medicare........................................................................................................................................................................... ..............................93,608,910 .........................1,206,948,605 ................................1,963,913 ............................143,418,725 ..............................95,572,823 ............................113,509,759

7. Title XIX - Medicaid.............................................................................................................................................................................. ..............................................0 ..............................................0 ..............................................0 ..............................................0 ..............................................0 ..............................................0

8. Other health......................................................................................................................................................................................... .............................(11,464,118) ..............................16,651,375 .....................................32,740 ................................5,880,589 .............................(11,431,378) .............................(11,333,938)

9. Health subtotal (Lines 1 to 8)............................................................................................................................................................... ............................429,657,800 .........................5,077,378,427 ................................8,359,178 ............................488,626,676 ............................438,016,978 ............................506,214,852

10. Healthcare receivables (a)................................................................................................................................................................... ...............................(1,153,485) ..............................57,633,182 ..............................................0 ..............................................0 ...............................(1,153,485) ..............................82,776,954

11. Other non-health.................................................................................................................................................................................. ..............................................0 ..............................................0 ..............................................0 ..............................................0 ..............................................0 ..............................................0

12. Medical incentive pools and bonus amounts....................................................................................................................................... ................................9,988,076 ..............................14,370,099 ...................................600,000 ..............................10,093,000 ..............................10,588,076 ..............................10,800,000

13. Totals (Lines 9 - 10 + 11 + 12)............................................................................................................................................................. ............................440,799,361 .........................5,034,115,344 ................................8,959,178 ............................498,719,676 ............................449,758,539 ............................434,237,898

(a) Excludes $.....18,671,149 loans or advances to providers not yet expensed.



Statement as of December 31, 2010 of the Highmark Inc.

12.G
T

UNDERWRITING AND INVESTMENT EXHIBIT
PART 2C - DEVELOPMENT OF PAID AND INCURRED CLAIMS

(000 Omitted)

SECTION A - PAID HEALTH CLAIMS - GRAND TOTAL
Cumulative Net Amounts Paid

Year in Which Losses 1 2 3 4 5
Were Incurred 2006 2007 2008 2009 2010

1. Prior................................................................................................................................................................................................... .............................................232,738 .............................................234,113 .............................................234,661 .............................................234,720 .............................................234,684

2. 2006................................................................................................................................................................................................. ..........................................3,746,135 ..........................................4,121,899 ..........................................4,125,804 ..........................................4,127,008 ..........................................4,127,324

3. 2007................................................................................................................................................................................................. .........................XXX........................... ..........................................4,283,628 ..........................................4,670,120 ..........................................4,675,441 ..........................................4,676,900

4. 2008................................................................................................................................................................................................. .........................XXX........................... .........................XXX........................... ..........................................4,744,944 ..........................................5,182,715 ..........................................5,186,249

5. 2009................................................................................................................................................................................................. .........................XXX........................... .........................XXX........................... .........................XXX........................... ..........................................5,019,829 ..........................................5,454,205

6. 2010................................................................................................................................................................................................. .........................XXX........................... .........................XXX........................... .........................XXX........................... .........................XXX........................... ..........................................5,091,749

SECTION B - INCURRED HEALTH CLAIMS - GRAND TOTAL
Sum of Cumulative Net Amount Paid and Claim Liability, Claim Reserve and Medical Incentive Pool and Bonuses Outstanding at End of Year

Year in Which Losses 1 2 3 4 5
Were Incurred 2006 2007 2008 2009 2010

1. Prior................................................................................................................................................................................................... .............................................248,130 .............................................234,147 .............................................234,661 .............................................234,720 .............................................234,684

2. 2006................................................................................................................................................................................................. ..........................................4,078,956 ..........................................4,128,491 ..........................................4,125,906 ..........................................4,127,201 ..........................................4,127,324

3. 2007................................................................................................................................................................................................. .........................XXX........................... ..........................................4,699,623 ..........................................4,680,262 ..........................................4,677,351 ..........................................4,677,213

4. 2008................................................................................................................................................................................................. .........................XXX........................... .........................XXX........................... ..........................................5,231,239 ..........................................5,191,404 ..........................................5,187,841

5. 2009................................................................................................................................................................................................. .........................XXX........................... .........................XXX........................... .........................XXX........................... ..........................................5,526,055 ..........................................5,461,258

6. 2010................................................................................................................................................................................................. .........................XXX........................... .........................XXX........................... .........................XXX........................... .........................XXX........................... ..........................................5,590,467

SECTION C - INCURRED YEAR HEALTH CLAIM AND CLAIM ADJUSTMENT EXPENSE RATIO - GRAND TOTAL
1 2 3 4 5 6 7 8 9 10

Claim and Claim Total Claims and
Years in Which Adjustment Unpaid Claim Claims Adjustment

Premiums were Earned and Premiums Claim Claim Adjustment Percent Expense Payments Percent Claims Adjustment Expense Incurred Percent
Claims were Incurred Earned Payments Expense Payments (Col. 3/2) (Col. 2 + 3) (Col. 5/1) Unpaid Expense (Col. 5 + 7 + 8) (Col. 9/1)

1. 2006.............................................. ..........................4,690,053 ..........................4,127,324 .............................185,006 .....................................4.5 ..........................4,312,330 ...................................91.9 ........................................0 ........................................0 ..........................4,312,330 ...................................91.9

2. 2007.............................................. ..........................5,205,550 ..........................4,676,900 .............................195,235 .....................................4.2 ..........................4,872,135 ...................................93.6 ....................................312 ........................................0 ..........................4,872,447 ...................................93.6

3. 2008.............................................. ..........................5,770,415 ..........................5,186,249 .............................205,994 .....................................4.0 ..........................5,392,243 ...................................93.4 .................................1,595 ........................................0 ..........................5,393,838 ...................................93.5

4. 2009.............................................. ..........................6,107,969 ..........................5,454,205 .............................191,350 .....................................3.5 ..........................5,645,555 ...................................92.4 .................................7,052 ....................................769 ..........................5,653,376 ...................................92.6

5. 2010.............................................. ..........................6,278,052 ..........................5,091,749 .............................172,080 .....................................3.4 ..........................5,263,829 ...................................83.8 .............................498,720 .................................8,847 ..........................5,771,396 ...................................91.9
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UNDERWRITING AND INVESTMENT EXHIBIT
PART 2C - DEVELOPMENT OF PAID AND INCURRED CLAIMS

(000 Omitted)

SECTION A - PAID HEALTH CLAIMS - HOSPITAL AND MEDICAL
Cumulative Net Amounts Paid

Year in Which Losses 1 2 3 4 5
Were Incurred 2006 2007 2008 2009 2010

1. Prior.......................................................................................................................................................................................................... ...........................................152,098 ...........................................152,282 ...........................................152,569 ...........................................152,592 ...........................................152,505

2. 2006......................................................................................................................................................................................................... ........................................2,816,816 ........................................3,075,758 ........................................3,078,539 ........................................3,079,823 ........................................3,080,129

3. 2007......................................................................................................................................................................................................... .......................XXX........................... ........................................3,217,492 ........................................3,487,235 ........................................3,489,629 ........................................3,490,577

4. 2008......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... ........................................3,308,535 ........................................3,582,861 ........................................3,584,021

5. 2009......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .......................XXX........................... ........................................3,292,953 ........................................3,563,386

6. 2010......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .......................XXX........................... .......................XXX........................... ........................................2,979,744

SECTION B - INCURRED HEALTH CLAIMS - HOSPITAL AND MEDICAL
Sum of Cumulative Net Amount Paid and Claim Liability, Claim Reserve and Medical Incentive Pool and Bonuses Outstanding at End of Year

Year in Which Losses 1 2 3 4 5
Were Incurred 2006 2007 2008 2009 2010

1. Prior.......................................................................................................................................................................................................... ...........................................160,091 ...........................................152,285 ...........................................152,569 ...........................................152,592 ...........................................152,505

2. 2006......................................................................................................................................................................................................... ........................................3,057,391 ........................................3,079,656 ........................................3,078,614 ........................................3,079,937 ........................................3,080,129

3. 2007......................................................................................................................................................................................................... .......................XXX........................... ........................................3,512,442 ........................................3,494,303 ........................................3,490,921 ........................................3,490,758

4. 2008......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... ........................................3,607,742 ........................................3,587,659 ........................................3,585,102

5. 2009......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .......................XXX........................... ........................................3,605,566 ........................................3,567,657

6. 2010......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .......................XXX........................... .......................XXX........................... ........................................3,242,779

SECTION C - INCURRED YEAR HEALTH CLAIM AND CLAIM ADJUSTMENT EXPENSE RATIO - HOSPITAL AND MEDICAL
1 2 3 4 5 6 7 8 9 10

Claim and Claim Total Claims and
Years in Which Adjustment Unpaid Claim Claims Adjustment

Premiums were Earned and Premiums Claim Claim Adjustment Percent Expense Payments Percent Claims Adjustment Expense Incurred Percent
Claims were Incurred Earned Payments Expense Payments (Col. 3/2) (Col. 2 + 3) (Col. 5/1) Unpaid Expenses (Col. 5 + 7 + 8) (Col. 9/1)

1. 2006.................................................... .........................3,528,996 .........................3,080,129 ............................137,497 ....................................4.5 .........................3,217,626 ..................................91.2 .......................................0 .......................................0 .........................3,217,626 ..................................91.2

2. 2007.................................................... .........................3,883,299 .........................3,490,577 ............................145,098 ....................................4.2 .........................3,635,675 ..................................93.6 ...................................180 .......................................0 .........................3,635,855 ..................................93.6

3. 2008.................................................... .........................3,960,721 .........................3,584,021 ............................153,094 ....................................4.3 .........................3,737,115 ..................................94.4 ................................1,082 .......................................0 .........................3,738,197 ..................................94.4

4. 2009.................................................... .........................4,003,109 .........................3,563,386 ............................135,460 ....................................3.8 .........................3,698,846 ..................................92.4 ................................4,271 ...................................506 .........................3,703,623 ..................................92.5

5. 2010.................................................... .........................3,746,763 .........................2,979,744 ............................113,206 ....................................3.8 .........................3,092,950 ..................................82.5 ............................263,035 ................................5,820 .........................3,361,805 ..................................89.7
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12.M
S

UNDERWRITING AND INVESTMENT EXHIBIT
PART 2C - DEVELOPMENT OF PAID AND INCURRED CLAIMS

(000 Omitted)

SECTION A - PAID HEALTH CLAIMS - MEDICARE SUPPLEMENT
Cumulative Net Amounts Paid

Year in Which Losses 1 2 3 4 5
Were Incurred 2006 2007 2008 2009 2010

1. Prior.......................................................................................................................................................................................................... .............................................53,441 .............................................54,580 .............................................55,448 .............................................55,457 .............................................55,448

2. 2006......................................................................................................................................................................................................... ...........................................304,605 ...........................................361,193 ...........................................362,589 ...........................................362,393 ...........................................362,389

3. 2007......................................................................................................................................................................................................... .......................XXX........................... ...........................................288,803 ...........................................343,505 ...........................................345,334 ...........................................345,716

4. 2008......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... ...........................................289,750 ...........................................341,565 ...........................................342,443

5. 2009......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .......................XXX........................... ...........................................279,613 ...........................................332,156

6. 2010......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .......................XXX........................... .......................XXX........................... ...........................................276,520

SECTION B - INCURRED HEALTH CLAIMS - MEDICARE SUPPLEMENT
Sum of Cumulative Net Amount Paid and Claim Liability, Claim Reserve and Medical Incentive Pool and Bonuses Outstanding at End of Year

Year in Which Losses 1 2 3 4 5
Were Incurred 2006 2007 2008 2009 2010

1. Prior.......................................................................................................................................................................................................... .............................................59,882 .............................................54,606 .............................................55,448 .............................................55,457 .............................................55,448

2. 2006......................................................................................................................................................................................................... ...........................................350,611 ...........................................362,342 ...........................................362,647 ...........................................362,446 ...........................................362,389

3. 2007......................................................................................................................................................................................................... .......................XXX........................... ...........................................344,009 ...........................................344,925 ...........................................345,540 ...........................................345,734

4. 2008......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... ...........................................344,414 ...........................................343,021 ...........................................342,554

5. 2009......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .......................XXX........................... ...........................................333,527 ...........................................333,099

6. 2010......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .......................XXX........................... .......................XXX........................... ...........................................322,865

SECTION C - INCURRED YEAR HEALTH CLAIM AND CLAIM ADJUSTMENT EXPENSE RATIO - MEDICARE SUPPLEMENT
1 2 3 4 5 6 7 8 9 10

Claim and Claim Total Claims and
Years in Which Adjustment Unpaid Claim Claims Adjustment

Premiums were Earned and Premiums Claim Claim Adjustment Percent Expense Payments Percent Claims Adjustment Expense Incurred Percent
Claims were Incurred Earned Payments Expense Payments (Col. 3/2) (Col. 2 + 3) (Col. 5/1) Unpaid Expenses (Col. 5 + 7 + 8) (Col. 9/1)

1. 2006.................................................... ............................425,108 ............................362,389 ..............................14,400 ....................................4.0 ............................376,789 ..................................88.6 .......................................0 .......................................0 ............................376,789 ..................................88.6

2. 2007.................................................... ............................396,820 ............................345,716 ..............................15,196 ....................................4.4 ............................360,912 ..................................91.0 .....................................18 .......................................0 ............................360,930 ..................................91.0

3. 2008.................................................... ............................406,788 ............................342,443 ..............................16,033 ....................................4.7 ............................358,476 ..................................88.1 ...................................111 .......................................0 ............................358,587 ..................................88.2

4. 2009.................................................... ............................357,585 ............................332,156 ..............................14,739 ....................................4.4 ............................346,895 ..................................97.0 ...................................943 .....................................60 ............................347,898 ..................................97.3

5. 2010.................................................... ............................361,399 ............................276,520 ..............................13,453 ....................................4.9 ............................289,973 ..................................80.2 ..............................46,345 ...................................692 ............................337,010 ..................................93.3
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UNDERWRITING AND INVESTMENT EXHIBIT
PART 2C - DEVELOPMENT OF PAID AND INCURRED CLAIMS

(000 Omitted)

SECTION A - PAID HEALTH CLAIMS - DENTAL ONLY
Cumulative Net Amounts Paid

Year in Which Losses 1 2 3 4 5
Were Incurred 2006 2007 2008 2009 2010

1. Prior.......................................................................................................................................................................................................... ..................................................343 ..................................................339 ..................................................336 ..................................................336 ..................................................336

2. 2006......................................................................................................................................................................................................... ...............................................5,801 ...............................................6,146 ...............................................6,146 ...............................................6,146 ...............................................6,146

3. 2007......................................................................................................................................................................................................... .......................XXX........................... ...............................................6,012 ...............................................6,374 ...............................................6,374 ...............................................6,376

4. 2008......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... ...............................................6,349 ...............................................6,731 ...............................................6,734

5. 2009......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .......................XXX........................... ...............................................6,584 ...............................................6,912

6. 2010......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .......................XXX........................... .......................XXX........................... ...............................................6,689

SECTION B - INCURRED HEALTH CLAIMS - DENTAL ONLY
Sum of Cumulative Net Amount Paid and Claim Liability, Claim Reserve and Medical Incentive Pool and Bonuses Outstanding at End of Year

Year in Which Losses 1 2 3 4 5
Were Incurred 2006 2007 2008 2009 2010

1. Prior.......................................................................................................................................................................................................... ..................................................344 ..................................................339 ..................................................336 ..................................................336 ..................................................336

2. 2006......................................................................................................................................................................................................... ...............................................6,161 ...............................................6,148 ...............................................6,146 ...............................................6,146 ...............................................6,146

3. 2007......................................................................................................................................................................................................... .......................XXX........................... ...............................................6,413 ...............................................6,375 ...............................................6,374 ...............................................6,376

4. 2008......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... ...............................................6,732 ...............................................6,732 ...............................................6,739

5. 2009......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .......................XXX........................... ...............................................6,876 ...............................................6,926

6. 2010......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .......................XXX........................... .......................XXX........................... ...............................................7,123

SECTION C - INCURRED YEAR HEALTH CLAIM AND CLAIM ADJUSTMENT EXPENSE RATIO - DENTAL ONLY
1 2 3 4 5 6 7 8 9 10

Claim and Claim Total Claims and
Years in Which Adjustment Unpaid Claim Claims Adjustment

Premiums were Earned and Premiums Claim Claim Adjustment Percent Expense Payments Percent Claims Adjustment Expense Incurred Percent
Claims were Incurred Earned Payments Expense Payments (Col. 3/2) (Col. 2 + 3) (Col. 5/1) Unpaid Expenses (Col. 5 + 7 + 8) (Col. 9/1)

1. 2006.................................................... ................................7,552 ................................6,146 ...................................626 ..................................10.2 ................................6,772 ..................................89.7 .......................................0 .......................................0 ................................6,772 ..................................89.7

2. 2007.................................................... ................................7,900 ................................6,376 ...................................661 ..................................10.4 ................................7,037 ..................................89.1 .......................................0 .......................................0 ................................7,037 ..................................89.1

3. 2008.................................................... ................................8,344 ................................6,734 ...................................697 ..................................10.4 ................................7,431 ..................................89.1 .......................................5 .......................................0 ................................7,436 ..................................89.1

4. 2009.................................................... ................................8,617 ................................6,912 ...................................595 ....................................8.6 ................................7,507 ..................................87.1 .....................................13 .......................................3 ................................7,523 ..................................87.3

5. 2010.................................................... ................................9,075 ................................6,689 ...................................610 ....................................9.1 ................................7,299 ..................................80.4 ...................................435 .....................................31 ................................7,765 ..................................85.6



Statement as of December 31, 2010 of the Highmark Inc.

12.VO

UNDERWRITING AND INVESTMENT EXHIBIT
PART 2C - DEVELOPMENT OF PAID AND INCURRED CLAIMS

(000 Omitted)

SECTION A - PAID HEALTH CLAIMS - VISION ONLY
Cumulative Net Amounts Paid

Year in Which Losses 1 2 3 4 5
Were Incurred 2006 2007 2008 2009 2010

1. Prior.......................................................................................................................................................................................................... ...............................................2,469 ...............................................2,487 ...............................................2,486 ...............................................2,487 ...............................................2,487

2. 2006......................................................................................................................................................................................................... .............................................24,180 .............................................26,180 .............................................26,184 .............................................26,184 .............................................26,184

3. 2007......................................................................................................................................................................................................... .......................XXX........................... .............................................16,207 .............................................16,923 .............................................16,924 .............................................16,924

4. 2008......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .............................................13,137 .............................................14,015 .............................................14,016

5. 2009......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .......................XXX........................... .............................................13,478 .............................................14,197

6. 2010......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .......................XXX........................... .......................XXX........................... .............................................12,398

SECTION B - INCURRED HEALTH CLAIMS - VISION ONLY
Sum of Cumulative Net Amount Paid and Claim Liability, Claim Reserve and Medical Incentive Pool and Bonuses Outstanding at End of Year

Year in Which Losses 1 2 3 4 5
Were Incurred 2006 2007 2008 2009 2010

1. Prior.......................................................................................................................................................................................................... ...............................................2,475 ...............................................2,487 ...............................................2,486 ...............................................2,487 ...............................................2,487

2. 2006......................................................................................................................................................................................................... .............................................25,869 .............................................26,202 .............................................26,184 .............................................26,184 .............................................26,184

3. 2007......................................................................................................................................................................................................... .......................XXX........................... .............................................17,361 .............................................16,926 .............................................16,924 .............................................16,924

4. 2008......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .............................................14,148 .............................................14,017 .............................................14,016

5. 2009......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .......................XXX........................... .............................................14,258 .............................................14,198

6. 2010......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .......................XXX........................... .......................XXX........................... .............................................12,967

SECTION C - INCURRED YEAR HEALTH CLAIM AND CLAIM ADJUSTMENT EXPENSE RATIO - VISION ONLY
1 2 3 4 5 6 7 8 9 10

Claim and Claim Total Claims and
Years in Which Adjustment Unpaid Claim Claims Adjustment

Premiums were Earned and Premiums Claim Claim Adjustment Percent Expense Payments Percent Claims Adjustment Expense Incurred Percent
Claims were Incurred Earned Payments Expense Payments (Col. 3/2) (Col. 2 + 3) (Col. 5/1) Unpaid Expenses (Col. 5 + 7 + 8) (Col. 9/1)

1. 2006.................................................... ..............................40,446 ..............................26,184 ................................1,732 ....................................6.6 ..............................27,916 ..................................69.0 .......................................0 .......................................0 ..............................27,916 ..................................69.0

2. 2007.................................................... ..............................23,946 ..............................16,924 ................................1,828 ..................................10.8 ..............................18,752 ..................................78.3 .......................................0 .......................................0 ..............................18,752 ..................................78.3

3. 2008.................................................... ..............................17,247 ..............................14,016 ................................1,929 ..................................13.8 ..............................15,945 ..................................92.5 .......................................0 .......................................0 ..............................15,945 ..................................92.5

4. 2009.................................................... ..............................18,831 ..............................14,197 ................................1,897 ..................................13.4 ..............................16,094 ..................................85.5 .......................................1 .......................................7 ..............................16,102 ..................................85.5

5. 2010.................................................... ..............................17,533 ..............................12,398 ................................1,481 ..................................11.9 ..............................13,879 ..................................79.2 ...................................570 .....................................76 ..............................14,525 ..................................82.8



Statement as of December 31, 2010 of the Highmark Inc.

12.FE

UNDERWRITING AND INVESTMENT EXHIBIT
PART 2C - DEVELOPMENT OF PAID AND INCURRED CLAIMS

(000 Omitted)

SECTION A - PAID HEALTH CLAIMS - FEDERAL EMPLOYEES HEALTH BENEFITS PLAN PREMIUM
Cumulative Net Amounts Paid

Year in Which Losses 1 2 3 4 5
Were Incurred 2006 2007 2008 2009 2010

1. Prior.......................................................................................................................................................................................................... .............................................20,429 .............................................20,242 .............................................19,968 .............................................19,955 .............................................19,952

2. 2006......................................................................................................................................................................................................... ...........................................384,008 ...........................................408,642 ...........................................408,688 ...........................................408,734 ...........................................408,712

3. 2007......................................................................................................................................................................................................... .......................XXX........................... ...........................................436,372 ...........................................465,333 ...........................................465,992 ...........................................465,958

4. 2008......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... ...........................................471,548 ...........................................504,523 ...........................................504,559

5. 2009......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .......................XXX........................... ...........................................500,669 ...........................................530,591

6. 2010......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .......................XXX........................... .......................XXX........................... ...........................................592,798

SECTION B - INCURRED HEALTH CLAIMS - FEDERAL EMPLOYEES HEALTH BENEFITS PLAN PREMIUM
Sum of Cumulative Net Amount Paid and Claim Liability, Claim Reserve and Medical Incentive Pool and Bonuses Outstanding at End of Year

Year in Which Losses 1 2 3 4 5
Were Incurred 2006 2007 2008 2009 2010

1. Prior.......................................................................................................................................................................................................... .............................................20,706 .............................................20,240 .............................................19,968 .............................................19,955 .............................................19,952

2. 2006......................................................................................................................................................................................................... ...........................................407,853 ...........................................409,313 ...........................................408,685 ...........................................408,757 ...........................................408,712

3. 2007......................................................................................................................................................................................................... .......................XXX........................... ...........................................465,035 ...........................................465,800 ...........................................466,323 ...........................................465,987

4. 2008......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... ...........................................507,313 ...........................................505,441 ...........................................504,597

5. 2009......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .......................XXX........................... ...........................................538,717 ...........................................530,862

6. 2010......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .......................XXX........................... .......................XXX........................... ...........................................632,534

SECTION C - INCURRED YEAR HEALTH CLAIM AND CLAIM ADJUSTMENT EXPENSE RATIO - FEDERAL EMPLOYEES HEALTH BENEFITS PLAN PREMIUM
1 2 3 4 5 6 7 8 9 10

Claim and Claim Total Claims and
Years in Which Adjustment Unpaid Claim Claims Adjustment

Premiums were Earned and Premiums Claim Claim Adjustment Percent Expense Payments Percent Claims Adjustment Expense Incurred Percent
Claims were Incurred Earned Payments Expense Payments (Col. 3/2) (Col. 2 + 3) (Col. 5/1) Unpaid Expenses (Col. 5 + 7 + 8) (Col. 9/1)

1. 2006.................................................... ............................430,705 ............................408,712 ..............................10,921 ....................................2.7 ............................419,633 ..................................97.4 .......................................0 .......................................0 ............................419,633 ..................................97.4

2. 2007.................................................... ............................495,441 ............................465,958 ..............................11,525 ....................................2.5 ............................477,483 ..................................96.4 .....................................29 .......................................0 ............................477,512 ..................................96.4

3. 2008.................................................... ............................541,908 ............................504,559 ..............................12,160 ....................................2.4 ............................516,719 ..................................95.4 .....................................38 .......................................0 ............................516,757 ..................................95.4

4. 2009.................................................... ............................599,498 ............................530,591 ..............................11,975 ....................................2.3 ............................542,566 ..................................90.5 ...................................271 .....................................53 ............................542,890 ..................................90.6

5. 2010.................................................... ............................663,754 ............................592,798 ..............................11,919 ....................................2.0 ............................604,717 ..................................91.1 ..............................39,736 ...................................613 ............................645,066 ..................................97.2



Statement as of December 31, 2010 of the Highmark Inc.

12.XV

UNDERWRITING AND INVESTMENT EXHIBIT
PART 2C - DEVELOPMENT OF PAID AND INCURRED CLAIMS

(000 Omitted)

SECTION A - PAID HEALTH CLAIMS - TITLE XVIII - MEDICARE
Cumulative Net Amounts Paid

Year in Which Losses 1 2 3 4 5
Were Incurred 2006 2007 2008 2009 2010

1. Prior.......................................................................................................................................................................................................... ...............................................4,081 ...............................................4,283 ...............................................4,185 ...............................................4,224 ...............................................4,287

2. 2006......................................................................................................................................................................................................... ...........................................185,136 ...........................................204,081 ...........................................204,318 ...........................................204,383 ...........................................204,416

3. 2007......................................................................................................................................................................................................... .......................XXX........................... ...........................................297,976 ...........................................328,091 ...........................................328,523 ...........................................328,673

4. 2008......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... ...........................................641,299 ...........................................718,112 ...........................................719,567

5. 2009......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .......................XXX........................... ...........................................904,120 ...........................................996,030

6. 2010......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .......................XXX........................... .......................XXX........................... ........................................1,206,949

SECTION B - INCURRED HEALTH CLAIMS - TITLE XVIII - MEDICARE
Sum of Cumulative Net Amount Paid and Claim Liability, Claim Reserve and Medical Incentive Pool and Bonuses Outstanding at End of Year

Year in Which Losses 1 2 3 4 5
Were Incurred 2006 2007 2008 2009 2010

1. Prior.......................................................................................................................................................................................................... ...............................................4,143 ...............................................4,290 ...............................................4,185 ...............................................4,224 ...............................................4,287

2. 2006......................................................................................................................................................................................................... ...........................................203,838 ...........................................204,917 ...........................................204,320 ...........................................204,385 ...........................................204,416

3. 2007......................................................................................................................................................................................................... .......................XXX........................... ...........................................332,462 ...........................................329,203 ...........................................328,585 ...........................................328,757

4. 2008......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... ...........................................736,059 ...........................................719,591 ...........................................719,916

5. 2009......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .......................XXX........................... ........................................1,016,086 ...........................................997,559

6. 2010......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .......................XXX........................... .......................XXX........................... ........................................1,350,367

SECTION C - INCURRED YEAR HEALTH CLAIM AND CLAIM ADJUSTMENT EXPENSE RATIO - TITLE XVIII - MEDICARE
1 2 3 4 5 6 7 8 9 10

Claim and Claim Total Claims and
Years in Which Adjustment Unpaid Claim Claims Adjustment

Premiums were Earned and Premiums Claim Claim Adjustment Percent Expense Payments Percent Claims Adjustment Expense Incurred Percent
Claims were Incurred Earned Payments Expense Payments (Col. 3/2) (Col. 2 + 3) (Col. 5/1) Unpaid Expenses (Col. 5 + 7 + 8) (Col. 9/1)

1. 2006.................................................... ............................227,302 ............................204,416 ..............................19,579 ....................................9.6 ............................223,995 ..................................98.5 .......................................0 .......................................0 ............................223,995 ..................................98.5

2. 2007.................................................... ............................374,330 ............................328,673 ..............................20,662 ....................................6.3 ............................349,335 ..................................93.3 .....................................85 .......................................0 ............................349,420 ..................................93.3

3. 2008.................................................... ............................820,244 ............................719,567 ..............................21,801 ....................................3.0 ............................741,368 ..................................90.4 ...................................350 .......................................0 ............................741,718 ..................................90.4

4. 2009.................................................... .........................1,095,901 ............................996,030 ..............................26,539 ....................................2.7 .........................1,022,569 ..................................93.3 ................................1,529 ...................................140 .........................1,024,238 ..................................93.5

5. 2010.................................................... .........................1,465,949 .........................1,206,949 ..............................31,402 ....................................2.6 .........................1,238,351 ..................................84.5 ............................143,419 ................................1,615 .........................1,383,385 ..................................94.4



Statement as of December 31, 2010 of the Highmark Inc.

12.XI

UNDERWRITING AND INVESTMENT EXHIBIT
PART 2C - DEVELOPMENT OF PAID AND INCURRED CLAIMS

(000 Omitted)

SECTION A - PAID HEALTH CLAIMS - TITLE XIX - MEDICAID
Cumulative Net Amounts Paid

Year in Which Losses 1 2 3 4 5
Were Incurred 2006 2007 2008 2009 2010

1. Prior.......................................................................................................................................................................................................... ......................................................0 ......................................................0 ......................................................0 ......................................................0 ......................................................0

2. 2006......................................................................................................................................................................................................... ......................................................0 ......................................................0 ......................................................0 ......................................................0 ......................................................0

3. 2007......................................................................................................................................................................................................... .......................XXX........................... ......................................................0 ......................................................0 ......................................................0 ......................................................0

4. 2008......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... ......................................................0 ......................................................0 ......................................................0

5. 2009......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .......................XXX........................... ......................................................0 ......................................................0

6. 2010......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .......................XXX........................... .......................XXX........................... ......................................................0

NONE

SECTION B - INCURRED HEALTH CLAIMS - TITLE XIX - MEDICAID
Sum of Cumulative Net Amount Paid and Claim Liability, Claim Reserve and Medical Incentive Pool and Bonuses Outstanding at End of Year

Year in Which Losses 1 2 3 4 5
Were Incurred 2006 2007 2008 2009 2010

1. Prior.......................................................................................................................................................................................................... ......................................................0 ......................................................0 ......................................................0 ......................................................0 ......................................................0

2. 2006......................................................................................................................................................................................................... ......................................................0 ......................................................0 ......................................................0 ......................................................0 ......................................................0

3. 2007......................................................................................................................................................................................................... .......................XXX........................... ......................................................0 ......................................................0 ......................................................0 ......................................................0

4. 2008......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... ......................................................0 ......................................................0 ......................................................0

5. 2009......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .......................XXX........................... ......................................................0 ......................................................0

6. 2010......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .......................XXX........................... .......................XXX........................... ......................................................0

NONE

SECTION C - INCURRED YEAR HEALTH CLAIM AND CLAIM ADJUSTMENT EXPENSE RATIO - TITLE XIX - MEDICAID
1 2 3 4 5 6 7 8 9 10

Claim and Claim Total Claims and
Years in Which Adjustment Unpaid Claim Claims Adjustment

Premiums were Earned and Premiums Claim Claim Adjustment Percent Expense Payments Percent Claims Adjustment Expense Incurred Percent
Claims were Incurred Earned Payments Expense Payments (Col. 3/2) (Col. 2 + 3) (Col. 5/1) Unpaid Expenses (Col. 5 + 7 + 8) (Col. 9/1)

1. 2006.................................................... .......................................0 .......................................0 .......................................0 ....................................0.0 .......................................0 ....................................0.0 .......................................0 .......................................0 .......................................0 ....................................0.0

2. 2007.................................................... .......................................0 .......................................0 .......................................0 ....................................0.0 .......................................0 ....................................0.0 .......................................0 .......................................0 .......................................0 ....................................0.0

3. 2008.................................................... .......................................0 .......................................0 .......................................0 ....................................0.0 .......................................0 ....................................0.0 .......................................0 .......................................0 .......................................0 ....................................0.0

4. 2009.................................................... .......................................0 .......................................0 .......................................0 ....................................0.0 .......................................0 ....................................0.0 .......................................0 .......................................0 .......................................0 ....................................0.0

5. 2010.................................................... .......................................0 .......................................0 .......................................0 ....................................0.0 .......................................0 ....................................0.0 .......................................0 .......................................0 .......................................0 ....................................0.0

NONE



Statement as of December 31, 2010 of the Highmark Inc.

12.O
T

UNDERWRITING AND INVESTMENT EXHIBIT
PART 2C - DEVELOPMENT OF PAID AND INCURRED CLAIMS

(000 Omitted)

SECTION A - PAID HEALTH CLAIMS - OTHER
Cumulative Net Amounts Paid

Year in Which Losses 1 2 3 4 5
Were Incurred 2006 2007 2008 2009 2010

1. Prior.......................................................................................................................................................................................................... .................................................(123) .................................................(100) .................................................(331) .................................................(331) .................................................(331)

2. 2006......................................................................................................................................................................................................... .............................................25,589 .............................................39,899 .............................................39,340 .............................................39,345 .............................................39,348

3. 2007......................................................................................................................................................................................................... .......................XXX........................... .............................................20,766 .............................................22,659 .............................................22,665 .............................................22,676

4. 2008......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .............................................14,326 .............................................14,908 .............................................14,909

5. 2009......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .......................XXX........................... .............................................22,412 .............................................10,933

6. 2010......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .......................XXX........................... .......................XXX........................... .............................................16,651

SECTION B - INCURRED HEALTH CLAIMS - OTHER
Sum of Cumulative Net Amount Paid and Claim Liability, Claim Reserve and Medical Incentive Pool and Bonuses Outstanding at End of Year

Year in Which Losses 1 2 3 4 5
Were Incurred 2006 2007 2008 2009 2010

1. Prior.......................................................................................................................................................................................................... ..................................................489 .................................................(100) .................................................(331) .................................................(331) .................................................(331)

2. 2006......................................................................................................................................................................................................... .............................................27,233 .............................................39,913 .............................................39,310 .............................................39,346 .............................................39,348

3. 2007......................................................................................................................................................................................................... .......................XXX........................... .............................................21,901 .............................................22,730 .............................................22,684 .............................................22,677

4. 2008......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .............................................14,831 .............................................14,943 .............................................14,917

5. 2009......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .......................XXX........................... .............................................11,025 .............................................10,957

6. 2010......................................................................................................................................................................................................... .......................XXX........................... .......................XXX........................... .......................XXX........................... .......................XXX........................... .............................................21,832

SECTION C - INCURRED YEAR HEALTH CLAIM AND CLAIM ADJUSTMENT EXPENSE RATIO - OTHER
1 2 3 4 5 6 7 8 9 10

Claim and Claim Total Claims and
Years in Which Adjustment Unpaid Claim Claims Adjustment

Premiums were Earned and Premiums Claim Claim Adjustment Percent Expense Payments Percent Claims Adjustment Expense Incurred Percent
Claims were Incurred Earned Payments Expense Payments (Col. 3/2) (Col. 2 + 3) (Col. 5/1) Unpaid Expenses (Col. 5 + 7 + 8) (Col. 9/1)

1. 2006.................................................... ..............................29,944 ..............................39,348 ...................................251 ....................................0.6 ..............................39,599 ................................132.2 .......................................0 .......................................0 ..............................39,599 ................................132.2

2. 2007.................................................... ..............................23,814 ..............................22,676 ...................................265 ....................................1.2 ..............................22,941 ..................................96.3 .......................................0 .......................................0 ..............................22,941 ..................................96.3

3. 2008.................................................... ..............................15,163 ..............................14,909 ...................................280 ....................................1.9 ..............................15,189 ................................100.2 .......................................9 .......................................0 ..............................15,198 ................................100.2

4. 2009.................................................... ..............................24,428 ..............................10,933 ...................................145 ....................................1.3 ..............................11,078 ..................................45.3 .....................................24 .......................................0 ..............................11,102 ..................................45.4

5. 2010.................................................... ..............................13,579 ..............................16,651 .......................................9 ....................................0.1 ..............................16,660 ................................122.7 ................................5,180 .......................................0 ..............................21,840 ................................160.8
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UNDERWRITING AND INVESTMENT EXHIBIT
PART 2D - AGGREGATE RESERVE FOR ACCIDENT AND HEALTH CONTRACTS ONLY

1 2 3 4 5 6 7 8 9
Federal

Comprehensive Employees Title Title
(Hospital Medicare Dental Vision Health XVIII XIX

Total and Medical) Supplement Only Only Benefit Plan Medicare Medicaid Other

POLICY RESERVE

1. Unearned premium reserves............................................................................... ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0

2. Additional policy reserves (a).............................................................................. ...................154,562,328 ...................152,617,275 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 .......................1,945,053

3. Reserve for future contingent benefits................................................................ ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0

4. Reserve for rate credits or experience rating refunds
(including $..........0) for investment income........................................................ ...................147,040,507 .....................42,119,054 ......................................0 ......................................0 ......................................0 ...................104,921,453 ......................................0 ......................................0 ......................................0

5. Aggregate write-ins for other policy reserves..................................................... ..........................754,000 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ..........................754,000 ......................................0 ......................................0

6. Totals (gross)....................................................................................................... ...................302,356,835 ...................194,736,329 ......................................0 ......................................0 ......................................0 ...................104,921,453 ..........................754,000 ......................................0 .......................1,945,053

7. Reinsurance ceded............................................................................................. ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0

8. Totals (net) (Page 3, Line 4)............................................................................... ...................302,356,835 ...................194,736,329 ......................................0 ......................................0 ......................................0 ...................104,921,453 ..........................754,000 ......................................0 .......................1,945,053

CLAIM RESERVE

9. Present value of amounts not yet due on claims................................................ ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0

10. Reserve for future contingent benefits................................................................ ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0

11. Aggregate write-ins for other claim reserves...................................................... ..............................9,907 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ..............................9,907

12. Totals (gross)....................................................................................................... ..............................9,907 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ..............................9,907

13. Reinsurance ceded............................................................................................. ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0

14. Totals (net) (Page 3, Line 7)............................................................................... ..............................9,907 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ..............................9,907

DETAILS OF WRITE-INS

0501. Risk Corridor........................................................................................................ ..........................754,000 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ..........................754,000 ......................................0 ......................................0

0502. ............................................................................................................................. ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0

0503. ............................................................................................................................. ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0

0598. Summary of remaining write-ins for Line 5 from overflow page......................... ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0

0599. Totals (Lines 0501 thru 0503 plus 0598) (Line 5 above).................................... ..........................754,000 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ..........................754,000 ......................................0 ......................................0

1101. Long-term care claims outstanding ceded.......................................................... ..............................9,907 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ..............................9,907

1102. ............................................................................................................................. ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0

1103. ............................................................................................................................. ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0

1198. Summary of remaining write-ins for Line 11 from overflow page....................... ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0

1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 above)................................. ..............................9,907 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ......................................0 ..............................9,907

(a) Includes $.....152,617,275 premium deficiency reserve.
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UNDERWRITING AND INVESTMENT EXHIBIT
PART 3 - ANALYSIS OF EXPENSES

Claim Adjustment Expenses 3 4 5
1 2

Cost Other Claim General
Containment Adjustment Administrative Investment

Expenses Expenses Expenses Expenses Total

1. Rent ($..........0 for occupancy of own building).................................................................. ............3,870,393 ............9,305,531 ..........15,115,723 ...............127,457 ..........28,419,104

2. Salaries, wages and other benefits.................................................................................... ..........71,820,828 ........162,122,465 ........274,680,266 ............2,364,463 ........510,988,022

3. Commissions (less $..........0 ceded plus $..........0 assumed)............................................ ...........................0 ...........................0 ..........90,152,508 ...........................0 ..........90,152,508

4. Legal fees and expenses.................................................................................................... ...........................0 ....................2,135 ............1,950,066 ...........................0 ............1,952,201

5. Certifications and accreditation fees................................................................................... ...........................0 ...........................0 ..................58,180 ...........................0 ..................58,180

6. Auditing, actuarial and other consulting services............................................................... ..........13,028,315 ..........30,014,820 ..........50,806,348 ...............416,903 ..........94,266,386

7. Traveling expenses............................................................................................................. ............1,056,028 ............2,538,993 ............4,401,545 ..................34,776 ............8,031,342

8. Marketing and advertising................................................................................................... ...........................0 ...........................0 ..........25,881,033 ...........................0 ..........25,881,033

9. Postage, express and telephone........................................................................................ ............2,030,665 ............7,880,902 ............8,064,188 ..................66,872 ..........18,042,627

10. Printing and office supplies................................................................................................. ............1,099,032 ............2,658,584 ............4,292,240 ..................36,192 ............8,086,048

11. Occupancy, depreciation and amortization........................................................................ ...............877,377 ............2,109,466 ............3,426,575 ..................28,893 ............6,442,311

12. Equipment........................................................................................................................... ............1,114,633 ............2,679,897 ............4,353,173 ..................36,268 ............8,183,971

13. Cost or depreciation of EDP equipment and software....................................................... ............8,431,918 ..........21,510,612 ..........34,941,418 ...............277,673 ..........65,161,621

14. Outsourced services including EDP, claims, and other services....................................... ..........41,015,879 ..........51,976,642 ..........39,783,231 ....................3,571 ........132,779,323

15. Boards, bureaus and association fees............................................................................... ..................34,698 ..................83,424 ............2,471,652 ....................1,143 ............2,590,917

16. Insurance, except on real estate......................................................................................... ...............517,638 ............1,244,549 ............2,021,621 ..................17,046 ............3,800,854

17. Collection and bank service charges.................................................................................. ...........................0 ...........................0 ...........................0 ...........................0 ...........................0

18. Group service and administration fees............................................................................... ...........................0 ............5,387,895 ............5,387,895 ...........................0 ..........10,775,790

19. Reimbursements by uninsured plans................................................................................. .......(128,057,753) .......(246,504,702) .......(335,618,150) ...........................0 .......(710,180,605)

20. Reimbursements from fiscal intermediaries....................................................................... ...........................0 ...........................0 ...........................0 ...........................0 ...........................0

21. Real estate expenses......................................................................................................... ............1,123,654 ............2,701,585 ............4,388,402 ..................37,003 ............8,250,644

22. Real estate taxes................................................................................................................ ...............282,974 ...............680,351 ............1,105,148 ....................9,319 ............2,077,792

23. Taxes, licenses and fees:

23.1  State and local insurance taxes................................................................................. ...........................0 ...........................0 ..................23,579 ...........................0 ..................23,579

23.2  State premium taxes.................................................................................................. ...........................0 ...........................0 ...........................0 ...........................0 ...........................0

23.3  Regulatory authority licenses and fees..................................................................... ...............113,718 ...............273,410 ...............385,942 ....................3,745 ...............776,815

23.4  Payroll taxes............................................................................................................... ............3,965,253 ............9,291,683 ..........15,728,113 ...............130,581 ..........29,115,630

23.5  Other (excluding federal income and real estate taxes)........................................... ...........................0 ...........................0 ...........................0 ...........................0 ...........................0

24. Investment expenses not included elsewhere................................................................... ...........................0 ...........................0 ...........................0 ............6,942,416 ............6,942,416

25. Aggregate write-ins for expenses....................................................................................... ..........76,153,973 ..........37,114,508 ..........28,453,864 ...........................0 ........141,722,345

26. Total expenses incurred (Lines 1 to 25)............................................................................. ..........98,479,223 ........103,072,750 ........282,254,560 ..........10,534,321 (a)....494,340,854

27. Less expenses unpaid December 31, current year............................................................ ............4,698,722 ............4,917,892 ........319,087,741 ............2,113,300 ........330,817,655

28. Add expenses unpaid December 31, prior year................................................................. ............5,245,301 ............7,028,262 ........292,135,344 ............1,786,600 ........306,195,507

29. Amounts receivable relating to uninsured plans, prior year............................................... ..........12,568,236 ..........16,867,896 ..........53,249,632 ...........................0 ..........82,685,764

30. Amounts receivable relating to uninsured plans, current year........................................... ..........34,866,231 ..........36,492,554 ..........99,931,258 ...........................0 ........171,290,043

31. Total expenses paid (Lines 26 minus 27 plus 28 minus 29 plus 30)................................. ........121,323,797 ........124,807,778 ........301,983,789 ..........10,207,621 ........558,322,985

DETAILS OF WRITE-INS

2501. Access fees......................................................................................................................... ..........68,699,056 ...........................0 ...........................0 ...........................0 ..........68,699,056

2502. Admin expense BCNEPA JOA........................................................................................... ...........................0 ...............715,611 ...............715,611 ...........................0 ............1,431,222

2503. BlueCard host admin expenses.......................................................................................... ...........................0 ..........38,580,934 ...........................0 ...........................0 ..........38,580,934

2598. Summary of remaining write-ins for Line 25 from overflow page....................................... ............7,454,917 ...........(2,182,037) ..........27,738,253 ...........................0 ..........33,011,133

2599. TOTALS (Lines 2501 thru 2503 plus 2598) (Line 25 above)............................................. ..........76,153,973 ..........37,114,508 ..........28,453,864 ...........................0 ........141,722,345

(a) Includes management fees of $..........0 to affiliates and $..........0 to non-affiliates.
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EXHIBIT OF NET INVESTMENT INCOME
1 2

Collected Earned
During Year During Year

1. U.S. government bonds.............................................................................................................................................................. (a)...........................18,390,840 ...............................17,389,639
1.1 Bonds exempt from U.S. tax....................................................................................................................................................... (a)...........................................0 ................................................0
1.2 Other bonds (unaffiliated)........................................................................................................................................................... (a)...........................49,842,210 ...............................49,034,084
1.3 Bonds of affiliates........................................................................................................................................................................ (a)...........................................0 ................................................0
2.1 Preferred stocks (unaffiliated)..................................................................................................................................................... (b)................................219,950 .....................................219,950

2.11 Preferred stocks of affiliates........................................................................................................................................................ (b)...........................................0 ................................................0
2.2 Common stocks (unaffiliated)..................................................................................................................................................... ...............................19,889,597 ...............................17,994,277

2.21 Common stocks of affiliates........................................................................................................................................................ .............................166,500,000 .............................166,500,000
3. Mortgage loans........................................................................................................................................................................... (c)............................................0 ................................................0
4. Real estate.................................................................................................................................................................................. (d)...........................................0 ................................................0
5. Contract loans............................................................................................................................................................................. ................................................0 ................................................0
6. Cash, cash equivalents and short-term investments................................................................................................................. (e).............................1,038,545 .................................1,038,545
7. Derivative instruments................................................................................................................................................................ (f)............................................0 .................................4,709,316
8. Other invested assets................................................................................................................................................................. ...............................11,359,909 ...............................11,359,909
9. Aggregate write-ins for investment income................................................................................................................................ .................................3,449,480 .................................3,449,480
10. Total gross investment income................................................................................................................................................... .............................270,690,531 .............................271,695,200
11. Investment expenses........................................................................................................................................................................................................................ (g)...........................10,399,995
12. Investment taxes, licenses and fees, excluding federal income taxes............................................................................................................................................ (g)................................134,326
13. Interest expense............................................................................................................................................................................................................................... (h)...........................27,936,336
14. Depreciation on real estate and other invested assets.................................................................................................................................................................... (i)..............................5,488,272
15. Aggregate write-ins for deductions from investment income........................................................................................................................................................... ................................................0
16. Total deductions (Lines 11 through 15)........................................................................................................................................................................................... ...............................43,958,929
17. Net investment income (Line 10 minus Line 16).............................................................................................................................................................................. .............................227,736,271

DETAILS OF WRITE-INS
0901. Joint Programs............................................................................................................................................................................ .......................................(3,029) .......................................(3,029)
0902. Other Investment Income........................................................................................................................................................... .................................3,018,740 .................................3,018,740
0903. Income from Securities Lending................................................................................................................................................. .....................................435,624 .....................................435,624
0998. Summary of remaining write-ins for Line 9 from overflow page................................................................................................ .......................................(1,855) .......................................(1,855)
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9 above)........................................................................................................... .................................3,449,480 .................................3,449,480
1501. .......................................................................................................................................................................................................................................................... ................................................0
1502. .......................................................................................................................................................................................................................................................... ................................................0
1503. .......................................................................................................................................................................................................................................................... ................................................0
1598. Summary of remaining write-ins for Line 15 from overflow page.................................................................................................................................................... ................................................0
1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15 above)............................................................................................................................................................... ................................................0

(a) Includes $.....5,669,658 accrual of discount less $.....7,054,630 amortization of premium and less $.....8,212,775 paid for accrued interest on purchases.
(b) Includes $..........0 accrual of discount less $..........0 amortization of premium and less $..........0 paid for accrued dividends on purchases.
(c) Includes $..........0 accrual of discount less $..........0 amortization of premium and less $..........0 paid for accrued interest on purchases.
(d) Includes $..........0 for company's occupancy of its own buildings; and excludes $..........0 interest on encumbrances.
(e) Includes $.....60,694 accrual of discount less $.....48,764 amortization of premium and less $.....62,135 paid for accrued interest on purchases.
(f) Includes $..........0 accrual of discount less $..........0 amortization of premium.
(g) Includes $..........0 investment expenses and $..........0 investment taxes, licenses and fees, excluding federal income taxes, attributable to Segregated and Separate Accounts.
(h) Includes $..........0 interest on surplus notes and $..........0 interest on capital notes.
(i) Includes $.....5,488,272 depreciation on real estate and $..........0 depreciation on other invested assets.

EXHIBIT OF CAPITAL GAINS (LOSSES)
1 2 3 4 5

Realized Change in
Gain (Loss) Other Total Realized Change in Unrealized

on Sales Realized Capital Gain (Loss) Unrealized Foreign Exchange
or Maturity Adjustments (Columns 1 + 2) Capital Gain (Loss) Capital Gain (Loss)

1. U.S. government bonds.................................................................. .................17,788,122 ..................................0 .................17,788,122 .........................47,647 ..................................0
1.1 Bonds exempt from U.S. tax........................................................... ......................429,967 ..................................0 ......................429,967 ..................................0 ..................................0
1.2 Other bonds (unaffiliated)............................................................... .................15,884,328 .......................(78,707) .................15,805,621 ...................1,093,707 ..................................0
1.3 Bonds of affiliates............................................................................ ..................................0 ..................................0 ..................................0 ..................................0 ..................................0
2.1 Preferred stocks (unaffiliated)......................................................... ......................687,749 .........................42,843 ......................730,592 ..................(2,459,134) ..................................0

2.11 Preferred stocks of affiliates............................................................ ..................................0 ..................................0 ..................................0 ......................385,950 ..................................0
2.2 Common stocks (unaffiliated)......................................................... .................52,440,304 ......................825,073 .................53,265,377 .................24,350,246 ...................4,079,633

2.21 Common stocks of affiliates............................................................ ..................................0 ..................................0 ..................................0 ...............112,472,538 ..................................0
3. Mortgage loans............................................................................... ..................................0 ..................................0 ..................................0 ..................................0 ..................................0
4. Real estate...................................................................................... .......................(37,104) ..................................0 .......................(37,104) ..................................0 ..................................0
5. Contract loans................................................................................. ..................................0 ..................................0 ..................................0 ..................................0 ..................................0
6. Cash, cash equivalents and short-term investments...................... .........................19,435 ..................................0 .........................19,435 ..................................0 ..................................0
7. Derivative instruments..................................................................... ..................................0 ..................................0 ..................................0 ..................................0 ..................................0
8. Other invested assets..................................................................... ..................................0 ..................................0 ..................................0 ..................(5,889,366) ..................................0
9. Aggregate write-ins for capital gains (losses)................................. ..................................0 ..................(3,379,576) ..................(3,379,576) ..............(163,344,012) ..................................0
10. Total capital gains (losses).............................................................. .................87,212,801 ..................(2,590,367) .................84,622,434 ................(33,342,424) ...................4,079,633

DETAILS OF WRITE-INS
0901. Goodwill impairment and goodwill amortization............................. ..................................0 ..................(3,911,655) ..................(3,911,655) ......................848,990 ..................................0
0902. Gain on previously impaired common / preferred stock securities  .................................... ......................532,079 ......................532,079 .....................(532,077) ..................................0
0903. Tax impact of net change in unrealized gains................................ ..................................0 ..................................0 ..................................0 ................(10,712,931) ..................................0
0998. Summary of remaining write-ins for Line 9 from overflow page..... ..................................0 ..................................0 ..................................0 ..............(152,947,994) ..................................0
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9 above)............... ..................................0 ..................(3,379,576) ..................(3,379,576) ..............(163,344,012) ..................................0
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EXHIBIT OF NONADMITTED ASSETS
1 2 3

Current Year Prior Year Change in Total
Total Total Nonadmitted Assets

Nonadmitted Assets Nonadmitted Assets (Col. 2 - Col. 1)

1. Bonds (Schedule D)................................................................................................................... ...............................................0 ...............................................0 ...............................................0

2. Stocks (Schedule D):

2.1 Preferred stocks............................................................................................................... ...............................................0 ...............................................0 ...............................................0

2.2 Common stocks............................................................................................................... ...............................................0 ...............................................0 ...............................................0

3. Mortgage loans on real estate (Schedule B):

3.1 First liens.......................................................................................................................... ...............................................0 ...............................................0 ...............................................0

3.2 Other than first liens........................................................................................................ ...............................................0 ...............................................0 ...............................................0

4. Real estate (Schedule A):

4.1 Properties occupied by the company.............................................................................. ...............................................0 ...............................................0 ...............................................0

4.2 Properties held for the production of income.................................................................. ...............................................0 ...............................................0 ...............................................0

4.3 Properties held for sale................................................................................................... ...............................................0 ...............................................0 ...............................................0

5. Cash (Schedule E-Part 1), cash equivalents (Schedule E-Part 2)
and short-term investments (Schedule DA).............................................................................. ...............................................0 ...............................................0 ...............................................0

6. Contract loans............................................................................................................................ ...............................................0 ...............................................0 ...............................................0

7. Derivatives................................................................................................................................. ...............................................0 ...............................................0 ...............................................0

8. Other invested assets (Schedule BA)....................................................................................... ...............................................0 ...............................................0 ...............................................0

9. Receivables for securities.......................................................................................................... ...............................................0 ...............................................0 ...............................................0

10. Securities lending reinvested collateral assets......................................................................... ...............................................0 ...............................................0 ...............................................0

11. Aggregate write-ins for invested assets.................................................................................... ...............................................0 ...............................................0 ...............................................0

12. Subtotals, cash and invested assets (Lines 1 to 11)................................................................. ...............................................0 ...............................................0 ...............................................0

13. Title plants (for Title insurers only)............................................................................................ ...............................................0 ...............................................0 ...............................................0

14. Investment income due and accrued........................................................................................ ...............................................0 ...............................................0 ...............................................0

15. Premiums and considerations:

15.1 Uncollected premiums and agents' balances in the course of collection....................... ...............................22,247,405 .................................5,079,963 .............................(17,167,442)

15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due................................................................................................. ...............................................0 ...............................................0 ...............................................0

15.3 Accrued retrospective premiums..................................................................................... ...............................................0 ...............................................0 ...............................................0

16. Reinsurance:

16.1 Amounts recoverable from reinsurers............................................................................. ...............................................0 ...............................................0 ...............................................0

16.2 Funds held by or deposited with reinsured companies.................................................. ...............................................0 ...............................................0 ...............................................0

16.3 Other amounts receivable under reinsurance contracts................................................. ...............................................0 ...............................................0 ...............................................0

17. Amounts receivable relating to uninsured plans....................................................................... .................................3,767,975 ...............................12,295,998 .................................8,528,023

18.1 Current federal and foreign income tax recoverable and interest thereon............................... ...............................................0 ...............................................0 ...............................................0

18.2 Net deferred tax asset............................................................................................................... ...............................86,253,595 .............................184,541,135 ...............................98,287,540

19. Guaranty funds receivable or on deposit.................................................................................. ...............................................0 ...............................................0 ...............................................0

20. Electronic data processing equipment and software................................................................ .............................166,432,095 .............................128,452,855 .............................(37,979,240)

21. Furniture and equipment, including health care delivery assets.............................................. ...............................27,121,419 ...............................30,853,545 .................................3,732,126

22. Net adjustment in assets and liabilities due to foreign exchange rates.................................... ...............................................0 ...............................................0 ...............................................0

23. Receivables from parent, subsidiaries and affiliates................................................................. ....................................708,294 ....................................748,625 ......................................40,331

24. Health care and other amounts receivable............................................................................... ...............................54,350,628 .............................112,800,021 ...............................58,449,393

25. Aggregate write-ins for other than invested assets................................................................... .............................292,553,699 .............................239,562,575 .............................(52,991,124)

26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)......................................................................................... .............................653,435,110 .............................714,334,717 ...............................60,899,607

27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...................... ...............................................0 ...............................................0 ...............................................0

28. TOTALS (Lines 26 and 27)....................................................................................................... .............................653,435,110 .............................714,334,717 ...............................60,899,607

DETAILS OF WRITE-INS

1101. ................................................................................................................................................... ...............................................0 ...............................................0 ...............................................0

1102. ................................................................................................................................................... ...............................................0 ...............................................0 ...............................................0

1103. ................................................................................................................................................... ...............................................0 ...............................................0 ...............................................0

1198. Summary of remaining write-ins for Line 11 from overflow page............................................. ...............................................0 ...............................................0 ...............................................0

1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 above)........................................................ ...............................................0 ...............................................0 ...............................................0

2501. Advances, deposits and prepaids............................................................................................. ...............................53,586,137 ...............................32,350,728 .............................(21,235,409)

2502. Prepaid postretirement plan asset............................................................................................. ...............................74,800,184 ...............................90,844,020 ...............................16,043,836

2503. Prepaid pension plan asset....................................................................................................... .............................140,649,518 .............................102,009,208 .............................(38,640,310)

2598. Summary of remaining write-ins for Line 25 from overflow page............................................. ...............................23,517,860 ...............................14,358,619 ...............................(9,159,241)

2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)........................................................ .............................292,553,699 .............................239,562,575 .............................(52,991,124)
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EXHIBIT 1 - ENROLLMENT BY PRODUCT TYPE FOR HEALTH BUSINESS ONLY
Total Members at End of 6

1 2 3 4 5 Current Year
Prior First Second Third Current Member

Source of Enrollment Year Quarter Quarter Quarter Year Months

1. Health maintenance organizations.............................................................................................................................................. ...............................................0 ...............................................0 ...............................................0 ...............................................0 ...............................................0 ...............................................0

2. Provider service organizations.................................................................................................................................................... ...............................................0 ...............................................0 ...............................................0 ...............................................0 ...............................................0 ...............................................0

3. Preferred provider organizations................................................................................................................................................. ....................................941,672 ....................................892,154 ....................................889,057 ....................................764,849 ....................................737,710 .................................9,877,018

4. Point of service............................................................................................................................................................................ ...............................................0 ...............................................0 ...............................................0 ...............................................0 ...............................................0 ...............................................0

5. Indemnity only............................................................................................................................................................................. ......................................94,959 ....................................100,428 ....................................100,728 ......................................98,679 ......................................98,414 .................................1,196,399

6. Aggregate write-ins for other lines of business........................................................................................................................... ....................................598,211 ....................................649,978 ....................................651,720 ....................................639,497 ....................................638,371 .................................8,092,100

7. Total............................................................................................................................................................................................ .................................1,634,842 .................................1,642,560 .................................1,641,505 .................................1,503,025 .................................1,474,495 ...............................19,165,517

DETAILS OF WRITE-INS

0601. Vision.......................................................................................................................................................................................... ......................................94,485 ......................................99,631 ....................................100,286 ......................................87,090 ......................................86,718 .................................1,506,518

0602. Federal Employee Program........................................................................................................................................................ ....................................195,415 ....................................217,929 ....................................218,028 ....................................218,264 ....................................218,572 .................................2,594,460

0603. Medicare Supplement................................................................................................................................................................. ....................................195,612 ....................................195,404 ....................................191,853 ....................................188,500 ....................................184,956 .................................2,287,758

0698. Summary of remaining write-ins for Line 6 from overflow page.................................................................................................. ....................................112,699 ....................................137,014 ....................................141,553 ....................................145,643 ....................................148,125 .................................1,703,364

0699. Totals (Lines 0601 thru 0603 plus 0698) (Line 6 above)............................................................................................................. ....................................598,211 ....................................649,978 ....................................651,720 ....................................639,497 ....................................638,371 .................................8,092,100
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EXHIBIT 2 - ACCIDENT AND HEALTH PREMIUMS DUE AND UNPAID
1 2 3 4 5 6 7

Name of Debtor 1 - 30 Days 31 - 60 Days 61 - 90 Days Over 90 Days Nonadmitted Admitted
A&H Premiums Due and Unpaid
0199999.  Total individuals....................................................................................................................................... ......................................1,288,417 ......................................1,054,896 .........................................322,849 ......................................2,203,120 ......................................2,696,298 ......................................2,172,984
0299998.  Premiums due and unpaid not individually listed.................................................................................... ..................................230,381,107 ....................................18,009,732 .........................................657,042 ......................................6,274,875 ....................................19,551,106 ..................................235,771,650
0299999.  Total group.............................................................................................................................................. ..................................230,381,107 ....................................18,009,732 .........................................657,042 ......................................6,274,875 ....................................19,551,106 ..................................235,771,650
0399999.  Premiums due and unpaid from Medicare entities.................................................................................. ....................................10,711,628 ....................................................0 ....................................................0 ....................................................0 ....................................................1 ....................................10,711,627
0599999.  Accident and health premiums due and unpaid (Page 2, Line 15).......................................................... ..................................242,381,152 ....................................19,064,628 .........................................979,891 ......................................8,477,995 ....................................22,247,405 ..................................248,656,261
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EXHIBIT 3 - HEALTH CARE RECEIVABLES
1 2 3 4 5 6 7

Name of Debtor 1 - 30 Days 31 - 60 Days 61 - 90 Days Over 90 Days Nonadmitted Admitted
Pharmaceutical Rebate Receivables
0199998.  Pharmaceutical Rebate Receivables Not Listed Individually.................................................................. ....................................15,080,683 ....................................14,715,965 ....................................14,102,104 ....................................63,001,515 ....................................37,835,408 ....................................69,064,859
0199999.  Total Pharmaceutical Rebate Receivables............................................................................................. ....................................15,080,683 ....................................14,715,965 ....................................14,102,104 ....................................63,001,515 ....................................37,835,408 ....................................69,064,859
Claim Overpayment Receivables
0299998.  Claim Overpayment Receivables Not Listed Individually........................................................................ ......................................2,912,541 ......................................2,071,418 ......................................1,056,472 .........................................527,173 ......................................6,567,604 ....................................................0
0299999.  Total Claim Overpayment Receivables................................................................................................... ......................................2,912,541 ......................................2,071,418 ......................................1,056,472 .........................................527,173 ......................................6,567,604 ....................................................0
Loans and Advances to Providers
Hospital Advances.................................................................................................................................................... ....................................18,671,150 ....................................................0 ....................................................0 ....................................................0 ......................................1,715,701 ....................................16,955,449
PRA Estimated Settlements..................................................................................................................................... .........................................181,313 ....................................................0 ....................................................0 ....................................................0 ....................................................0 .........................................181,313
0399999.  Total Loans and Advances to Providers.................................................................................................. ....................................18,852,463 ....................................................0 ....................................................0 ....................................................0 ......................................1,715,701 ....................................17,136,762
0799999.  Total Health Care Receivables................................................................................................................ ....................................36,845,687 ....................................16,787,383 ....................................15,158,576 ....................................63,528,688 ....................................46,118,713 ....................................86,201,621
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EXHIBIT 4 - CLAIMS UNPAID AND INCENTIVE POOL, WITHHOLD AND BONUS (Reported and Unreported)
Aging Analysis of Unpaid Claims

1 2 3 4 5 6 7

Account 1 - 30 Days 31 - 60 Days 61 - 90 Days 91 - 120 Days Over 120 Days Total
Claims Unpaid (Reported)
0399999.  Aggregate accounts not individually listed - covered.............................................................................. ....................................26,395,062 ....................................................0 ....................................................0 ....................................................0 ....................................................0 ....................................26,395,062
0499999.  Subtotals................................................................................................................................................. ....................................26,395,062 ....................................................0 ....................................................0 ....................................................0 ....................................................0 ....................................26,395,062
0599999.  Unreported claim and other claim reserves....................................................................................................................................................... ..................................................................................................................................................................................................................................... ..................................470,699,763
0799999.  Total claims unpaid........................................................................................................................................................................................... ..................................................................................................................................................................................................................................... ..................................497,094,825
0899999.  Accrued medical incentive pool and bonus amounts........................................................................................................................................ ..................................................................................................................................................................................................................................... ....................................10,693,000
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EXHIBIT 5 - AMOUNTS DUE FROM PARENT, SUBSIDIARIES AND AFFILIATES
1 2 3 4 5 6 Admitted

7 8
Name of Affiliate 1 - 30 Days 31 - 60 Days 61 - 90 Days Over 90 Days Nonadmitted Current Non-Current

Amounts Due From Parent, Subsidiaries and Affiliates
Keystone Health Plan West, Inc............................................................................................................................... ............................31,102,594  - ............................................  - ............................................  - ............................................  - ............................................ ............................31,102,594 ............................................0
United Concordia Companies, Inc............................................................................................................................ ..............................7,656,684  - ............................................  - ............................................ .................................300,000 .................................300,000 ..............................7,656,684 ............................................0
Highmark Senior Resources Inc............................................................................................................................... ..............................1,939,663  - ............................................  - ............................................  - ............................................  - ............................................ ..............................1,939,663 ............................................0
Highmark Medicare Services Inc.............................................................................................................................. ..............................8,470,439  - ............................................  - ............................................  - ............................................  - ............................................ ..............................8,470,439 ............................................0
HM Insurance Group................................................................................................................................................ ..............................2,513,919  - ............................................  - ............................................  - ............................................ ...................................63,017 ..............................2,450,902 ............................................0
Highmark West Virginia Inc...................................................................................................................................... ..............................3,898,546  - ............................................ ............................................0  - ............................................  - ............................................ ..............................3,898,546 ............................................0
Gateway Health Plan, L.P. ...................................................................................................................................... ..............................1,152,195 ..............................1,028,822  - ............................................  - ............................................  - ............................................ ..............................2,181,017 ............................................0
HM Health Insurance Company............................................................................................................................... ..............................7,519,234  - ............................................  - ............................................  - ............................................  - ............................................ ..............................7,519,234 ............................................0
HVHC Inc................................................................................................................................................................. .................................127,597  - ............................................  - ............................................  - ............................................  - ............................................ .................................127,597 ............................................0
Davis Vision, Inc....................................................................................................................................................... .................................272,342  - ............................................  - ............................................  - ............................................  - ............................................ .................................272,342 ............................................0
Viva Optique, Inc...................................................................................................................................................... .................................231,862  - ............................................  - ............................................  - ............................................  - ............................................ .................................231,862 ............................................0
Jenkins-Empire Associates...................................................................................................................................... ..............................1,284,614  - ............................................  - ............................................  - ............................................  - ............................................ ..............................1,284,614 ............................................0
ECCA Holdings Corporation..................................................................................................................................... .................................477,850  - ............................................  - ............................................  - ............................................  - ............................................ .................................477,850 ............................................0
Industrial Medical Consultants LLC.......................................................................................................................... .................................192,496  - ............................................  - ............................................  - ............................................  - ............................................ .................................192,496 ............................................0
0199999.  Individually listed receivables.................................................................................................................. ............................66,840,035 ..............................1,028,822 ............................................0 .................................300,000 .................................363,017 ............................67,805,840 ............................................0
0299999.  Receivables not individually listed........................................................................................................... ...................................30,958 ...................................22,726  - ............................................ .................................300,000 .................................345,277 .....................................8,407 ............................................0
0399999.  Total gross amounts receivable.............................................................................................................. ............................66,870,993 ..............................1,051,548 ............................................0 .................................600,000 .................................708,294 ............................67,814,247 ............................................0
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EXHIBIT 6 - AMOUNTS DUE TO PARENT, SUBSIDIARIES AND AFFILIATES
1 2 3 4 5

Affiliate Description Amount Current Non-Current
Amounts Due To Parent, Subsidiaries and Affiliates
Keystone Health Plan West, Inc................................................................................................................... Premiums Collected....................................................................................................................................... ..........................................28,559,341 ..........................................28,559,341 ..........................................................0
Davis Vision.................................................................................................................................................. Premiums Collected/Employee Benefits........................................................................................................ ............................................1,650,642 ............................................1,650,642 ..........................................................0
Eye Care Centers of America....................................................................................................................... Refund Payable.............................................................................................................................................. ............................................1,484,634 ............................................1,484,634 ..........................................................0
United Concordia Companies, Inc................................................................................................................ Premiums Collected/Employee Benefits........................................................................................................ ............................................2,809,340 ............................................2,809,340 ..........................................................0
Mountain State Blue Cross Blue Shield....................................................................................................... FEP Processing.............................................................................................................................................. ............................................2,003,880 ............................................2,003,880 ..........................................................0
Highmark Medicare Services Inc.................................................................................................................. Admin Reimbursement................................................................................................................................... .................................................32,962 .................................................32,962 ..........................................................0
HM Insurance Group.................................................................................................................................... Processing and administrative....................................................................................................................... ............................................2,681,582 ............................................2,681,582 ..........................................................0
Highmark Senior Resources Inc................................................................................................................... Premium revenues & miscellaneous.............................................................................................................. ...............................................506,816 ...............................................506,816 ..........................................................0
HM Health Insurance Company................................................................................................................... Processing and administrative....................................................................................................................... ............................................4,195,543 ............................................4,195,543 ..........................................................0
HVI Inc.......................................................................................................................................................... Administrative................................................................................................................................................. .................................................89,847 .................................................89,847 ..........................................................0
0199999.  Individually listed payables.......................................................................................................... ....................................................................................................................................................................... ..........................................44,014,587 ..........................................44,014,587 ..........................................................0
0299999.  Payables not individually listed.................................................................................................... ....................................................................................................................................................................... ...................................................1,226 ...................................................1,226 ..........................................................0
0399999.  Total gross payables................................................................................................................... ....................................................................................................................................................................... ..........................................44,015,813 ..........................................44,015,813 ..........................................................0



Statement as of December 31, 2010 of the Highmark Inc.

23

EXHIBIT 7 - PART 1 - SUMMARY OF TRANSACTIONS WITH PROVIDERS
1 2 3 4 5 6

Direct Column 1 Column 1
Medical Column 1 Total Column 3 Expenses Paid Expenses Paid
Expense as a % Members as a % to Affiliated to Non-Affiliated

Payment Method Payment of Total Payment Covered of Total Members Providers Providers
Capitation Payments:

1. Medical groups....................................................................................................................................................................................... ..............................................0 ...........................................0.0 ..............................................0 ...........................................0.0 ..............................................0 ..............................................0
2. Intermediaries........................................................................................................................................................................................ ..............................12,224,188 ...........................................0.2 ..............................................0 ...........................................0.0 ..............................12,224,188 ..............................................0
3. All other providers.................................................................................................................................................................................. ..............................................0 ...........................................0.0 ..............................................0 ...........................................0.0 ..............................................0 ..............................................0
4. Total capitation payments...................................................................................................................................................................... ..............................12,224,188 ...........................................0.2 ..............................................0 ...........................................0.0 ..............................12,224,188 ..............................................0

Other Payments:
5. Fee-for-service....................................................................................................................................................................................... ............................570,859,364 .........................................10.3 ......................XXX.................... ......................XXX.................... ............................570,859,364 ..............................................0
6. Contractual fee payments...................................................................................................................................................................... .........................4,923,952,674 .........................................89.0 ......................XXX.................... ......................XXX.................... .........................4,923,952,674 ..............................................0
7. Bonus/withhold arrangements - fee-for-service..................................................................................................................................... ..............................................0 ...........................................0.0 ......................XXX.................... ......................XXX.................... ..............................................0 ..............................................0
8. Bonus/withhold arrangements - contractual fee payments.................................................................................................................... ..............................24,358,175 ...........................................0.4 ......................XXX.................... ......................XXX.................... ..............................24,358,175 ..............................................0
9. Non-contingent salaries......................................................................................................................................................................... ..............................................0 ...........................................0.0 ......................XXX.................... ......................XXX.................... ..............................................0 ..............................................0

10. Aggregate cost arrangements................................................................................................................................................................ ..............................................0 ...........................................0.0 ......................XXX.................... ......................XXX.................... ..............................................0 ..............................................0
11. All other payments................................................................................................................................................................................. ..............................................0 ...........................................0.0 ......................XXX.................... ......................XXX.................... ..............................................0 ..............................................0
12. Total other payments............................................................................................................................................................................. .........................5,519,170,213 .........................................99.8 ......................XXX.................... ......................XXX.................... .........................5,519,170,213 ..............................................0
13. Total (Line 4 plus Line 12)..................................................................................................................................................................... .........................5,531,394,401 .......................................100.0 ......................XXX.................... ......................XXX.................... .........................5,531,394,401 ..............................................0

EXHIBIT 7 - PART 2 - SUMMARY OF TRANSACTIONS WITH INTERMEDIARIES
1 2 3 4 5 6

Average Intermediary's Intermediary's
NAIC Name of Capitation Monthly Total Adjusted Authorized Control
Code Intermediary Paid Capitation Capital Level RBC

NONE
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EXHIBIT 8 - FURNITURE, EQUIPMENT AND SUPPLIES OWNED
1 2 3 4 5 6

Book Value Assets
Accumulated Less Not Net Admitted

Description Cost Improvements Depreciation Encumbrances Admitted Assets

1. Administrative furniture and equipment........................................................................................................................ ..................................................0 ..................................................0 ..................................................0 ..................................................0 ..................................................0 ..................................................0

2. Medical furniture, equipment and fixtures..................................................................................................................... ..................................................0 ..................................................0 ..................................................0 ..................................................0 ..................................................0 ..................................................0

3. Pharmaceuticals and surgical supplies......................................................................................................................... ..................................................0 ..................................................0 ..................................................0 ..................................................0 ..................................................0 ..................................................0

4. Durable medical equipment.......................................................................................................................................... ..................................................0 ..................................................0 ..................................................0 ..................................................0 ..................................................0 ..................................................0

5. Other property and equipment...................................................................................................................................... .................................79,552,877 .................................39,991,579 .................................92,423,037 .................................27,121,419 .................................27,121,419 ..................................................0

6. Total............................................................................................................................................................................... .................................79,552,877 .................................39,991,579 .................................92,423,037 .................................27,121,419 .................................27,121,419 ..................................................0
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NOTES TO FINANCIAL STATEMENTS
1.  Summary of Significant Accounting Policies

A.  Accounting Practices

The financial statements of Highmark Inc. (the “Corporation”) are presented on the basis of accounting practices
prescribed by the Pennsylvania Insurance Department (the “Department”).  The Department recognizes only statutory
accounting practices prescribed or permitted by the Commonwealth of Pennsylvania for determining and reporting the
financial condition and results of operations of an insurance company in order to assess its solvency under Pennsylvania
insurance law and regulations.  The National Association of Insurance Commissioners' (“NAIC”) Accounting Practices
and Procedures Manual (“NAIC SAP”) has been adopted as a component of prescribed or permitted practices by
Pennsylvania.  The Pennsylvania Insurance Commissioner (the “Commissioner”) has the right to permit other specific
practices that deviate from prescribed practices.

For the years ended December 31, 2010 and 2009, there were no differences between NAIC SAP and practices
prescribed or permitted by Pennsylvania.

B.  Use of Estimates in the Preparation of the Financial Statements

The preparation of financial statements in conformity with NAIC SAP requires management to make estimates and
assumptions that affect the reported amounts of assets and liabilities.  It also requires the disclosure of contingent assets
and liabilities at the date of the financial statements and the reported amounts of revenue and expenses during the
period.  Actual results could differ from those estimates.

C.  Accounting Policies

The Corporation uses the following accounting policies:

Short-term investments include Class 1 and exempt money market accounts, and securities with a maturity of less
than one year but greater than 90 days at the date of purchase.  Cash equivalents include securities with a maturity of
90 days or less at the date of purchase.  Short-term investments and cash equivalents are stated at amortized cost.

Bonds not backed by other loans are carried at amortized cost using the effective interest method, or the lower of
amortized cost or fair value, contingent upon NAIC designation assigned by the Securities Valuation Office (“SVO”).

Loan-backed securities are stated at amortized cost or the lower of amortized cost or fair value, contingent upon NAIC
designation assigned by the SVO.  The retrospective adjustment method is used to value all loan-backed securities,
except for securities where the yield has become negative, which are valued using the prospective method.

Common stocks are carried at fair value except investments in stocks of subsidiaries and affiliates in which the
Corporation has an interest of 10% or more which are carried on the equity basis.

Stocks of insurance subsidiaries and affiliates are recorded based on the statutory equity of the respective entity as
reported in its financial statements.  Investments in stocks of non-insurance subsidiaries and affiliates are recorded
based on the equity of the respective entity in its financial statements prepared in accordance with generally accepted
accounting principles (“GAAP”).  Holding companies are valued based on their respective directly and indirectly owned
subsidiaries and affiliates in accordance with SSAP No. 97.  Unaudited subsidiary and affiliate investments are
recorded at zero.  Dividends from subsidiaries and affiliates are recorded as investment income when declared.

Preferred stocks are recorded at the lower of cost or fair value, contingent upon NAIC designation assigned by the
SVO.

Other invested assets consist primarily of investments in partnerships accounted for under the audited GAAP equity
method and non-rated surplus notes carried at the lower of cost or statement factor value determined in accordance
with SSAP No. 41.

Real estate occupied by the Corporation is recorded at book value, which is the actual cost of the property, plus
capitalized improvements, less depreciation.

The Corporation capitalizes all items with a cost greater than $1,500.

Electronic data processing (“EDP”) equipment and software are carried at cost less accumulated depreciation and
amortization.  Maintenance, repairs and minor improvements are expensed as incurred.  Gains or losses on sales or
disposals are included in the statements of revenue and expenses.  Depreciation and amortization are computed
under the straight-line method over the estimated useful life of three years.  Non-operating EDP equipment and
software are nonadmitted.

All derivatives are stated at fair value.

Realized capital gains and losses on the sale of investments are determined using the specific identification method.

Assets and liabilities recorded at fair value in the statements of assets, liabilities, capital and surplus are categorized
based upon the level inputs used to measure their fair value.

Uncollected premiums are carried at net realizable value.  All non-government uncollected premiums aged greater
than 90 days are nonadmitted.
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Pharmaceutical rebates receivable is an actuarial estimate based on prescriptions filled and terms of rebate contracts
for the most recent three months.  For prior months, the Corporation records the actual amounts that have been
invoiced or confirmed in writing with the pharmaceutical companies.

Claims unpaid include claims reported and adjudicated but unpaid as well as an estimate of incurred but not reported
claims.  The liability for claims incurred but not reported is an actuarial estimate based on historical claims paid data,
modified for current conditions and coverage changes.  The methods to determine the estimate of incurred but not
reported claims use past experience adjusted for current trends.  The methods and assumptions are continually
reviewed and any resulting adjustments are included in claims incurred in the period determined.  Corresponding
administrative costs to process unreported claims are estimated and accrued and are reported as unpaid claims
adjustment expenses.

A premium deficiency reserve (“PDR”) is established when future claims expense and related maintenance costs are
expected to exceed future subscriber premiums on contracts in force for a given line of business or product grouping
within a contract period.  Anticipated investment income is not considered in the PDR calculation.  The Corporation
evaluates the need for a PDR by grouping policies consistent with the way business is acquired, serviced and
measured.

The Corporation’s revenue includes premium income from underwritten business.  Premiums are generally billed in
advance of the contractual coverage periods and included in premium income as they are earned during the coverage
period.  Premiums that have been received prior to the service period are reported as premiums received in advance.
The Corporation estimates retrospective premium adjustments to premium income by examining each group’s activity
and applying the appropriate contractual limitations.

The administrative fees associated with uninsured administrative arrangements and third party administration fees are
recorded as a reduction to general administrative expenses and recognized in the period in which related services are
performed.

The Corporation is subject to federal income taxes, although it remains exempt from state and local taxes.  However,
the Corporation voluntarily pays real estate taxes on its properties.  Deferred tax assets and liabilities are determined
based on differences between the financial reporting and tax basis of assets and liabilities and are measured using tax
rates and laws that are expected to be in effect when the difference is reversed.  Net deferred tax assets are admitted
to the extent that they are expected to reverse and become realized within one year.  Uncertain tax positions are
assessed in accordance with applicable statutory guidance.

 The Corporation monitors its investment portfolio for unrealized losses that appear to be other-than-temporary.  The
Corporation performs a detailed review of these securities to determine the underlying cause of the unrealized loss and
whether the security is impaired.  At the time an equity or debt security, excluding loan-backed securities, is determined
to be other-than-temporarily impaired, the Corporation reduces the book value of the security to the current fair value
and records a realized loss in the statutory statements of revenue and expenses.  Any subsequent increase in the
equity or debt security’s, excluding loan-backed security’s, fair value is reported as an unrealized gain.  At the time a
loan-backed security is determined to be other-than-temporarily impaired, the credit component of the
other-than-temporary impairment is recorded as a realized loss in the statutory statements of revenue and expenses
and the non-credit component of the other-than-temporary impairment is recorded in surplus.

   SSAP No. 10R is a revised income tax accounting standard adopted by the NAIC, effective for 2010 and 2009.  The
application of SSAP No. 10R requires a company to evaluate the recoverability of deferred tax assets and to establish
a valuation allowance if necessary to reduce the deferred tax asset to an amount which is more likely than not to be
realized.  Considerable judgment is required in determining whether a valuation allowance is necessary, and if so, the
amount of such valuation allowance.  In evaluating the need for a valuation allowance the Corporation considers many
factors, including:  (1) the nature of the deferred tax assets and liabilities; (2) whether they are ordinary or capital; (3)
the timing of their reversal;  (4) taxable income in prior carryback years as well as projected taxable earnings exclusive
of reversing temporary differences and carryforwards; (5) the length of time that carryovers can be utilized; (6) unique
tax rules that would impact the utilization of the deferred tax assets; and (7) any tax planning strategies that the
Corporation would employ to avoid a tax benefit from expiring unused.   In addition, to the extent the Corporation is
eligible, SSAP No. 10R paragraph 10e provides for increased admissibility standards for deferred tax assets.  SSAP
No. 10R is effective through 2011 and will revert to SSAP No. 10 for 2012 and future years.

2.  Accounting Changes and Corrections of Errors

None.

3.  Business Combinations and Goodwill

A.  Statutory Purchase Method

None.

B.  Statutory Merger

None.

C.  Assumption Reinsurance

None.
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D.  Impairment Loss

In September 2010, a goodwill impairment charge of $3,911,655 related to Employee Benefit Data Services Co., an
indirect wholly owned noninsurance subsidiary, was recognized as a realized capital loss in the statement of revenue and
expenses.  There were no goodwill impairments recognized for the year ended December 31, 2009.

4.  Discontinued Operations

None.

5.  Investments

A.  Mortgage Loans, including Mezzanine Real Estate Loans

None.

B.  Debt Restructuring

None.

C.  Reverse Mortgages

None.

D.  Loan-Backed Securities

The aggregate fair value of loan-backed securities held by the Corporation was $270,375,471 and $264,943,715 at
December 31, 2010 and 2009, respectively.  The Corporation uses the retrospective adjustment method regarding
prepayment assumptions, which are generally obtained from broker dealer survey values.  The Corporation has no
loan-backed securities that were acquired prior to January 1, 1994.  The Corporation did not hold any loan-backed
securities for which the yield has become negative at December 31, 2010 or 2009.

The Corporation’s investments in loan-backed securities are comprised of mortgage-backed and asset-backed
instruments which are subject to concentrations of credit risk.  If parties to the instruments fail to perform to the terms of
the contracts and the collateral for the amounts due prove to be inadequate, the Corporation could lose all or a portion of
its investment in these securities.

The Corporation has the ability and intent to retain all loan-backed securities with a recognized other-than-temporary
impairment.  The following is an analysis of other-than-temporary impairments on loan-backed securities at December
31, 2010:

CUSIP

Book/Adj
Carrying Value
Amortized Cost
Before Current
Period OTTI

Present Value
of Projected
Cash Flows

Recognized
Other-Than-
Temporary
Impairment

Amortized Cost
After

Other-Than-
Temporary
Impairment

Fair Value at
Time of OTTI

Date of
Financial

Statement
Where

Reported
   525221EN3 $209,160 $  58,076 $151,084 $58,076 $  68,506 03/31/2010

52524TAA2 $383,232 $350,177 $  33,055 $350,177 $225,466 03/31/2010
525221EN3 $  94,277 $  48,630 $  45,647 $  48,630 $  63,700 06/30/2010
Total         XXX          XXX      $229,786         XXX               XXX         XXX

There were no other-than-temporary impairments recorded or reversed on loan-backed securities in accordance with
SSAP No. 43R for the year ended December 31, 2009.

The gross unrealized losses and fair values of loan-backed securities classified by length of time individual securities
were in a continuous loss position at December 31, 2010 were as follows:

        Less Than 12 Months          12 Months or More               Total
 Fair Value Unrealized Losses Fair Value Unrealized Losses Fair Value Unrealized Losses
$77,485,989 ($1,325,665) $18,040,698 ($4,902,055) $95,526,687  ($6,227,720)

The gross unrealized losses and fair values of loan-backed securities classified by length of time individual securities
were in a continuous loss position at December 31, 2009 were as follows:

        Less Than 12 Months          12 Months or More               Total
 Fair Value Unrealized Losses Fair Value Unrealized Losses Fair Value Unrealized Losses
$35,264,109 ($570,697) $21,570,851 ($3,164,346) $56,834,960  ($3,375,043)

In deciding whether impairments are other-than-temporary, the Corporation may consider several factors, including the
adequacy of collateral, probability of default, and estimates regarding timing and amount of recoveries associated with a
default.
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E.  Repurchase Agreements and/or Securities Lending Transactions

The Corporation participates in securities lending transactions.  The Corporation maintains effective control over the
loaned securities and requires collateral initially equal to at least 102% of loaned domestic securities and 105% of loaned
international securities at the loan date.  Collateral received consists of cash and fixed-income securities.  Noncash
collateral is not recorded in the statements of assets, liabilities, capital and surplus, as the Corporation does not have the
right to sell, pledge, or otherwise reinvest the noncash collateral.  Cash collateral is invested in short-term debt securities
and the offsetting collateral liability is included in payable for securities lending in the statements of assets, liabilities,
capital and surplus.  Noncash collateral consists of short-term debt securities.  The Corporation did not have
other-than-temporary impairments on invested collateral at December 31, 2010 and 2009.

The aggregate amounts of contractually obligated open collateral positions and the corresponding liabilities that
represented the Corporation’s obligations to return the collateral were $313,598,237 and $217,903,106 at December 31,
2010 and 2009, respectively.  There were $311,784,800, $1,813,437, $0 and $0 in open collateral positions under
30-day, 31-60 day, 61-90 day and over 90-day repayment terms, respectively, at December 31, 2010.  There were
$214,412,465, $889,122, $0 and $2,601,519 in open collateral positions under 30-day, 31-60 day, 61-90 day and over
90-day repayment terms, respectively, at December 31, 2009.

The aggregate fair values of all securities acquired from the sale, trade or use of accepted collateral were $312,571,908
and $215,056,458 at December 31, 2010 and 2009, respectively.

The aggregate amount of reinvested cash collateral by maturity term at December 31, 2010 and 2009 was as follows:

F.  Real Estate

None.

G.  Low-Income Housing Tax Credits

None.

6.  Joint Ventures, Partnerships and Limited Liability Companies

A.  Investment Limitation

The Corporation did not own investments in joint ventures, partnerships or limited liability companies that exceeded 10%
of its admitted assets at December 31, 2010 or 2009.

B.  Impaired Investments

The Corporation did not recognize impairments on investments in joint ventures, partnerships or limited liability
companies during 2010 or 2009, except as noted in Note 3D.

7.  Investment Income

A.  Basis for Excluding Due and Accrued Investment Income from Statutory Surplus

Investment income due and accrued is excluded from the financial statements for all interest on mortgage loans in
default where such interest is 180 days past due and for all other investment income due on any invested asset that is 90
days or more past due.

B.  Amounts Excluded from Statutory Surplus

None.
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8.  Derivative Instruments

A.-E.  Interest Rate Swap Agreements

The Corporation is party to multiple interest rate swap agreements which meet the criteria of fair value hedges with two
highly rated, major U.S. financial institutions (the “counterparties”) pursuant to which the Corporation synthetically
converted $125,000,000 of its fixed rate Senior Notes to variable notes through maturity.  The Corporation received
$4,569,353 and $2,239,000 in interest from the counterparties in 2010 and 2009, respectively, which was recorded in net
investment income earned in the statements of revenue and expenses.  At December 31, 2010 and 2009, the interest
rate swaps were reflected at fair value on the statements of assets, liabilities, capital and surplus, with a corresponding
adjustment in derivatives.

As a result of its interest rate swap agreements, the Corporation is subject to interest rate risk and default risk.  Only
cash flows related to the differential in the fixed interest rates and the variable interest rates as applied to the notional
amounts of the interest rate swaps are subject to interest rate risk over the terms of the interest rate swap agreements.
The notional amounts do not represent the amounts at risk; rather, they are used only as the basis for calculating the
amounts due under the interest rate swap agreements.

F.  Cash Flow Hedge Derivatives of a Forecasted Transaction

None.

9.  Income Taxes

A., C.  Components and Changes in Deferred Taxes

The tax effects of temporary differences that gave rise to significant portions of deferred tax assets and liabilities as of
December 31, 2010 and 2009 were as follows:

2010 2009
Ordinary Capital Total Ordinary Capital Total

Deferred Tax Assets:
  General expenses due & accrued $  96,203,377 $                  - $  96,203,377 $   86,458,231 $                  - $   86,458,231
  Furniture, equipment and capitalized software   15,708,337     2,524,248   18,232,585    16,399,556     2,524,248    18,923,804
  A&H premiums due & healthcare receivables   56,923,449                   -   56,923,449    65,390,296                   -    65,390,296
  Accrued post retirement                   -                   -                   -         487,306                   -         487,306
  Accrued pension   31,029,039                   -   31,029,039    15.095,171                   -    15.095,171
  Basis adjustment - Bonds & Stocks                   -    7,984,418     7,984,418                    -   8,029,967      8,029,967
  Discounting of claims unpaid    3,579,133                  -     3,579,133     3,711,247                  -      3,711,247
  Intangible Assets   30,965,211                  -   30,965,211   26,965,560                   -    26,965,560
  Unrealized capital losses (net)
    & other surplus items

                  -                   -                   -                    -                   -                    -

  Other   11,602,285                   -   11,602,285    13,415,542                   -    13,415,542
     Gross Deferred Tax Assets 246,010,831   10,508,666 256,519,497  227,922,909   10,554,215    238,477,124
  Statutory Valuation Allowance                   -                   -                   -                    -                   -                   -
     Adjusted Gross Deferred Tax asset 246,010,831   10,508,666 256,519,497  227,922,909   10,554,215  238,477,124
  Nonadmitted deferred tax assets (81,513,383)   (4,740,212) (86,253,595) (182,016,887)   (2,524,248) (184,541,135)
     Admitted deferred tax assets 164,497,448    5,768,454 170,265,902    45,906,022     8,029,967     53,935,989
Deferred tax liabilities:
  Unrealized capital gains (net)                   -   47,388,068   47,388,068                    -   38,131,740    38,131,740
  Accrued post retirement   11,827,729                   -   11,827,729                    -                   -                   -
  Partnership basis     5,462,755                   -     5,462,755     9,829,080                   -    9,829,080
  Other        623,729                      -          623,729          755,691                     -           755,691
     Total deferred tax liabilities   17,914,213      47,388,068     65,302,281     10,584,771     38,131,740      48,716,511
     Net admitted deferred tax asset $146,583,235 $(41,619,614) $104,963,621 $    35,321,251 $(30,101,773) $     5,219,478

Decrease in nonadmitted asset $(98,287,540)
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The amount of each result or component of the calculation by tax character at December 31, 2010 and 2009 was as
follows:

2010 2009
Ordinary Capital Total Ordinary Capital Total

Admitted Adjusted Gross DTA (paragraph 10a.) $  61,109,985 $  2,142,952 $  63,252,937 $                   - $  5,219,479 $   5,219,479
Admitted Adjusted Gross DTA (paragraph 10b.)   40,297,565   1,413,120   41,710,685                    -                 -                  -
Admitted Adjusted Gross DTA (paragraph 10c.)     63,089,898     2,212,382     65,302,280     45,906,022     2,810,488    48,716,510
  Total Admitted Deferred Tax Asset $164,497,448 $  5,768,454 170,265,902 $  45,906,022 $  8,029,967  53,935,989
  Less: Gross Deferred Tax Liabilities     65,302,281    48,716,511
     Net admitted deferred tax asset $104,963,621 $   5,219,478

The Corporation had income tax expenses of $63,252,937 and $129,325,897 available for recoupment for the years
ended December 31, 2010 and 2009, respectively.  All the taxes were capital in nature.

For the years ended December 31, 2010 and 2009, the Corporation has elected not to admit deferred tax assets
pursuant to paragraph 10e of SSAP No. 10R.

The change in net deferred income taxes was comprised of the following at December 31, 2010 and 2009 (this analysis
is exclusive of nonadmitted assets as the change in nonadmitted assets is reported separately from the change in net
deferred income taxes in the surplus section of the Annual Statement):

The provision recognized of $10,999,653 and $8,392,570 for the years ended December 31, 2010 and 2009,
respectively, included only federal taxes.

For the years ending December 31, 2010 and 2009, The Company has not employed any tax planning strategies to
admit deferred tax assets.

B.  Unrecognized Deferred Tax Liabilities

None.

D. Rate Reconciliation

In 2009, the Corporation’s effective tax rate was unfavorably impacted by the required tax return adjustment to
administrative services charges to certain subsidiaries.  This adjustment has been included as relationship management
/ support services in the tax rate reconciliation.
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E.  Income Tax Carryforwards and Carrybacks

The Corporation had no net operating loss or tax credit carryforwards at December 31, 2010 and 2009.

The Tax Reform Act of 1986 (the “Act”) made all Blue Cross and Blue Shield organizations subject to federal income tax
as of January 1, 1987.  The Act included certain provisions designed to ease the transition to taxable status.  One such
provision allowed for a step-up in the tax basis of the affected organizations’ assets at January 1, 1987 to fair market
value.  Among the assets to which this provision applied were certain intangible assets.  In July 2009, the Corporation
and the government entered into a stipulation, subsequently reduced to a judgment, resolving the value of and
consequent deductions associated with a portion of the Corporation’s intangible assets.  In October 2010, the
Corporation and the Internal Revenue Service (“IRS”) reached agreement as to the value of and consequent deductions
associated with the balance of the intangible assets for all years through 2008.  The closing agreement with the IRS also
resolves the deductibility issue for all years after 2008.  A reduction to tax expense of approximately $34,000,000 was
recognized in 2010.  A total refund of $153,107,756 was paid to the Corporation, $134,164,251 was received in 2010.

F.  Consolidation of Federal Return

The Corporation is included in a consolidated federal income tax return with all of its 80% or more owned corporate
subsidiaries.  A listing of these entities is provided in Schedule Y.  The Corporation has a written agreement, approved by
the Corporation’s Board of Directors, which sets forth the manner in which the total combined federal income tax is
allocated to each entity which is a party to the consolidation.  The agreement generally provides for the settlement of the
consolidated federal tax liability as if each subsidiary filed a separate income tax return.  Federal income tax benefits or
losses are allocated to the entities incurring such benefits or losses to the extent they are used to reduce the
consolidated federal income tax liability.

10.  Information Concerning Parent, Subsidiaries, Affiliates and Other Related Parties

A., F.  Nature of Relationships Involved

The Corporation has transactions in the normal course of business with its subsidiaries and affiliates.  The Corporation’s
for-profit and nonprofit subsidiaries and affiliates offer health insurance, dental insurance, vision services, workers
compensation insurance, stop-loss insurance, real estate management services and other administrative services.
Common related party transactions include those related to the provision of investment services, asset management,
legal services, property management, administration of employee benefits and payroll, data and claims processing and
normal management of operations.

B., C.  Description of Transactions Relating to Subsidiaries, Controlled and Affiliated Entities (“SCAs”)

At December 31, 2010 and 2009, the Corporation held a $20,000,000 surplus note and a $10,000,000 surplus note from
HM Life Insurance Company (“HM Life”) and Highmark Casualty Insurance Company (“Highmark Casualty”),
respectively, two indirect wholly owned insurance subsidiaries.  Interest is payable from unassigned surplus of the
respective subsidiary only if the subsidiary’s risk-based capital (“RBC”) is 300% or greater.  Each subsidiary must
redeem its note on or before December 9, 2033.  At December 31, 2010, the Department had approved and the
Corporation recorded interest income of $195,150 and $97,575 related to the HM Life and Highmark Casualty notes,
respectively.  Both amounts were paid in January 2011.  At December 31, 2009, the Department had approved and the
Corporation recorded interest income of $191,150 and $95,575 related to the HM Life and Highmark Casualty notes,
respectively.  Both amounts were paid in January 2010.

At December 31, 2010 and 2009, the Corporation held a $1,135,000 surplus note and a $1,315,000 surplus note from
Inter-County Health Plan, Inc., a nonprofit professional health services plan corporation, and Inter-County Hospitalization
Plan, Inc., a nonprofit hospital plan corporation, respectively (collectively “ICHP”).  The Corporation is a member of each
of the ICHP companies and, as such, elects 50% of the board of directors of each.  Both ICHP surplus notes have a
stated maturity date of December 31, 2012. At December 31, 2010 and 2009, no interest accruals had been approved
by the Department and, therefore, no such accruals were recorded in the statements of assets, liabilities, capital and
surplus.

In December and October 2010, the Corporation contributed capital of $69,500,000 and $5,500,000, respectively, to
Highmark Ventures Inc. (“HVI”), a wholly-owned holding company for strategic investments.

In December 2010, the Corporation received an ordinary cash distribution of $5,880,000 from Gateway Health Plan, L.P.,
an affiliated limited partnership that has a wholly-owned for-profit health maintenance organization (“HMO”).  The
Corporation and its subsidiary hold 50% interest in Gateway Health Plan, L.P.

In December 2010, the Corporation received ordinary cash dividends of $25,000,000 from United Concordia Companies,
Inc., (“UCCI”), a wholly owned insurance subsidiary.  In September 2009, the Corporation received ordinary cash
dividends of $24,000,000 from UCCI.

At September 30, 2010, the Department approved the repayment of $12,820,000 in outstanding surplus notes and
$833,300 in accrued interest for the period October 1, 2009 through September 30, 2010 from HMO of Northeastern
Pennsylvania, Inc., d/b/a First Priority Health (“FPH”), a nonprofit HMO, 40% of the stock of which is held by the
Corporation.  The Corporation received a payment of $13,653,300 from FPH on September 30, 2010 for both principal
and interest.  The Corporation recorded interest income of $833,300 for the year ended December 31, 2010.  At
December 31, 2009, the Department had approved and the Corporation recorded interest income through September
2009 of $1,028,300, which was paid in September 2009.

In June 2010 and 2009, the Corporation received ordinary cash dividends of $140,000,000 and $75,000,000,
respectively, from Keystone Health Plan West, Inc. (“KHPW”), a wholly owned subsidiary HMO.
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In June 2010, the Corporation contributed capital of $40,000,000 to HM Insurance Group, Inc. ("HMIG"), a wholly owned
subsidiary, for the purpose of contribution to its wholly owned subsidiary, HM Life.

In March 2010, the Corporation contributed capital of $40,000,000 to HM Health Insurance Company, a wholly owned
insurance subsidiary d/b/a Highmark Health Insurance Company (“HHIC”).

In April and June of 2009, the Corporation purchased a total of $65,600,000 in Senior Subordinated Notes (the “ECCA
Notes”) of Eye Care Centers of America, Inc. (“ECCA”) from a third party.  ECCA is a wholly owned subsidiary of HVHC
Inc. (“HVHC”), a wholly owned holding company for the Corporation’s vision services subsidiaries.  As a result of this
transaction, the Corporation’s aggregate investment in subsidiaries (not in excess of cost), including the acquired ECCA
Notes, exceeded 10% (but did not exceed 15%) of its admitted assets at December 31, 2008.  The Department
approved a request by the Corporation that it be allowed to increase its aggregate investment in subsidiaries to the
extent required to purchase the ECCA Notes.  The ECCA Notes held by the Corporation were repurchased by ECCA on
December 31, 2009 in connection with a refinancing of all HVHC’s outstanding debt (Refer to Note 10E – Commitments
and Contingencies to SCAs).

D.  Related Party Receivables and Payables

At December 31, 2010 and 2009, the Corporation reported $67,814,247 and $48,964,975, respectively, as amounts
receivable from subsidiaries and affiliates and $44,015,813 and $39,055,171, respectively, as amounts payable to
subsidiaries and affiliates.  The terms of settlement ge nerally require that amounts be settled within 30 days.

E.  Commitments and Contingencies to SCAs

The Caring Foundation, d/b/a Highmark Caring Foundation, is a not-for-profit affiliate of the Corporation.  The Foundation
administers the functions of The Caring Place to provide peer support to children, adolescents and families grieving the
death of a parent, primary caregiver or sibling.  The Caring Foundation is not a subsidiary of the Corporation.  In
December 2010, the Corporation made a five-year, $20,000,000 commitment to the Caring Foundation to fund
operations.  At December 31, 2010, the net present value of the Corporation’s commitment to the Caring Foundation of
$19,067,288 was recorded in general expense due or accrued in the statements of assets, liabilities, capital and surplus.

In September 2010, the Corporation authorized a capital contribution not to exceed $15,000,000 to Highmark Medicare
Services Inc. (“HMS”), a wholly owned noninsurance subsidiary, to enable HMS to bid on a future CMS contract.
Contributions will be made if, as or when necessary to support such contract.  At December 31, 2010, no amounts had
been contributed to HMS.

The Corporation guarantees $100,000,000 of indebtedness of HVHC for the Corporation’s vision services subsidiaries, to
a group of third-party lenders.  The Corporation believes that the likelihood that it will be called upon to perform on this
guarantee is remote. This assessment is based upon the past performance of HVHC and the strength of its business
plan.

In 2006, the Corporation recorded a five-year $100,000,000 commitment to the Highmark Foundation to fund education,
communications, community activities, grants and programming to promote healthy behaviors in children and
adolescents. The Highmark Foundation is a private foundation exempt from federal taxation under Section 501(c)(3) of
the IRC. In October 2010, the Corporation contributed the final $20,000,000 installment to the Highmark Foundation and
no liability remains in the statement of assets, liabilities, capital and surplus at December 31, 2010.  In December 2010,
the Corporation contributed an additional $951,285 to the Highmark Foundation due to the appreciation of the contributed
securities in October 2010.  The Corporation also contributed $20,000,000 to the Highmark Foundation in 2009.  At
December 31, 2009, the net present value of the remaining liability of $19,276,046 was recorded in other liabilities in the
statements of assets, liabilities, capital and surplus.

The Corporation guarantees a $15,000,000 revolving credit facility for UCCI from a third-party lender.  The Corporation
believes that the likelihood that it will be called upon to perform on this guarantee is remote.  This assessment is based
upon the past performance of UCCI and the strength of its business plan.  At December 31, 2010 and 2009, there were
no amounts outstanding under this credit facility.

The Corporation is party to a guarantee agreement with the United States Department of Defense – TRICARE
Management Activity pursuant to which the Corporation guarantees the performance of UCCI under UCCI’s TRICARE
Dental Plan contract.

The Corporation has extended lines of credit in the principal amounts of $40,000,000 and $1,500,000 to Highmark
Senior Resources Inc. (“HSR”), a wholly owned insurance subsidiary, and Industrial Medical Consultants LLC (“IMC”), a
wholly owned subsidiary of the Corporation, respectively, as well as a revolving credit facility in the principal amount of
$19,000,000 to UCCI.  At December 31, 2010 and 2009, there were no amounts outstanding on the HSR line of credit or
under the UCCI facility.  Additionally, the HSR line of credit expired in December 2010.  At December 31, 2010 and 2009,
there was $0 and $1,000,000, respectively, outstanding on the IMC line of credit.  The Corporation had a line of credit in
the principal amount of $5,000,000 to Standard Property Corporation (“SPC”), a wholly owned subsidiary, which expired
in December 2009.  The Corporation had a revolving surplus note credit facility in the principal amount of $10,000,000 to
Highmark West Virginia Inc. d/b/a Highmark Blue Cross Blue Shield West Virginia (“HWV”), a controlled affiliate, which
expired in May 2009.

The Corporation is an obligor on behalf of HCI, Inc., a wholly owned subsidiary, with respect to a letter of credit in the
stated amount of $350,000.  There were no amounts drawn under this letter of credit at December 31, 2010 or 2009.

The Corporation has agreed to indemnify the issuer of certain surety or fidelity bonds which have been issued or may be
issued for the benefit of various subsidiaries from time to time.  At December 31, 2010 and 2009, there was $41,654,062
and $36,200,672 of such bonds outstanding.
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The Corporation has issued guarantees of all customer-related contractual and financial obligations of KHPW, HSR,
FPH, HHIC and HWV.  These guarantees satisfy a requirement of the Blue Cross and Blue Shield Association
(“BCBSA”) related to the use of the registered Blue Cross and Blue Shield service marks by controlled affiliates and/or
the requirements of the Centers for Medicare & Medicaid Services (“CMS”) pertaining to Medicare Risk HMOs.  The
Corporation’s share of the combined customer obligations of KHPW, HSR, FPH, HHIC and HWV was $301,805,712 and
$286,696,504 at December 31, 2010 and 2009, respectively.  The BCBSA licenses also require that if KHPW, FPH,
HHIC, HWV or First Priority Life Insurace Company, Inc., a licensed life, accident and health insurance company, 40% of
the stock of which is held by the Corporation, ceases operations, the Corporation must offer or arrange for the offering of
Blue Cross and/or Blue Shield coverage to all subscribers of that company without exclusions, limitations or conditions
based on health status.

SPC leases office space from a third party and then subleases that space to the Corporation.  The lease, which runs
through December 2011, requires annual lease payments of approximately $8,000,000 and has been guaranteed by the
Corporation.

G.  Relationships with Enterprises under Common Ownership

None.

H.  Amounts Deducted from Value of an Upstream Intermediate Entity

None.

I.  Investments in SCA Entities that exceed 10% of Admitted Assets

The Corporation’s carrying value of its interest in HVHC was 10.7% and 12.7% of the Corporation’s admitted assets at
December 31, 2010 and 2009, respectively. The Corporation carried its investment in HVHC at the aggregate audited
GAAP equity value of its direct and indirect subsidiaries and not at its cost (which did not exceed 10% of the
Corporation’s admitted assets at the time of the Corporation’s investment therein).  There were no differences between
the amount at which this investment was carried and its aggregate audited GAAP equity value as of December 31, 2010
or 2009.  HVHC’s assets, liabilities and net income at December 31, 2010 were $1,196,455,362, $445,566,985 and
$70,523,146, respectively.  HVHC’s assets, liabilities and net income at December 31, 2009 were $1,207,627,488,
$525,191,424 and $44,907,151, respectively.

J.  Impairment in SCAs

None.

K.  Investments in Foreign Insurance Subsidiaries

None.

L.  Downstream Noninsurance Holding Company

The Corporation utilized the look-through approach in valuing its investments in HVHC and SPC.  Because the financial
statements of these downstream noninsurance holding companies are not audited or do not include audited
consolidating schedules, the Corporation has limited the value of its investments in HVHC and SPC to the value
contained in the audited financial statements of SCA entities and/or non-SCA SSAP No. 48 entities owned by the holding
companies in accordance with SSAP No. 97.  At December 31, 2010 and 2009, the value of HVHC was $642,767,000
and $682,436,064, respectively, and the value of SPC was $43,754,633 and $39,874,354, respectively.  All liabilities,
commitments, contingencies, guarantees or obligations of HVHC and SPC that are required to be recorded in the
statements of admitted assets, liabilities and surplus are reflected in the Corporation’s determination of their carrying
values.

11.  Debt

A.  Debt Facilities

At December 31, 2010 and 2009, the Corporation had outstanding $313,216,000 and $370,178,000, respectively, of
6.80% unsecured Senior Notes (the “Senior Notes”) issued August 2003 and due August 2013.  During 2010 and 2009,
the Corporation purchased $56,962,000 and $4,822,000, respectively, of the Senior Notes from third parties.  The
repurchased Senior Notes were subsequently cancelled and the Corporation recognized a net capital loss on the early
extinguishment of debt of $6,372,520 for the year ended December 31, 2010 and a net capital gain of $63,803 for the
year ended December 31, 2009.  Interest of $23,286,396 and $25,404,052 was paid on the Senior Notes for the years
ended December 31, 2010 and 2009, respectively.  The Senior Notes are subject to certain restrictive covenants, which
include limitations on the creation of liens on the stock of certain subsidiaries.  The Corporation was in compliance with
all covenants at December 31, 2010 and 2009.

The Corporation is obligated to a financial institution with respect to an irrevocable letter of credit with a stated amount of
$900,000.  The letter of credit expires January 2011.  There were no amounts drawn under this letter of credit at
December 31, 2010 or 2009.

The Corporation is party to a revolving credit agreement with a financial institution providing for a $50,000,000 revolving
credit facility expiring June 2011.  Amounts outstanding under this facility bear interest at variable interest rates.  At both
December 31, 2010 and 2009, there was $50,000,000 outstanding under this facility.
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B.  Federal Home Loan Bank Agreements

 None.

12.  Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other
       Postretirement Benefit Plans

A.  Defined Benefit Plans

The Corporation sponsors a non-contributory defined benefit pension plan (the “pension plan”) which covers all eligible
employees of the Corporation meeting certain age and service requirements and certain employees of the Corporation’s
participating subsidiaries and affiliates.  The Corporation funds its pension plan in accordance with limits specified by the
Employee Retirement Income Security Act of 1974, as amended.  During 2011, the Corporation expects to contribute
$62,000,000 to the pension plan for the 2011 plan year depending on completion of the 2011 actuarial valuation.

In July 2009, the Corporation amended the pension plan to, among other changes, freeze accrued benefits under the final
average pay formula and provide a cash-balance account to participants effective April 3, 2010.  The impact of this
amendment was a reduction to the pension plan’s benefit obligation of $364,447,926 and a decrease in 2009 net periodic
pension expense of $24,135,876.

The Corporation also sponsors a defined benefit other postretirement plan (the “other postretirement plan”) which provides
various postretirement health and life insurance benefits to the Corporation’s retirees and certain retirees of the
Corporation’s participating subsidiaries and affiliates.  The Corporation uses a voluntary employees’ beneficiary association
(“VEBA”) trust to fund its other postretirement plan.  The Corporation expects to make a voluntary contribution of
$22,000,000 to the other postretirement plan for the 2011 plan year depending upon completion of the 2011 actuarial
valuation.

In September 2009, the Corporation amended the other postretirement plan to, among other changes, provide an
account-based benefit to participants retiring on or after April 3, 2010.  Employees hired on or after January 1, 2010 will not
be eligible to participate in this other postretirement plan.  The impact of this amendment an increase to the other
postretirement benefit obligation of $8,636,977 and an increase in 2009 net other postretirement expense of $1,576,184.
For measurement purposes, the discount rate used to determine net periodic expense when the other postretirement plan
was amended was 5.90%.

The Corporation uses a measurement date of December 31, 2010 for its plans.
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The funded status of the pension and other postretirement plans and amounts recognized in the statutory statements of
admitted assets, liabilities and surplus at December 31, 2010 and 2009 were as follows:

Weighted-average assumptions used to determine benefit obligations at December 31:

The Corporation did not have an additional minimum pension liability at December 31, 2010 or 2009.

The following table provides the components of net periodic benefit cost for the plans for the years ended December 31,
2010 and 2009:
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Weighted-average assumptions used to determine net periodic cost for the years ended December 31:

The expected return on pension plan assets is developed using inflation expectations and risk factors to arrive at a
long-term nominal expected return for each asset class.  The nominal expected return for each asset class is then
weighted based on the target asset allocation to develop the expected long-term rate of return on plan assets.  The
expected return on other postretirement plan assets is developed based on historical returns and the future expectations
for returns for each asset class as well as the asset allocation of the other postretirement plan assets.

For measurement purposes at December 31, 2010, the assumed annual rate of increase in the per capita costs of covered
health care benefits of the other postretirement plan was 7.93% in 2011, gradually decreasing to 4.50% by the year 2028.

Assumed health care cost trend rates have a significant effect on the amounts reported for the other postretirement plans.
At December 31, 2010, a one-percentage-point change in assumed health care cost trend rates would have had the
following effects:

Estimated benefit payments are expected as follows:

For the pension plan, the Corporation’s overall investment strategy is to achieve a mix of approximately 96% of
investments for long-term growth and 4% for near-term benefit payments with a diversification of asset types, fund
strategies and fund managers.  The target allocations for plan assets are 30% equity securities, 56% fixed income
securities and 14% to all other types of investments.  Equity securities primarily include stock investments in U.S.,
developed and emerging market corporations.  Fixed income securities primarily include bonds of domestic and foreign
companies from diversified industries, domestic mortgage-backed securities and U.S. Treasuries.  Other types of
investments include investments in real estate and private equity funds that follow several different strategies.

For the other postretirement plan, the Corporation’s overall investment strategy is to achieve a mix of approximately 95% of
investments for long-term growth and 5% for near-term benefit payments with a diversification of asset types, fund
strategies and fund managers.  The target allocations for plan assets are 62% equity securities, 33% fixed income
securities and 5% cash equivalents.  Equity securities primarily include stock investments in U.S., developed and emerging
market corporations.  Fixed income securities primarily include bonds of domestic and foreign companies from diversified
industries, and bonds of U.S. and foreign governments and agencies.
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The following table summarizes the fair value measurements by level at December 31, 2010:

The following table summarizes the fair value measurements by level at December 31, 2009:
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The changes in fair value for pension plan and other postretirement plan assets measured using significant unobservable
inputs (Level 3) for the years ended December 31, 2010 and 2009 were as follows:

The Corporation also sponsors unfunded nonqualified supplemental retirement plans (the “nonqualified retirement plans”)
covering certain eligible employees.  The weighted-average assumptions used in the measurement of the nonqualified
plans were consistent with the assumptions used in the measurement of pension plan adjusted, when needed, for
nonqualified plan specific characteristics.  At December 31, 2010 and 2009, the Corporation’s nonqualified retirement plan
accumulated benefit obligation exceeded the nonqualified retirement plan liability recognized in the statutory statements of
assets, liabilities and surplus and, accordingly, the Corporation recorded additional minimum pension liabilities of
$23,340,824 and $14,358,619, respectively, in general expenses due or accrued in the statutory statements of assets,
liabilities and surplus.

B.  Defined Contribution Plans

The Corporation sponsors a defined contribution savings plan (the “savings plan”) covering substantially all of its
employees and employees of certain participating subsidiaries.  The savings plan allows participating employees to
contribute a percentage of their annual salaries, subject to current IRS limitations.  Employee contributions are matched by
the Corporation at various percentages.  The Corporation’s contributions to the savings plan were $17,641,907 and
$12,901,818 in 2010 and 2009, respectively.  In January 2010, the Corporation adopted a Section 401(k) safe harbor
design, which means that the savings plan automatically complies with the nondiscrimination requirements of Section 401
of the Internal Revenue Code.  In January 2011, the HWV defined contribution plan savings plan was merged into the
Highmark Investment Plan (the “Highmark Plan”).

The Corporation also sponsors deferred compensation plans for certain eligible employees.  Participating employees may
contribute a certain amount of their annual compensation to these plans.  The Corporation matches a portion of those
deferrals and pays interest on the deferrals at various rates.  The Corporation made matching contributions to the deferred
compensation plans of $540,753 and $432,840 in 2010 and 2009, respectively.  Deferred compensation plan liabilities of
$38,846,682 and $33,266,655 were recognized in general expenses due and accrued in the statutory statements of
admitted assets, liabilities and surplus at December 31, 2010 and 2009, respectively.

C.  Multiemployer Plans

None.

D.  Consolidated/Holding Company Plans

None.

E.  Postemployment Benefits and Compensated Absences

All obligations are accrued in accordance with SSAP No. 11.

F.  Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17)

None.

13.  Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations

The Corporation is a non-stock, nonprofit corporation.  The Corporation had no outstanding surplus notes at December
31, 2010 or 2009.  Surplus at December 31, 2010 and 2009 included cumulative net unrealized gains of $1,017,545,550
and $1,051,336,556, respectively.

14.  Contingencies

A.  Contingent Commitments

At December 31, 2010 and 2009, the Corporation had committed $21,810,128 and $15,034,565, respectively, to various
limited partnership investments.  These commitments are due upon capital calls by the general partners of the
partnerships.  The Corporation also had various contingent commitments relating to certain SCAs.  (Refer to Note 10E –
Commitments and Contingencies to SCAs.)
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B.  Assessments

None.

C.  Gain Contingencies

None.

D.  Claims Related Extra Contractual Obligation and Bad Faith Losses Stemming From Lawsuits

None.

E.  All Other Contingencies

A class action lawsuit was filed in December 2010 in the United States District Court for the Western District of
Pennsylvania by Royal Mile Company, Royal Asset Management and Pamela Lang on behalf of individuals and
companies which have obtained health insurance coverage from the Corporation alleging that the Corporation conspired
with UPMC to harm purchasers of health insurance coverage in violation of federal antitrust laws by entering into an
illegal agreement to restrain trade as well as alleging that Highmark has a monopoly on the Western Pennsylvania health
insurance market.  The Corporation believes, based on consultation with legal counsel, that it has meritorious defenses
to the claims in this matter, but it is unable to predict the outcome of the matter or to reasonably estimate a range of
possible loss.

A class action lawsuit was filed in February 2010 in the United States District Court for the Western District of
Pennsylvania by a statewide ambulance association and a number of local ambulance service providers on behalf of all
non-participating ambulance service providers against the Corporation, the three other Pennsylvania Blue plans, KHPW
and Keystone Health Plan Central, Inc., a subsidiary of Capital Blue Cross.  The suit alleges that defendants’ practice of
making benefit payments to enrollees, rather than making payments directly to plaintiffs, violates Pennsylvania law.  The
suit also accuses defendants of using threats of making direct payments to enrollees to coerce plaintiffs into entering into
contracts with defendants and alleges that such practice is a violation of the Racketeer Influenced and Corrupt
Organizations ("RICO") Act.  Plaintiffs are seeking treble damages for unpaid services, interest and attorney fees. The
Corporation believes, based on consultation with legal counsel, that it has meritorious defenses to the claims in this
matter, but it is unable to predict the outcome of the matter or to reasonably estimate a range of possible loss.

A class action lawsuit was filed in September 2009 in the United States District Court for the Northern District of Illinois
against BCBSA and twenty-three Blue Cross Blue Shield plans, including the Corporation.  The complaint alleges that the
defendants have violated and are continuing to violate the Employee Retirement Income Security Act ("ERISA") by
conducting retrospective provider payment reviews and audits and demanding immediate recoupment of amounts
determined to be overpayments.  In October 2010 the court dismissed RICO counts which had been asserted by the
plaintiffs.  The Corporation believes, based on consultation with legal counsel, that it has meritorious defenses to the
claims in this matter, but it is unable to predict the outcome of the matter or to reasonably estimate a range of possible
loss.

A lawsuit was filed in April 2009 in the United States District Court for the Western District of Pennsylvania by West Penn
Allegheny Health System, alleging that the Corporation and UPMC violated federal antitrust laws by entering into an
illegal agreement to restrain trade and by conspiring to create monopolies in the market for acute inpatient services
and/or high-end tertiary and quaternary acute care inpatient services in Allegheny County, Pennsylvania and in the
market for health care financing and administration for private employers and individuals in Allegheny County,
Pennsylvania.  In October 2009, the District Court dismissed the case with prejudice.  On appeal by the plaintiff, the
United States Third Circuit Court of Appeals overturned the ruling of the District Court and remanded the case back to
the District Court. The Corporation believes, based on consultation with legal counsel, that it has meritorious defenses to
the claims in this matter, but is unable to predict the outcome of the mater or to reasonably estimate a range of possible
loss.

The Corporation is a defendant in a class action lawsuit in the Court of Common Pleas of York County, Pennsylvania
alleging violation of the Pennsylvania Nonprofit Corporation Law and breach of subscriber contracts by reason of its
maintenance of allegedly “excessive” surplus.  In January 2010, the Court of Common Pleas dismissed the suit, which
the Commonwealth Court of Pennsylvania affirmed.  That case is now on appeal to the Pennsylvania Supreme Court.  In
June 2010, the Pennsylvania Supreme Court agreed to review a similar case involving Blue Cross of Northeastern
Pennsylvania.

The Corporation is subject to various other contingencies, including legal and compliance actions and proceedings that
arise in the ordinary course of its business.  Due to the complex nature of these actions and proceedings, the timing of
the ultimate resolution of these matters is uncertain.  In the opinion of management, based on consultation with legal
counsel, adequate provision has been made in the financial statements for any potential liability related to these matters,
and the amount of ultimate liability is not expected to materially affect the financial position of the Corporation.

15.  Leases

A.  Lessee Operating Leases

The Corporation leases office equipment, computer equipment and office space under various non-cancelable operating
lease agreements that expire on various dates through 2020.  The leases are also subject to various renewal options and
extensions.  Rental expense for the years ended December 31, 2010 and 2009 was $48,623,202 and $45,622,502,
respectively, and was recognized on a straight-line basis over the lease term.
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Minimum rental commitments under operating leases having initial or remaining non-cancelable lease terms in excess of
one year are as follows for each of the next five years ending December 31:

2011  $55,438,407
2012    19,798,871
2013    15,342,211
2014      8,616,820
2015      7,483,042
Thereafter    14,373,066

$121,052,417

 The Corporation is not party to any sale-leaseback transactions.

B.  Lessor and Leveraged Leases

None.

16. Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments
With Concentrations of Credit Risk

None.

17.  Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

A.  Transfers of Receivables Reported as Sales

None.

B.  Transfer and Servicing of Financial Assets

Refer to Note 5 – Repurchase Agreements and/or Securities Lending Transactions.

C.  Wash Sales

None.

18.  Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially
       Insured Plans

A.  ASO Plans

None.

B.  ASC Plans

The net gain from operations from uninsured groups and host BlueCard arrangements for the years ended December
31, 2010 and 2009 were as follows:

2010 2009
Gross reimbursement for medical costs incurred $ 8,911,598,814 $ 7,814,404,174
Gross network access fees         41,995,651        44,410,105
Gross administrative fees reimbursed       621,425,639       584,584,602
Gross expenses incurred (claim and administrative) (  9,521,040,812) (  8,396,159,127)
Total net gain from operations $      53,979,292 $      47,239,754

C.  Medicare or Similarly Structured Cost Based Reimbursement Contract

At December 31, 2010 and 2009, receivables from CMS related to reinsurance settlements of $1,982,555 and $903,040,
respectively, and receivables related to low-income cost sharing of $1,084,079 and $643,158, respectively, were included
in the statements of assets, liabilities, capital and surplus.

19.  Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

None.

20.  Fair Value Measurements

A.  Assets and Liabilities Measured at Fair Value on a Recurring Basis

In accordance with SSAP No. 100, financial assets and liabilities recorded at fair value in the statements of assets,
liabilities capital and surplus are categorized based upon the level of judgment associated with the inputs used to measure
their fair value.  Input levels, as defined by NAIC SAP, are as follows:

Level 1 – Pricing inputs are based on unadjusted quoted market prices for identical financial assets in active markets.
Active markets are those in which transactions occur in sufficient frequency and volume to provide pricing information on
an ongoing basis.
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Level 2 – Pricing inputs are based on other than quoted prices in active markets included in Level 1 that are observable
unadjusted quoted market prices for similar financial assets or liabilities in active markets or quoted market prices for
identical assets in inactive markets.

Level 3 – Pricing inputs include unobservable inputs that are supported by little or no market activity that reflect
management’s best estimate of what market participants would use in pricing the asset at the measurement date.

The following methods and assumptions were used to determine the fair value of each class of the following assets and
liabilities recorded at fair value in the statements of assets, liabilities, capital and surplus:

Bonds:  Fair values are based on quoted market prices, where available.  These fair values are obtained primarily from a
third party pricing service, which generally uses Level 1 or Level 2 inputs, for the determination of fair value to facilitate fair
value measurements and disclosures.  Level 2 securities primarily include corporate securities, securities from states,
municipalities and political subdivisions and mortgage-backed securities.  For securities not actively traded, the third party
pricing service may use quoted market prices of comparable instruments or discounted cash flow analyses, incorporating
inputs that are currently observable in the markets for similar securities.  Inputs that are often used in the valuation
methodologies include, but are not limited to, broker quotes, benchmark yields, credit spreads, default rates and
prepayment speeds.  The Corporation has certain fixed maturity securities, primarily corporate debt and other fixed maturity
securities that are designated Level 3 securities.  For these securities, the valuation methodologies may incorporate broker
quotes or assumptions for benchmark yields, credit spreads, default rates and prepayment speeds that are not observable
in the markets.

Preferred stocks:  Certain preferred stocks have fair values based on quoted market prices and are designated as Level 1.
For certain preferred stocks, quoted market prices for the identical security are not available and the fair value is estimated
by reference to similar securities for which quoted prices are available.  These securities are designated Level 2.  The
Corporation also has certain preferred stocks for which the fair value is estimated based on each security's current
condition and future cash flow projections.  Such securities are designated Level 3.

Common stocks:  Fair values are generally designated as Level 1 and are based on quoted market prices.  For certain
common stocks, quoted market prices for the identical security are not always available and the fair value is estimated by
reference to similar securities for which quoted prices are available.  These securities are designated Level 2.  The
Corporation also has certain common stock, including private equity securities and interests in limited partnerships, for
which the fair value is estimated based on each security's current condition and future cash flow projections or based on
the Corporation’s share of the entities’ undistributed earnings, which approximates fair value.  Such securities are
designated Level 3.  Certain common stocks’ prices have been estimated using the net asset value per share of the
investments, which are based on market prices of underlying securities.  At December 31, 2010 and 2009, the Corporation
held securities with fair value of $243,385,383 and $147,309,288, respectively, the pricing of which was based on assigned
net asset values.

Other invested assets:  Include corporate-owned life insurance policies held in rabbi trusts.  Fair values of corporate-owned
life insurance policies are based on the cash surrender value as reported by the respective insurer.

Derivatives: Include interest rate swaps, the fair value of which is based on the quoted market prices by the financial
institution that is the counterparty to the swap.  Prices provided by the counterparties are independently verified by using
valuation models that incorporate market observable inputs for similar interest rate swaps.

The Corporation uses a third party pricing service to obtain quoted prices for each security.  The third party service provides
pricing based on recent trades of the specific security or like securities, as well as a variety of valuation methodologies for
those securities where an observable market price may not exist.  The third party service may derive pricing for Level 2
securities from market corroborated pricing, matrix pricing, and inputs such as yield curves and indices.  Pricing for Level 3
securities may be obtained from investment managers for private placements or derived from discounted cash flows, or
ratio analysis and price comparisons of similar companies.  The Corporation performs an analysis of reasonableness of the
prices received for fair value by monitoring month-to-month fluctuations and determining reasons for significant differences,
selectively testing fair values against prices obtained from other sources, and comparing the combined fair value of a class
of assets against an appropriate index benchmark.  There were no adjustments to quoted market prices obtained from third
party pricing services during the years ended December 31, 2010 and 2009 that were material to the combined financial
statements.
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The following table summarizes fair value measurements by level at December 31, 2010 for financial assets measured at
fair value on a recurring basis:

The following table summarizes fair value measurements by level at December 31, 2009 for financial assets measured at
fair value on a recurring basis:

Transfers between levels, if any, are recorded as of the end of the reporting period unless, with respect to a particular
issue, a significant event occurred that necessitated the transfer be reported at the date of the event.

There were no material transfers between Levels 1 and 2 during the years ended December 31, 2010 and 2009.

The changes in fair value for assets measured using significant unobservable inputs (Level 3) for the years ended
December 31, 2010 and 2009 were as follows:

There were no significant transfers between Level 2 and Level 3 for the years ended December 31, 2010 and 2009.

B.  Assets and Liabilities Measured at Fair Value on a Nonrecurring Basis

None.
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C.  Estimated Fair Values

None.

21.  Other Items

A.  Extraordinary Items

None.

B.  Troubled Debt Restructuring: Debtors

None.

C.  Other Disclosures

On August 20, 2010, the Corporation entered into an Affiliation Agreement (the “Affiliation Agreement”) with BCBSD, Inc.,
a Delaware nonstock corporation d/b/a Blue Cross Blue Shield of Delaware (“BCBSD”).  Pursuant to the Affiliation
Agreement, and subject to the conditions set forth therein (including regulatory approval in Delaware), the Corporation
will become the sole member of BCBSD with authority to elect the BCBSD Board of Directors; the Corporation will
become the primary licensee of the BCBSA for Delaware; and BCBSD will become a controlled affiliate of the
Corporation within the meaning of BCBSA rules.  As a condition to becoming the BCBSA primary licensee, the
Corporation will be required to guarantee, to the full extent of its assets, all of the contractual and financial obligations of
BCBSD to its customers.  It also will be required to agree that, if BCBSD ceases operations, the Corporation will offer or
arrange for the offering of Blue Cross and/or Blue Shield coverage to all BCBSD subscribers without exclusions,
limitations or conditions based on health status.

In March 2010, the President signed into law the Patient Protection and Affordable Care Act and the Health Care and
Education Reconciliation Act of 2010 (collectively referred to as the “Healthcare Reform Legislation”) which considerably
transforms the U.S. health care system and increases regulations within the U.S. health insurance industry.  This
legislation is intended to expand the availability of health insurance coverage to millions of Americans.  The Healthcare
Reform Legislation contains provisions that take effect from 2010 through 2018, with most measures effective in 2014.
The total impact of the Healthcare Reform Legislation is unknown, as many aspects of the legislation require additional
guidance and clarification to be provided by the Department of Health and Human Services, the Department of Labor,
the Department of the Treasury and the NAIC.  Certain provisions of the new legislation are likely to have significant
impacts on the Corporation’s future operations, including fees assessed on companies in the insurance industry and
certain new taxes on high premium insurance policies.  The impact of the Healthcare Reform Legislation on the financial
position and results of operations of Highmark and its subsidiaries and affiliates is currently being evaluated.

The Commissioner has determined that an appropriate sufficient operating surplus range for the Corporation is 550% -
750% of the health RBC ratio or the Department’s consolidated risk factor ratio, whichever is lower.  As long as the
Corporation operates above the 550% ratio, the Corporation is not permitted to include a risk and contingency factor in
its filed premium rates.  If the Corporation’s ratio exceeds 750%, it will be required to justify its surplus level and could be
required to submit a plan to bring its surplus within the designated appropriate sufficient operating surplus range.  At
December 31, 2010 and 2009, the Corporation’s health RBC ratios were within the appropriate sufficient operating
surplus range of the Department.

The Corporation was party to a six-year Community Health Reinvestment (“CHR”) Agreement, ending December 31,
2010, with the Department, which established an annual CHR commitment for the Corporation based on certain
Pennsylvania direct written health premiums and direct written Medicare and Medicaid premikums, and quantified the
Corporation’s minimum social mission commitment at approximately $121,000,000 and $116,000,000 for 2010 and
2009, respectively, subject to adjustments.  Sixty percent of the CHR, less certain taxes and losses incurred on certain
low-income programs, was directed by Pennsylvania and was dedicated to programs for uninsured persons of
low-income.  Forty percent of the CHR was directed by the Corporation, subject to approval by the Department, and was
dedicated to permitted CHR endeavors.  The Pennsylvania-directed net expenses were $66,265,784 and $58,681,794 in
2010 and 2009, respectively, and were recorded in other expense in the statements of revenue and expenses.  The
Corporation-directed CHR obligation was reported in the statements of revenue and expenses in 2010 and 2009 as
incurred.

Separate from the CHR Agreement, on December 30, 2010, the Corporation satisfied a commitment to the
Commonwealth of Pennsylvania by making a voluntary $32,000,000 payment to fund health coverage for uninsured
persons of low-income in Pennsylvania under the adultBasic insurance program.  The adultBasic funding expense was
recorded in aggregate write-ins for other expenses in the statement of revenue and expenses.

Because it is not eligible to participate in a Pennsylvania-sponsored guarantee fund and in order to meet a licensing
requirement of BCBSA, the Corporation has established and funded a trust for purposes of paying its claims liabilities in
the event of its insolvency.  The statement value of the trust was $287,293,683 and $282,395,835 at December 31, 2010
and 2009, respectively.

D.  Uncollectible Receivable Balances

At December 31, 2010 and 2009, the Corporation had admitted assets of $445,078,383 and $363,316,386, respectively,
in amounts receivable for insured and uninsured plans.  The Corporation routinely assesses the collectibility of these
receivables.  Based upon the Corporation’s experience, less than 1% of the balance may become uncollectible, and the
potential loss is not material to the Corporation’s financial condition.
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E.  Business Interruption Insurance Recoveries

 None.

F.  State Transferable Tax Credits

None.

G.  Subprime Mortgage Related Risk Exposure

The Corporation's exposure to subprime residential mortgage-backed securities is comprised of investments within the
fixed income investment portfolio that contain securities collateralized by mortgages or home equity loans that have
characteristics of subprime loans, including deteriorating credit ratings, credit scores or delinquency rates.  At December
31, 2010 and 2009, the book/adjusted carrying value of these investments was $9,917,927 and $15,704,555,
respectively, which represented less than 2% of the Corporation's total fixed income portfolio.  An other-than-temporary
impairment of $173,639 related to these securities was recorded in the statements of assets, liabilities, capital and
surplus at December 31, 2010.  There was no other-than-temporary impairments related to these securities recorded in
the statements of assets, liabilities, capital and surplus at December 31, 2009.  The Corporation performs ongoing
analysis of cash flows and other stress variables and manages its subprime risk exposure by maintaining high credit
quality investments and by limiting the Corporation's holdings in these types of investments.

The Corporation had no direct exposure to investments in subprime mortgage loans at December 31, 2010 and 2009.

H.  Retained Assets

None.

22.  Events Subsequent

Effective January 1, 2011, HHIC will assume the risk of all the insured business of the Corporation, with the exception of
Medicare Advantage, long term care, adultBasic, Special Care and the Children’s Health Insurance Program (“CHIP”),
through a 100% coinsurance reinsurance agreement.  In January 2011, the Department approved the coinsurance
reinsurance agreement and a capital contribution of $400,000,000 to HHIC to be made on or before February 28, 2011,
to cover the transfer of insurance risk under the coinsurance reinsurance agreement.

23.  Reinsurance

A.  Ceded Reinsurance Report

Section 1 – General Interrogatories

1. None of the non-affiliated reinsurers listed in Schedule S was owned in excess of 10% or controlled directly or indirectly
by the Corporation or any representative, officer, trustee or director of the Corporation.

2. None of the policies issued by the Corporation has been reinsured with a company chartered in a country other than
the United States that is owned in excess of 10% or controlled directly or indirectly by an insured, a beneficiary, a
creditor or any other person not primarily engaged in the insurance business.

Section 2 – Ceded Reinsurance Report – Part A

1. The Corporation has no reinsurance agreements in effect under which the reinsurer may unilaterally cancel any
reinsurance for reasons other than nonpayment of premium or other similar credit matters.

2. The Corporation has no reinsurance agreements in effect such that the amount of losses paid or accrued through
December 31, 2010 may result in a payment to the reinsurer of amounts that, in the aggregate and allowing for offset
of mutual credits from other reinsurance agreements with the same reinsurer, exceed the total direct premium
collected under the reinsurance policies.

Section 3 – Ceded Reinsurance Report – Part B

1. The estimated amount of the aggregate reduction in surplus from termination of all reinsurance agreements by either
the Corporation or reinsurers at December 31, 2010 would not have had a material impact on the Corporation’s
statutory surplus.

2. No new agreements have been executed and no existing agreements have been amended since January 1, 2010 to
include policies or contracts that were in force or which had existing reserves established by the Corporation as of the
effective date of the agreement.

B.  Uncollectible Reinsurance

None.

C.  Commutation of Ceded Reinsurance

None.
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24.  Retrospectively Rated Contracts & Contracts Subject to Redetermination

The Corporation estimates retrospective premium adjustments to earned premium for its group health insurance
business by examining each group's activity and applying the appropriate contractual limitations.  For the year ended
December 31, 2010, the Corporation's net premiums written that were subject to retrospective rating features were
$356,619,134, which represented 5.70% of total net premiums written.  For the year ended December 31, 2009, the
Corporation's net premiums written that were subject to retrospective rating features were $360,268,020, which
represented 5.92% of total net premiums written.

25.  Change in Incurred Claims and Claim Adjustment Expenses

Reserves for incurred claims and claim adjustment expenses attributable to insured events of prior years decreased
$48,197,875 and $1,295,760, respectively, during 2010 and by $41,481,167 and $1,688,284, respectively, during 2009
as a result of re-estimation of unpaid claims and claim adjustment expenses.  The re-estimation decrease was generally
the result of ongoing analysis of recent loss development trends.  Original estimates are adjusted as additional
information becomes known regarding individual claims.  Favorable prior year claim development on retrospectively
rated policies does not significantly impact surplus because such policies are subject to premium adjustments.

26.  Intercompany Pooling Arrangements

None.

27.  Structured Settlements

Not Applicable.

28.  Health Care Receivables

A.  Pharmaceutical Rebates Receivable

The following is an analysis of pharmaceutical rebates receivable:

Quarter Ended

Estimated
Pharmaceutical

Rebates
As Reported

Pharmaceutical
Rebates as
Invoiced or
Confirmed

Actual Rebates
Collected Within

90 Days

Actual Rebates
Collected Within

91-180 Days

Actual Rebates
Collected More
Than 180 Days

12/31/2010 $   43,898,752 $                   - $                   - $                    - $                   -
09/30/2010 $   42,897,627 $   43,944,896 $        805,458 $                    - $                   -
06/30/2010 $   44,830,024 $   45,604,670 $   21,921,664 $      3,242,583 $                   -
03/31/2010 $   45,102,561 $   46,178,109 $   18,711,620 $      5,174,465 $   20,820,959

12/31/2009 $   44,916,695 $   46,956,994 $   19,101,152 $     1,456,695 $   26,389,864
09/30/2009 $   42,942,705 $   47,097,226 $   12,175,489 $        636,817 $   34,282,541
06/30/2009 $   41,991,998 $   45,509,166 $     8,388,031 $      2,145,738 $   34,972,161
03/31/2009 $   41,198,269 $   43,303,275 $     4,381,435 $      4,908,884 $   34,026,039

12/31/2008 $   41,261,743 $   43,748,834 $      3,235,040 $       4,688,395 $    35,736,178
09/30/2008 $   39,332,252 $   42,360,236 $      4,277,039 $          804,439 $    37,205,165
06/30/2008 $   39,584,806 $   42,239,686 $      1,237,292 $       2,221,231 $    38,774,967
03/31/2008 $   40,623,599 $   41,654,043 $         896,199  $        1,248,894 $    39,505,616

B.  Risk Sharing Receivables

None.

29.  Participating Policies

None.

30.  Premium Deficiency Reserves

At December 31, 2010 and 2009, the Corporation had liabilities of $152,617,275 and $106,932,976, respectively, relating
to PDRs included in aggregate health policy reserves in the statements of assets, liabilities, capital and surplus.  The
date of evaluation of the PDRs was December 31, 2010.  Anticipated investment income was utilized as a factor in the
PDR calculation.

31.  Anticipated Salvage and Subrogation

None.
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  GENERAL
1.1 Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which

is an insurer? Yes [ X ]       No [    ]
1.2 If yes, did the reporting entity register and file with its domiciliary State Insurance Commissioner, Director or Superintendent or with such

regulatory official of the state of domicile of the principal insurer in the Holding Company System, a registration statement providing
disclosure substantially similar to the standards adopted by the National Association of Insurance Commissioners (NAIC) in its Model
Insurance Holding Company System Regulatory Act and model regulations pertaining thereto, or is the reporting entity subject to standards
and disclosure requirements substantially similar to those required by such Act and regulations? Yes [ X ] No [    ]      N/A [    ]

1.3 State regulating? Pennsylvania

2.1 Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes [    ]       No [ X ]

2.2 If yes, date of change: N/A

3.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2006
3.2 State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity.

This date should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2006
3.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the

reporting entity.  This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 11/15/2008
3.4 By what department or departments? The Pennsylvania Insurance Department
3.5 Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement

filed with departments? Yes [    ] No [    ]      N/A [ X ]
3.6 Have all of the recommendations within the latest financial examination report been complied with? Yes [ X ] No [    ]      N/A [    ]

4.1 During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any combination
thereof under common control (other than salaried employees of the reporting entity) receive credit or commissions for or control a substantial
part (more than 20 percent of any major line of business measured on direct premiums) of:
4.11 sales of new business? Yes [    ]       No [ X ]
4.12 renewals? Yes [    ]       No [ X ]

4.2 During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct premiums) of:
4.21 sales of new business? Yes [    ]       No [ X ]
4.22 renewals? Yes [    ]       No [ X ]

5.1 Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes [    ]       No [ X ]
5.2 If yes, provide the name of the entity, NAIC company code, and state of domicile (use two letter state abbreviation) for any entity that has ceased

to exist as a result of the merger or consolidation.
1 2 3

  Name of Entity   NAIC Co. Code   State of Domicile

6.1 Has the reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended
or revoked by any governmental entity during the reporting period? Yes [    ]       No [ X ]

6.2 If yes, give full information:

7.1 Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? Yes [    ]       No [ X ]
7.2 If yes,

7.21 State the percentage of foreign control ............................0.000 %
7.22 State the nationality(ies) of the foreign person(s) or entity(ies); or if the entity is a mutual or reciprocal,

the nationality of its manager or attorney-in-fact and identify the type of entity(ies) (e.g., individual,
corporation, government, manager or attorney-in-fact)

1 2
  Nationality   Type of Entity

8.1 Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes [    ]       No [ X ]
8.2 If response to 8.1 is yes, please identify the name of the bank holding company.

8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes [    ]       No [ X ]
8.4 If response to 8.3 is yes, please provide the names and locations (city and state of the main office) of any affiliates regulated by a federal

financial regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Office of
Thrift Supervision (OTS), the Federal Deposit Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the
affiliate's primary federal regulator.

1 2 3 4 5 6 7
  Affiliate Name   Location (City, State)   FRB   OCC   OTS   FDIC   SEC

9. What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?
 PricewaterhouseCoopers LLP, Two Commerce Square Suite 1700, 2001 Market Street, Philadelphia, PA  19103
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10.1 Has the insurer been granted any exemptions to the prohibited non-audit services provided by the certified independent public accountant
requirements as allowed in Section 7H of the Annual Financial Reporting Model Regulation (Model Audit Rule), or substantially similar
state law or regulation? Yes [    ]       No [ X ]

10.2 If the response to 10.1 is yes, provide information related to this exemption:

10.3 Has the insurer been granted any exemptions to the audit committee requirements as allowed in Section 14H of the Annual Financial Reporting
Model Regulation, or substantially similar state law or regulation? Yes [    ]       No [ X ]

10.4 If the response to 10.3 is yes, provide information related to this exemption:

10.5 Has the insurer been granted any exemptions related to the other requirements of the Annual Financial Reporting Model Regulation as
allowed for in Section 17A of the Model Regulation, or substantially similar state law or regulation? Yes [    ]       No [ X ]

10.6 If the response to 10.5 is yes, provide information related to this exemption:

10.7 Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? Yes [ X ]       No [    ]
10.8 If the answer to 10.7 is no or n/a, please explain.

11. What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial
consulting firm) of the individual providing the statement of actuarial opinion/certification?
 Thomas L. Handley, FSA, MAAA, Lewis & Ellis, Inc.,11225 College Blvd., Suite 320, Overland Park, KS  66210

12.1 Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? Yes [ X ]       No [    ]
12.11 Name of real estate holding company
Standard Property Corporation ("SPC")

12.12 Number of parcels involved ......................................1
12.13 Total book/adjusted carrying value $....................57,756,115

12.2 If yes, provide explanation.
SPC is a wholly owned subsidiary of the Corporation.  It indirectly owns property used for the Corporation's headquarters and manages other
properties on behalf of the Corporation and its subsidiaries.

13. FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:
13.1 What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?

13.2 Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? Yes [    ]       No [    ]
13.3 Have there been any changes made to any of the trust indentures during the year? Yes [    ]       No [    ]
13.4 If answer to (13.3) is yes, has the domiciliary or entry state approved the changes? Yes [    ] No [    ]      N/A [    ]

14.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar functions)
of the reporting entity subject to a code of ethics, which includes the following standards? Yes [ X ]       No [    ]
a. Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
b. Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
c. Compliance with applicable governmental laws, rules and regulations;
d. The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
e. Accountability for adherence to the code.

14.11 If the response to 14.1 is no, please explain:

14.2 Has the code of ethics for senior managers been amended? Yes [ X ]       No [    ]
14.21 If the response to 14.2 is yes, provide information related to amendment(s).

On May 26, 2010, the Corporation's Board of Directors approved a modified Code of Conduct containing additional sections added to address: 1) Trade
Restrictions; 2) Anti-boycott, and 3) Product Safety.  Also, the section regarding restrictions on provision of gifts to members of Congress was revised.

14.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes [    ]       No [ X ]
14.31 If the response to 14.3 is yes, provide the nature of any waiver(s).

  BOARD OF DIRECTORS
15. Is the purchase or sale of all investments of the reporting entity passed upon either by the Board of Directors or a subordinate committee thereof? Yes [ X ]       No [    ]

16. Does the reporting entity keep a complete permanent record of the proceedings of its Board of Directors and all subordinate committees thereof? Yes [ X ]       No [    ]

17. Has the reporting entity an established procedure for disclosure to its Board of Directors or trustees of any material interest or affiliation
on the part of any of its officers, directors, trustees or responsible employees that is in conflict or is likely to conflict with the official duties
of such person? Yes [ X ]       No [    ]

  FINANCIAL
18. Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted Accounting Principles)? Yes [    ]       No [ X ]

19.1 Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):
19.11 To directors or other officers $....................................0
19.12 To stockholders not officers $....................................0
19.13 Trustees, supreme or grand (Fraternal only) $....................................0

19.2 Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of policy loans):
19.21 To directors or other officers $.........................655,478
19.22 To stockholders not officers $....................................0
19.23 Trustees, supreme or grand (Fraternal only) $....................................0
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20.1 Were any assets reported in this statement subject to a contractual obligation to transfer to another party without the liability for
such obligation being reported in the statement? Yes [    ]       No [ X ]

20.2 If yes, state the amount thereof at December 31 of the current year:
20.21 Rented from others $....................................0
20.22 Borrowed from others $....................................0
20.23 Leased from others $....................................0
20.24 Other $....................................0

21.1 Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty
fund or guaranty association assessments? Yes [    ]       No [ X ]

21.2 If answer is yes:
21.21 Amount paid as losses or risk adjustment $....................................0
21.22 Amount paid as expenses $....................................0
21.23 Other amounts paid $....................................0

22.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes [ X ]       No [    ]
22.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount. $....................................0

  INVESTMENT
23.1 Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control,

in the actual possession of the reporting entity on said date (other than securities lending programs addressed in 23.3)? Yes [ X ]       No [    ]
23.2 If no, give full and complete information relating thereto.

23.3 For security lending programs, provide a description of the program including value for collateral and amount of loaned securities, and whether
collateral is carried on or off-balance sheet (an alternative is to reference Note 17 where this information is also provided).
Refer to Note 17.

23.4 Does the company's security lending program meet the requirements for a conforming program as outlined in the
Risk-Based Capital Instructions? Yes [ X ] No [    ]          N/A [    ]

23.5 If answer to 23.4 is yes, report amount of collateral for conforming programs. $..................313,598,237
23.6 If answer to 23.4 is no, report amount of collateral for other programs. $....................................0
23.7 Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the

outset of the contract? Yes [ X ] No [    ]          N/A [    ]
23.8 Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%? Yes [ X ] No [    ]          N/A [    ]
23.9 Does the reporting entity or the reporting entity's securities lending agent utilize the Master Securities Lending Agreement (MSLA)

to conduct securities lending? Yes [ X ] No [    ]          N/A [    ]

24.1 Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the
control of the reporting entity, or has the reporting entity sold or transferred any assets subject to a put option contract that is currently in force?
(Exclude securities subject to Interrogatory 20.1 and 23.3) Yes [ X ]       No [    ]

24.2 If yes, state the amount thereof at December 31 of the current year:
24.21 Subject to repurchase agreements $....................................0
24.22 Subject to reverse repurchase agreements $....................................0
24.23 Subject to dollar repurchase agreements $....................................0
24.24 Subject to reverse dollar repurchase agreements $....................................0
24.25 Pledged as collateral $....................................0
24.26 Placed under option agreements $....................................0
24.27 Letter stock or securities restricted as to sale $....................................0
24.28 On deposit with state or other regulatory body $....................................0
24.29 Other $..................287,293,683

24.3 For category (24.27) provide the following:
1 2 3

  Nature of Restriction   Description   Amount

25.1 Does the reporting entity have any hedging transactions reported on Schedule DB? Yes [ X ]       No [    ]
25.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes [    ] No [ X ]      N/A [    ]

If no, attach a description with this statement.

26.1 Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the
issuer, convertible into equity? Yes [    ]       No [ X ]

26.2 If yes, state the amount thereof at December 31 of the current year: $....................................0

27. Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's offices,
vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a custodial agreement
with a qualified bank or trust company in accordance with Section 1, III - General Examination Considerations, F. Outsourcing of Critical Functions
Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes [    ]       No [ X ]

27.01 For agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2

  Name of Custodian(s)   Custodian's Address
The Bank of New York Mellon One Mellon Center, Pittsburgh, Pennsylvania  15258
PNC Bank, N.A. 620 Liberty Avenue, Pittsburgh, Pennsylvania  15222
Mutual Advantage P.O. Box 8950, Wilmington, Delaware  19885

27.02 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the
name, location and a complete explanation:

1 2 3
  Name(s)   Location(s)   Complete Explanation(s)

PNC Bank, N.A. 620 Liberty Avenue, Pittsburgh, Pennsylvania  15222 Rabbi trusts established to meet company obligations under
nonqualified retirement and deferred compensation plans

Wachovia Bank, N.A. 901 Marquette Avenue, Minneapolis, Minnesota  55402 Rabbi trust established to meet company obligations under
a deferred compensation plan

27.03 Have there been any changes, including name changes, in the custodian(s) identified in 27.01 during the current year? Yes [ X ]       No [    ]
27.04 If yes, give full and complete information relating thereto:

1 2 3 4
  Old Custodian   New Custodian   Date of Change   Reason

None Mutual Advantage 01/01/2010 New custodian
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Description for 25.2 
 
The Corporation does not have a formal hedging program.  The Corporation has 
engaged in isolated interest rate swap agreements which are disclosed in the notes to 
the Financial Statements. 
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27.05 Identify all investment advisors, brokers/dealers or individuals acting on behalf of broker/dealers that have access to the investment
accounts, handle securities and have authority to make investments on behalf of the reporting entity:

1 2 3
  Central Registration Depository Number(s)   Name   Address

7929 Northern Trust Investments 50 South LaSalle Street, Chicago, IL  60675
107911 Cramer Rosenthal McGlynn LLC 520 Madison Avenue, New York, NY  10022
105404 Brandes Investment Partners, Inc. 11988 El Camino Real, Suite 500, San Diego, CA  92130
112161 Walter Scott & Partners, LTD Milburn Tower, Gogar Edinboro, Scotland EH12 9BS
107710 Hoisington Investment Company Ceilo Center Building 3, Suite 600, Austin, TX  78746
119167 C.S. McKee Investment Partners One Gateway Center, Pittsburgh, PA  15222
109875 Asset Allocation & Management 30 North LaSalle Street, Suite 3500, Chicago, Illinois  60602
110441 Western Asset Management Company 385 East Colorado Boulevard, Pasadena, CA  91101
113608 AXA Investment Manager North America Inc. One Fawcett Place, Greenwich, CT  06830
112192 Shenkman Capital Management 460 Fifth Avenue, New York, NY  10017
106081 Wasatach Advisors 150 Social Hall Avenue, Salt Lake City, UT  84111
132427 Mondrian Investment Group, Inc. 2001 Market Street, Suite 3810, Philadelphia, PA  19103
105519 Barrow Hanley Mewhinney & Strauss, Inc. 2200 Ross Avenue, 31st Floor, Dallas, TX  75201
112551 Ashmore Investment Mgmt., LTD 20 Bedfordbury, London, United Kingdom WC2BN 4BL
131106 Genesis Investment Mgmt., LLP 21 Knightsbridge, London, United Kingdom SW1X 7LY
107056 The Swarthmore Group, Inc. 1717 Arch Street, Suite 3810, Philadelphia, PA  19103

28.1 Does the reporting entity have any diversified mutual funds reported in Schedule D-Part 2 (diversified according to the Securities and
Exchange Commission (SEC) in the Investment Company Act of 1940 [Section 5 (b) (1)])? Yes [ X ]       No [    ]

28.2 If yes, complete the following schedule:
1 2 3

  CUSIP #   Name of Mutual Fund  Book/Adj.Carrying Value
453320 83 0 American Funds Income Fund R5 230,551
LF8874 31 9 Ashmore Emerging Markets Debt Fund 64,150,400
091927 67 3 Blackrock Index Equity Institutional 8,811,813
091928 56 4 Blackrock Intermediate Government Bond Institutional 577,755
091928 74 7 Blackrock Total Return Portfolio II Institutional 4,222,009
261980 75 9 Dreyfus High Yield Fund I 132,742
31420B 88 8 Federated Governement Ultrashort Duration Fund 40,007,421
21420C 20 9 Federated Short-Term Income Fund 10,015,186
31428Q 74 7 Federated Ultrashort Bond Fund 40,057,245
999137 85 4 Genesis Emerging Markets, L.P. 35,620,434
362008 47 6 GMO International Intinsic Value (M) 136,522
464287 46 5 iShares MSCI EAFE Index Fund 633,608
552966 80 6 MFS Institutional International Equity Fund 180,083
001347 $0 1 Mondrian International Small Cap Equity Fund L.P. 37,611,899
640917 10 0 Neberger Berman Genesis Trust CL 386,957
693391 11 2 PIMCO Real Return Fund - Admin 121,265
693390 72 6 PIMCO Total Return Fund - Admin 37,511
922908 10 8 Vanguard 500 Index Investor Shares 451,982

28.2999.  TOTAL 243,385,383



Statement as of December 31, 2010 of the Highmark Inc.

26.4

  GENERAL INTERROGATORIES
  PART 1 - COMMON INTERROGATORIES

28.3 For each mutual fund listed in the table above, complete the following schedule:
1 2 3 4

  Amount of Mutual
  Fund's Book/Adjusted

  Name of Mutual Fund   Name of Significant Holding   Carrying Value
  (from the above table)   of the Mutual Fund   Attributable to Holding   Date of Valuation

American Funds Income Fund R5 Merck & Co Inc 5,473 09/30/2010
American Funds Income Fund R5 Verizon Communications 5,222 09/30/2010
American Funds Income Fund R5 Bristol-Myers Squibb Co 4,171 09/30/2010
American Funds Income Fund R5 Home Depot Inc 4,028 09/30/2010
American Funds Income Fund R5 Waste Management Inc 3,682 09/30/2010
Ashmore Emerging Markets Debt Fund AEI 7,281,070 12/31/2010
Ashmore Emerging Markets Debt Fund Pacnet PIK/PPN Via Ashmore Cayman 3,470,537 12/31/2010
Ashmore Emerging Markets Debt Fund Brazil NTNB 6% Due 05/15/2015 1,263,763 12/31/2010
Ashmore Emerging Markets Debt Fund Russian Federation 7.5% Due 03/31/2030 1,167,537 12/31/2010
Ashmore Emerging Markets Debt Fund Brazil NTNF 10% Due 01/01/2013 955,841 12/31/2010
Blackrock Index Equity Portfolio Institutional Exxon Mobil Corp 281,978 12/31/2010
Blackrock Index Equity Portfolio Institutional Apple Inc 229,107 12/31/2010
Blackrock Index Equity Portfolio Institutional Microsoft Corp 158,613 12/31/2010
Blackrock Index Equity Portfolio Institutional General Electric Co 149,801 12/31/2010
Blackrock Index Equity Portfolio Institutional Chevron Corp 140,989 12/31/2010
Blackrock Intermediate Governement Bond Portfolio Institutional FNCL 4% Due 10/10 160,194 09/30/2010
Blackrock Intermediate Governement Bond Portfolio Institutional FNCL 4 1/2% Due 10/10 65,650 09/30/2010
Blackrock Intermediate Governement Bond Portfolio Institutional FNCL 5 1/2% Due 10/10 61,964 09/30/2010
Blackrock Intermediate Governement Bond Portfolio Institutional US Treasury 2 5/8% Due 8/15/20 35,867 09/30/2010
Blackrock Intermediate Governement Bond Portfolio Institutional FNCL 4 1/2% Due 12/10 31,840 09/30/2010
Blackrock Total Return Portfolio II Institutional US Treasury 1/1/4% Due 09/30/15 327,417 09/30/2010
Blackrock Total Return Portfolio II Institutional FNCL 5 1/2% Due 10/10 289,799 09/30/2010
Blackrock Total Return Portfolio II Institutional US 10 Yr Note Fut Dec 1   Ticker TYZ0 282,664 09/30/2010
Blackrock Total Return Portfolio II Institutional US Treasury 2 5/8% Due 08/15/20 269,238 09/30/2010
Blackrock Total Return Portfolio II Institutional FNCL 6% Due 10/10 255,305 09/30/2010
Dreyfus High Yield I LVB Acquisition 11 5/8% 3,972 10/31/2010
Dreyfus High Yield I Intelsat Bermuda 11 1/4% 3,775 10/31/2010
Dreyfus High Yield I Wind Acquisition 12 1/4% 3,564 10/31/2010
Dreyfus High Yield I CCH II/CCH II CP 13 1/2% 3,242 10/31/2010
Dreyfus High Yield I Digicel Group 8 7/8 2,778 10/31/2010
Federated Government Ultrashort Duration Fund Federated Prime Value 2,402,446 09/30/2010
Federated Government Ultrashort Duration Fund US Treasury Inflation Index Note 2% Due 01/15/2016 1,785,531 09/30/2010
Federated Government Ultrashort Duration Fund US Treasury 1% Due 04/30/2012 599,311 09/30/2010
Federated Government Ultrashort Duration Fund Comni 2009-A8 Class A8 450,884 09/30/2010
Federated Government Ultrashort Duration Fund NAVOT 2010 - A Class C 367,668 09/30/2010
Federated Short-Term Income Fund Fannie Mae Due 08/11/2011 246,273 09/30/2010
Federated Short-Term Income Fund FNR 2009-57-NF 240,465 09/30/2010
Federated Short-Term Income Fund Federal Home Loan Bank Due 10/29/2010 197,099 09/30/2010
Federated Short-Term Income Fund Federal Home Loan Bank Due 08/05/2011 197,099 09/30/2010
Federated Short-Term Income Fund FNW 2006-W1 2AF1 194,695 09/30/2010
Federated Ultrashort Bond Fund Federated Prime Value 2,646,182 09/30/2010
Federated Ultrashort Bond Fund US Treasury Inflation Index 2% Due 01/15/2016 1,919,944 09/30/2010
Federated Ultrashort Bond Fund US Treasury 1% Due 03/31/2012 1,207,726 09/30/2010
Federated Ultrashort Bond Fund US Treasury 2 1/2% Due 04/30/2015 845,208 09/30/2010
Federated Ultrashort Bond Fund US Treasury 2 1/2% Due 03/31/2015 422,604 09/30/2010
Genesis Emerging Markets, L.P. GIICL - The General Sub Fund 3,177,343 12/31/2010
Genesis Emerging Markets, L.P. Genesis Smaller Companies SICAV 2,803,328 12/31/2010
Genesis Emerging Markets, L.P. Anglo American 1,998,306 12/31/2010
Genesis Emerging Markets, L.P. Taiwan Semiconductor Co 1,474,686 12/31/2010
Genesis Emerging Markets, L.P. Samsung Electronics (Ord) 1,047,241 12/31/2010
GMO International Intrinsic Value (M) GlaxoSmithKline PLC 4,915 12/31/2010
GMO International Intrinsic Value (M) Royal Dutch Shell PLC 4,232 12/31/2010
GMO International Intrinsic Value (M) Sanofi-Aventis S.A. 4,096 12/31/2010
GMO International Intrinsic Value (M) Total S.A. 3,823 12/31/2010
GMO International Intrinsic Value (M) AstraZeneca PLC 3,823 12/31/2010
iShares MSCI EAFE Index Fund Nestle SA _ Reg 11,595 12/31/2010
iShares MSCI EAFE Index Fund HSBC Holdings PLC 10,201 12/31/2010
iShares MSCI EAFE Index Fund BHP Billiton LTD 8,871 12/31/2010
iShares MSCI EAFE Index Fund BP PLC 7,793 12/31/2010
iShares MSCI EAFE Index Fund Vodafone Group PLC 7,793 12/31/2010
MFS Institutional International Equity Fund Linde AG 7,315 11/30/2010
MFS Institutional International Equity Fund Nestle SA 6,778 11/30/2010
MFS Institutional International Equity Fund Schneider Electric SA 6,519 11/30/2010
MFS Institutional International Equity Fund LVMH Moet Hennessy 6,492 11/30/2010
MFS Institutional International Equity Fund Reckitt Benckiser Group 5,800 11/30/2010
Mondrian International Small Cap Equity Fund L.P. Weir Group PLC (The) 1,440,536 12/31/2010
Mondrian International Small Cap Equity Fund L.P. Rotork PLC 1,030,566 12/31/2010
Mondrian International Small Cap Equity Fund L.P. Boskalis Westminster EUR 0.80 1,007,999 12/31/2010
Mondrian International Small Cap Equity Fund L.P. Rexam PLC 1,000,477 12/31/2010
Mondrian International Small Cap Equity Fund L.P. Neopost SA EUR 1 977,909 12/31/2010
Neuberger Berman Genesis Trust CL Aptagroup Inc 11,636 09/30/2010
Neuberger Berman Genesis Trust CL Compass Minerals International Inc 11,477 09/30/2010
Neuberger Berman Genesis Trust CL Church & Dwight Co Inc 9,906 09/30/2010
Neuberger Berman Genesis Trust CL Solera Holdings Inc 8,343 09/30/2010
Neuberger Berman Genesis Trust CL CLARCOR Inc 7,731 09/30/2010
PIMCO Real Return Fund - Admin US Treasury Inflation Index Note 3 5/8% Due 4/15/2028 9,969 09/30/2010
PIMCO Real Return Fund - Admin US Treasury Inflation Index Note 2 3/8% Due 1/15/2025 9,898 09/30/2010
PIMCO Real Return Fund - Admin US Treasury Inflation Index Note 3 7/8% Due 4/15/2029 9,734 09/30/2010
PIMCO Real Return Fund - Admin US Treasury Inflation Index Note 2% Due 1/15/2014 8,464 09/30/2010
PIMCO Real Return Fund - Admin US Treasury Inflation Index Note 1 7/8% Due 7/15/2013 7,409 09/30/2010
PIMCO Total Return Fund - Admin FNMA FNCL 4 1/2% 10/10 TBA 1,655 09/30/2010
PIMCO Total Return Fund - Admin US 10 Year Note Fut 1,596 09/30/2010
PIMCO Total Return Fund - Admin US Treasury 2 1/2% Due 06/30/2017 999 09/30/2010
PIMCO Total Return Fund - Admin US Treasury 3 1/8% Due 04/30/2017 999 09/30/2010
PIMCO Total Return Fund - Admin US Treasury 1 7/8% Due 06/30/2015 754 09/30/2010
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Vanguard 500 Index Investor Shares Exxon Mobil Corp 13,731 09/30/2010
Vanguard 500 Index Investor Shares Apple Inc 11,313 09/30/2010
Vanguard 500 Index Investor Shares Microsoft Corp 8,140 09/30/2010
Vanguard 500 Index Investor Shares General Electric Co 7,584 09/30/2010
Vanguard 500 Index Investor Shares Johnson & Johnson 7,449 09/30/2010

29. Provide the following information for all short-term and long-term bonds and all preferred stocks.  Do not substitute amortized value or statement value for fair value.
1 2 3

 Excess of Statement
  Statement  over Fair Value (-),
  (Admitted)   Fair  or Fair Value over

  Value   Value   Statement (+)
29.1 Bonds................................................................................. 1,649,619,843 ...1,707,061,599 ...............57,441,756
29.2 Preferred stocks................................................................. ......5,655,603 ..........5,895,162 ....................239,559
29.3 Totals................................................................................. 1,655,275,446 ...1,712,956,761 ...............57,681,315
29.4 Describe the sources or methods utilized in determining the fair values:

 Fair values are determined by the custodian bank and its pricing service or the NAIC Securities Valuation Office.

30.1 Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D? Yes [ X ]       No [    ]
30.2 If the answer to 30.1 is yes, does the reporting entity have a copy of the broker's or custodian's pricing policy (hard copy or electronic copy) for all

brokers or custodians used as a pricing source? Yes [ X ]       No [    ]
30.3 If the answer to 30.2 is no, describe the reporting entity's process for determining a reliable pricing source for purposes of disclosure of fair value for Schedule D.

31.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes [ X ]       No [    ]
31.2 If no, list exceptions:

  OTHER
32.1 Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any? $......................7,136,587
32.2 List the name of the organization and the amount paid if any such payment represented 25% or more of the total payments to

trade associations, service organizations and statistical or rating bureaus during the period covered by this statement.
1 2

  Name   Amount Paid
BCBSA 6,148,779

33.1 Amount of payments for legal expenses, if any? $......................3,627,097
33.2 List the name of the firm and the amount paid if any such payment represented 25% or more of the total payments

for legal expenses during the period covered by this statement.
1 2

  Name   Amount Paid
Reed Smith LLP 1,151,085
Buchanan Ingersoll & Rooney, PC 967,785

34.1 Amount of payments for expenditures in connection with matters before legislative bodies, officers or departments of government, if any? $.........................534,632
34.2 List the name of the firm and the amount paid if any such payment represented 25% or more of the total payment expenditures

in connection with matters before legislative bodies, officers or departments of government during the period covered by this statement.
1 2

  Name    Amount Paid
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GENERAL INTERROGATORIES (continued)
PART 2 - HEALTH INTERROGATORIES

1.1 Does the reporting entity have any direct Medicare Supplement Insurance in force? Yes [ X ]           No [    ]
1.2 If yes, indicate premium earned on U.S. business only $...................362,234,469
1.3 What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience Exhibit? $..........................835,894

1.31 Reason for excluding
Premium revenue of $835,894 was excluded because a product is not a Medicare Supplement product.

1.4 Indicate amount of earned premium attributable to Canadian and/or Other Alien not included in Item (1.2) above. $.....................................0
1.5 Indicate total incurred claims on all Medicare Supplement insurance. $...................322,258,154
1.6 Individual policies:

Most current three years:
1.61 Total premium earned $.....................39,666,106
1.62 Total incurred claims $.....................44,588,535
1.63 Number of covered lives ..............................23,340
All years prior to most current three years:
1.64 Total premium earned $...................238,037,657
1.65 Total incurred claims $...................210,618,449
1.66 Number of covered lives ............................125,866

1.7 Group policies:
Most current three years:
1.71 Total premium earned $.....................18,484,168
1.72 Total incurred claims $.....................14,390,781
1.73 Number of covered lives ................................5,112
All years prior to most current three years:
1.74 Total premium earned $.....................64,374,750
1.75 Total incurred claims $.....................52,660,389
1.76 Number of covered lives ..............................33,689

2. Health test: 1 2
Current Year Prior Year

2.1 Premium Numerator.................................. .............6,274,489,936 ..................6,107,969,441
2.2 Premium Denominator.............................. .............6,274,489,936 ..................6,107,969,441
2.3 Premium Ratio (2.1/2.2)............................ ...........................100.0 ................................100.0
2.4 Reserve Numerator................................... ................808,090,636 .....................773,749,654
2.5 Reserve Denominator............................... ................810,035,689 .....................775,262,802
2.6 Reserve Ratio (2.4/2.5)............................. ..............................99.8 ..................................99.8

3.1 Has the reporting entity received any endowment or gift from contracting hospitals, physicians, dentists, or others that is agreed will be
returned when, and if the earnings of the reporting entity permits? Yes [    ]           No [ X ]

3.2 If yes, give particulars:

4.1 Have copies of all agreements stating the period and nature of hospitals', physicians', and dentists' care offered to subscribers and
dependents been filed with the appropriate regulatory agency? Yes [ X ]           No [    ]

4.2 If not previously filed, furnish herewith a copy(ies) of such agreement(s).  Do these agreements include additional benefits offered? Yes [    ]           No [    ]
5.1 Does the reporting entity have stop-loss reinsurance? Yes [    ]           No [ X ]

5.2 If no, explain:
The Corporation's size and financial strength enable it to maintain the full risk.

5.3 Maximum retained risk (see instructions):
5.31 Comprehensive medical $.....................................0
5.32 Medical only $.....................................0
5.33 Medicare supplement $.....................................0
5.34 Dental and vision $.....................................0
5.35 Other limited benefit plan $.....................................0
5.36 Other $.....................................0

6. Describe arrangement which the reporting entity may have to protect subscribers and their dependents against the risk of insolvency including
hold harmless provisions, conversion privileges with other carriers, agreements with providers to continue rendering services, and any other
agreements:
All hospital and most other provider agreements contain hold-harmless provisions in the event of insolvency.  For agreements without hold-harmless
provisions, the Corporation has established a Guaranty Trust Fund.

7.1 Does the reporting entity set up its claim liability for provider services on a service date base? Yes [ X ]           No [    ]
7.2 If no, give details:

8. Provide the following information regarding participating providers:
8.1 Number of providers at start of reporting year ..............................62,913
8.2 Number of providers at end of reporting year ..............................65,090

9.1 Does the reporting entity have business subject to premium rate guarantees? Yes [ X ]           No [    ]
9.2 If yes, direct premium earned:

9.21 Business with rate guarantees between 15-36 months $...................212,598,518
9.22 Business with rate guarantees over 36 months $.....................72,684,578

10.1 Does the reporting entity have Incentive Pool, Withhold or Bonus arrangements in its provider contracts? Yes [ X ]           No [    ]
10.2 If yes:

10.21 Maximum amount payable bonuses $.....................................0
10.22 Amount actually paid for year bonuses $.....................13,093,173
10.23 Maximum amount payable withholds $.....................................0
10.24 Amount actually paid for year withholds $.....................................0
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GENERAL INTERROGATORIES (continued)
PART 2 - HEALTH INTERROGATORIES

11.1. Is the reporting entity organized as:
11.12 A Medical Group/Staff Model, Yes [    ]           No [ X ]
11.13 An Individual Practice Association (IPA), or Yes [    ]           No [ X ]
11.14 A Mixed Model (combination of above)? Yes [    ]           No [ X ]

11.2. Is the reporting entity subject to Minimum Net Worth Requirements? Yes [ X ]           No [    ]
11.3. If yes, show the name of the state requiring such net worth. Commonwealth of Pennsylvania
11.4. If yes, show the amount required. $............................25,000
11.5. Is this amount included as part of a contingency reserve in stockholder's equity? Yes [    ]           No [ X ]
11.6. If the amount is calculated, show the calculation:

12. List service areas in which reporting entity is licensed to operate:
1

Name of Service Area
Commonwealth of Pennsylvania

13.1. Do you act as a custodian for health savings account? Yes [    ]           No [ X ]
13.2. If yes, please provide the amount of custodial funds held as of the reporting date. $.....................................0
13.3. Do you act as an administrator for health savings accounts? Yes [    ]           No [ X ]
13.4. If yes, please provide the balance  of the funds administered as of the reporting date. $.....................................0
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FIVE-YEAR HISTORICAL DATA
1 2 3 4 5

2010 2009 2008 2007 2006

Balance Sheet Items (Pages 2 and 3)

1. Total admitted assets (Page 2, Line 28)..................................................... ..........6,027,661,514 ..........5,361,490,641 ..........5,008,958,259 ..........5,267,188,909 ..........5,049,555,896

2. Total liabilities (Page 3, Line 24)................................................................. ..........2,313,421,792 ..........1,966,725,335 ..........1,945,820,260 ..........1,783,800,876 ..........1,842,738,967

3. Statutory surplus.......................................................................................... ......................25,000 ......................25,000 ......................25,000 ......................25,000 ......................25,000

4. Total capital and surplus (Page 3, Line 33)................................................ ..........3,714,239,722 ..........3,394,765,306 ..........3,063,137,999 ..........3,483,388,033 ..........3,206,816,929

Income Statement Items (Page 4)

5. Total revenues (Line 8)............................................................................... ..........6,278,050,800 ..........6,083,297,181 ..........5,770,414,841 ..........5,205,550,441 ..........4,690,053,421

6. Total medical and hospital expenses (Line 18).......................................... ..........5,548,355,661 ..........5,483,970,131 ..........5,213,826,263 ..........4,699,026,079 ..........3,944,295,003

7. Claims adjustment expenses (Line 20)....................................................... .............201,551,973 .............190,300,721 .............208,380,109 .............193,235,142 .............182,076,928

8. Total administrative expenses (Line 21)..................................................... .............282,254,560 .............341,671,578 .............327,674,844 .............296,671,780 .............293,557,585

9. Net underwriting gain (loss) (Line 24)......................................................... .............200,228,388 ...............58,972,927 ..............(77,329,562) ...............16,950,410 .............272,972,301

10. Net investment gain (loss) (Line 27)........................................................... .............312,358,705 .............184,165,995 ...............56,885,016 .............398,490,946 .............174,193,251

11. Total other income (Lines 28 plus 29)......................................................... ............(220,383,138) ............(160,540,757) ............(148,235,645) ............(128,813,151) ............(206,577,551)

12. Net income or (loss) (Line 32)..................................................................... .............281,204,302 ...............74,205,595 ...............51,752,324 .............260,446,933 .............132,369,822

Cash Flow (Page 6)

13. Net cash from operations (Line 11)............................................................. .............438,278,124 .............327,245,036 ............(162,489,887) .............203,946,660 .............219,541,951

Risk-Based Capital Analysis

14. Total adjusted capital................................................................................... ..........3,702,679,323 ..........3,385,021,332 ..........3,052,357,542 ..........3,475,427,287 ..........3,198,716,625

15. Authorized control level risk-based capital.................................................. .............535,271,878 .............511,042,234 .............479,608,820 .............473,261,737 .............448,000,104

Enrollment (Exhibit 1)

16. Total members at end of period (Column 5, Line 7)................................... .................1,474,495 .................1,634,842 .................1,648,596 .................1,684,142 .................2,401,501

17. Total member months (Column 6, Line 7).................................................. ...............19,165,517 ...............19,743,602 ...............19,954,868 ...............22,797,262 ...............30,560,761

Operating Percentage (Page 4)
(Item divided by Page 4, sum of Lines 2, 3, and 5) x 100  .0

18. Premiums earned plus risk revenue (Line 2 plus Lines 3 and 5)............... ........................100.0 ........................100.0 ........................100.0 ........................100.0 ........................100.0

19. Total hospital and medical plus other non-health (Line 18 plus Line 19)... ..........................88.4 ..........................90.1 ..........................90.4 ..........................90.3 ..........................84.1

20. Cost containment expenses........................................................................ ............................1.6 ............................1.3 ............................1.4 ............................1.3 ............................1.3

21. Other claims adjustment expenses............................................................. ............................1.6 ............................1.8 ............................2.2 ............................2.4 ............................2.6

22. Total underwriting deductions (Line 23)...................................................... ..........................96.8 ..........................99.0 ........................101.3 ..........................99.7 ..........................94.2

23. Total underwriting gain (loss) (Line 24)....................................................... ............................3.2 ............................1.0 ...........................(1.3) ............................0.3 ............................5.8

Unpaid Claims Analysis (U&I Exhibit, Part 2B)

24. Total claims incurred for prior years (Line 13 Col. 5).................................. .............449,758,539 .............445,677,155 .............397,639,340 .............371,786,176 .............248,474,182

25. Estimated liability of unpaid claims - [prior year (Line 13, Col. 6)] .............434,237,898 .............414,454,066 .............336,460,704 .............286,665,809 .............321,594,918

Investments in Parent, Subsidiaries and Affiliates

26. Affiliated bonds (Sch. D Summary, Line 12, Col. 1)................................... ...............................0 ...............................0 ...............................0 ...............................0 ...............................0

27. Affiliated preferred stocks (Sch D. Summary, Line 18, Col. 1)................... .................2,042,311 .................1,656,360 ....................929,555 .................5,183,021 .................5,183,021

28. Affiliated common stocks (Sch D. Summary, Line 24, Col. 1).................... ..........2,019,585,413 ..........1,907,112,874 ..........1,716,225,324 ..........1,551,467,839 ..........1,439,800,231

29. Affiliated short-term investments (subtotal included in Sch. DA,

Verification, Column 5, Line 10).................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0

30. Affiliated mortgage loans on real estate...................................................... ...............................0 ...............................0 ...............................0 ...............................0 ...............................0

31. All other affiliated......................................................................................... ...............................0 ...............................0 .............142,093,006 .............123,789,298 ...............................0

32. Total of above Lines 26 to 31...................................................................... ..........2,021,627,724 ..........1,908,769,234 ..........1,859,247,885 ..........1,680,440,158 ..........1,444,983,252
NOTE:  If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure

    requirements of SSAP No. 3, Accounting Changes and Correction of Errors? Yes [    ]       No [    ]
If no, please explain:
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*54771201043059100*
EXHIBIT OF PREMIUMS, ENROLLMENT AND UTILIZATION (a)

REPORT FOR:  1. CORPORATION.....Highmark Inc.               2. Camp Hill, PA
BUSINESS IN THE STATE OF GRAND TOTAL DURING THE YEAR (Location)

NAIC Group Code.....812 NAIC Company Code.....54771
1 Comprehensive (Hospital & Medical) 4 5 6 7 8 9 10

2 3 Federal
Medicare Vision Dental Employees Health Title XVIII Title XIX

Total Individual Group Supplement Only Only Benefit Plan Medicare Medicaid Other

Total Members at end of:

1. Prior year..................................................................................... ......................1,634,842 ........................143,495 ........................893,136 ........................195,612 ..........................94,485 ...................................0 ........................195,415 ........................110,391 ...................................0 ............................2,308

2. First quarter................................................................................. ......................1,642,560 ........................145,296 ........................847,286 ........................195,404 ..........................99,631 ...................................0 ........................217,929 ........................134,705 ...................................0 ............................2,309

3. Second quarter............................................................................ ......................1,641,505 ........................147,719 ........................842,066 ........................191,853 ........................100,286 ...................................0 ........................218,028 ........................139,229 ...................................0 ............................2,324

4. Third quarter................................................................................ ......................1,503,025 ........................160,573 ........................702,955 ........................188,500 ..........................87,090 ...................................0 ........................218,264 ........................143,356 ...................................0 ............................2,287

5. Current year................................................................................ ......................1,474,495 ........................160,882 ........................675,242 ........................184,956 ..........................86,718 ...................................0 ........................218,572 ........................145,851 ...................................0 ............................2,274

6. Current year member months..................................................... ....................19,165,517 .....................1,896,060 .....................9,177,357 .....................2,287,758 .....................1,506,518 ...................................0 .....................2,594,460 .....................1,675,721 ...................................0 ..........................27,643

Total Member Ambulatory Encounters for Year:

7. Physician..................................................................................... ....................16,117,711 .....................1,354,965 ...................10,635,748 ........................657,079 ............................7,135 ...................................0 .....................2,223,030 .....................1,239,754 ...................................0 ...................................0

8. Non-physician............................................................................. ......................4,124,274 ........................368,252 .....................2,699,137 ........................356,028 ............................4,681 ...................................0 ........................221,640 ........................474,536 ...................................0 ...................................0

9. Totals........................................................................................... ....................20,241,985 .....................1,723,217 ...................13,334,885 .....................1,013,107 ..........................11,816 ...................................0 .....................2,444,670 .....................1,714,290 ...................................0 ...................................0

10. Hospital patient days incurred.................................................... .........................745,353 ..........................28,635 ........................354,687 ........................159,038 ...................................0 ...................................0 ..........................33,733 ........................169,260 ...................................0 ...................................0

11. Number of inpatient admissions................................................. .........................135,385 ............................6,599 ..........................80,781 ..........................17,128 ...................................0 ...................................0 ............................6,820 ..........................24,057 ...................................0 ...................................0

12. Health premiums written (b)........................................................ ...............6,257,309,578 .................420,155,808 ..............3,305,304,508 .................360,562,678 ...................20,100,110 .....................8,718,386 .................660,192,671 ..............1,465,948,747 ...................................0 ...................16,326,670

13. Life premiums direct.................................................................... ....................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0

14. Property/casualty premiums written............................................ ....................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0

15. Health premiums earned............................................................ ...............6,278,050,800 .................420,155,808 ..............3,326,607,266 .................361,398,573 ...................17,533,058 .....................9,074,741 .................663,753,535 ..............1,465,948,747 ...................................0 ...................13,579,072

16. Property/casualty premiums earned........................................... ....................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0

17. Amount paid for provision of health care services..................... ...............5,531,394,401 .................375,610,706 ..............2,876,891,329 .................330,309,721 ...................13,117,389 .....................7,023,479 .................622,697,006 ..............1,300,557,515 ...................................0 .....................5,187,256

18. Amount incurred for provision of health care services............... ...............5,535,208,762 .................374,455,190 ..............2,837,502,458 .................322,258,154 ...................14,761,948 .....................6,834,296 .................623,452,288 ..............1,330,818,730 ...................................0 ...................25,125,698

(a) For health business:  number of persons insured under PPO managed care products.....883,561 and number of persons insured under indemnity only products.....98,413.
(b) For health premiums written: amount of Medicare Title XVIII exempt from state taxes or fees $.....1,465,948,747
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*54771201043039100*
EXHIBIT OF PREMIUMS, ENROLLMENT AND UTILIZATION (a)

REPORT FOR:  1. CORPORATION.....Highmark Inc.               2. Camp Hill, PA
BUSINESS IN THE STATE OF PENNSYLVANIA DURING THE YEAR (Location)

NAIC Group Code.....812 NAIC Company Code.....54771
1 Comprehensive (Hospital & Medical) 4 5 6 7 8 9 10

2 3 Federal
Medicare Vision Dental Employees Health Title XVIII Title XIX

Total Individual Group Supplement Only Only Benefit Plan Medicare Medicaid Other

Total Members at end of:

1. Prior year..................................................................................... ......................1,634,842 ........................143,495 ........................893,136 ........................195,612 ..........................94,485 ...................................0 ........................195,415 ........................110,391 ...................................0 ............................2,308

2. First quarter................................................................................. ......................1,642,560 ........................145,296 ........................847,286 ........................195,404 ..........................99,631 ...................................0 ........................217,929 ........................134,705 ...................................0 ............................2,309

3. Second quarter............................................................................ ......................1,641,505 ........................147,719 ........................842,066 ........................191,853 ........................100,286 ...................................0 ........................218,028 ........................139,229 ...................................0 ............................2,324

4. Third quarter................................................................................ ......................1,503,025 ........................160,573 ........................702,955 ........................188,500 ..........................87,090 ...................................0 ........................218,264 ........................143,356 ...................................0 ............................2,287

5. Current year................................................................................ ......................1,474,495 ........................160,882 ........................675,242 ........................184,956 ..........................86,718 ...................................0 ........................218,572 ........................145,851 ...................................0 ............................2,274

6. Current year member months..................................................... ....................19,165,517 .....................1,896,060 .....................9,177,357 .....................2,287,758 .....................1,506,518 ...................................0 .....................2,594,460 .....................1,675,721 ...................................0 ..........................27,643

Total Member Ambulatory Encounters for Year:

7. Physician..................................................................................... ....................16,117,711 .....................1,354,965 ...................10,635,748 ........................657,079 ............................7,135 ...................................0 .....................2,223,030 .....................1,239,754 ...................................0 ...................................0

8. Non-physician............................................................................. ......................4,124,274 ........................368,252 .....................2,699,137 ........................356,028 ............................4,681 ...................................0 ........................221,640 ........................474,536 ...................................0 ...................................0

9. Totals........................................................................................... ....................20,241,985 .....................1,723,217 ...................13,334,885 .....................1,013,107 ..........................11,816 ...................................0 .....................2,444,670 .....................1,714,290 ...................................0 ...................................0

10. Hospital patient days incurred.................................................... .........................745,353 ..........................28,635 ........................354,687 ........................159,038 ...................................0 ...................................0 ..........................33,733 ........................169,260 ...................................0 ...................................0

11. Number of inpatient admissions................................................. .........................135,385 ............................6,599 ..........................80,781 ..........................17,128 ...................................0 ...................................0 ............................6,820 ..........................24,057 ...................................0 ...................................0

12. Health premiums written (b)........................................................ ...............6,257,309,578 .................420,155,808 ..............3,305,304,508 .................360,562,678 ...................20,100,110 .....................8,718,386 .................660,192,671 ..............1,465,948,747 ...................................0 ...................16,326,670

13. Life premiums direct.................................................................... ....................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0

14. Property/casualty premiums written............................................ ....................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0

15. Health premiums earned............................................................ ...............6,278,050,800 .................420,155,808 ..............3,326,607,266 .................361,398,573 ...................17,533,058 .....................9,074,741 .................663,753,535 ..............1,465,948,747 ...................................0 ...................13,579,072

16. Property/casualty premiums earned........................................... ....................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0 ...................................0

17. Amount paid for provision of health care services..................... ...............5,531,394,401 .................375,610,706 ..............2,876,891,329 .................330,309,721 ...................13,117,389 .....................7,023,479 .................622,697,006 ..............1,300,557,515 ...................................0 .....................5,187,256

18. Amount incurred for provision of health care services............... ...............5,535,208,762 .................374,455,190 ..............2,837,502,458 .................322,258,154 ...................14,761,948 .....................6,834,296 .................623,452,288 ..............1,330,818,730 ...................................0 ...................25,125,698

(a) For health business:  number of persons insured under PPO managed care products.....883,561 and number of persons insured under indemnity only products.....98,413.
(b) For health premiums written: amount of Medicare Title XVIII exempt from state taxes or fees $.....1,465,948,747
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SCHEDULE S - PART 1 - SECTION 2
Reinsurance Assumed Accident and Health Insurance Listed by Reinsured Company as of December 31, Current Year

1 2 3 4 5 6 7 8 9 10 11 12
Reserve Reinsurance Funds

NAIC Federal Type of Liability Other Than Payable on Modified Withheld
Company ID Effective Reinsurance Unearned for Unearned Paid and Unpaid Coinsurance Under

Code Number Date Name of Reinsured Location Assumed Premiums Premiums Premiums Losses Reserve Coinsurance

Affiliates
53252........ 23-2063810.. 01/01/1994 Inter-County Health Plan, Inc........................................................... Pennsylvania........................................................................... OTH/A/G..... ...............22,518,826 ................................0 .................3,277,900 ................................0 ................................0 .................3,879,861

0199999. Total - Affiliates............................................................................................................................... ....................................................................................................................... ...............22,518,826 ................................0 .................3,277,900 ................................0 ................................0 .................3,879,861
0399999. Totals.............................................................................................................................................. ....................................................................................................................... ...............22,518,826 ................................0 .................3,277,900 ................................0 ................................0 .................3,879,861
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SCHEDULE S - PART 2
Reinsurance Recoverable on Paid and Unpaid Losses Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7
NAIC Federal

Company ID Effective
Code Number Date Name of Company Location Paid Losses Unpaid Losses

Accident and Health - Affiliates
62294........ 23-1661402.. ..08/01/2010 United Concordia Life and Health Insurance Company.............. Pennsylvania....................................... ................................0 .......................14,794
93440........ 06-1041332.. ..12/28/2006 HM Life Insurance Company........................................................ Pennsylvania....................................... ..................2,066,019 .....................104,084

0499999. Total - Affiliates............................................................................................................................................................................................ ..................2,066,019 .....................118,878
Accident and Health - Non-Affiliates
70025........ 91-6027719.. ..11/01/1999 General Electric Capital Assurance Co........................................ Delaware............................................. .....................342,390 ................................0
69515........ 34-0977231.. ..04/28/2005 MedAmerica Insurance Company................................................ Pennsylvania....................................... ................................0 ................................0

0599999. Total - Non-Affiliates.................................................................................................................................................................................... .....................342,390 ................................0
0699999. Total - Accident and Health......................................................................................................................................................................... ..................2,408,409 .....................118,878
0799999. Totals - Life, Annuity and Accident and Health........................................................................................................................................... ..................2,408,409 .....................118,878
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SCHEDULE S - PART 3 - SECTION 2
Reinsurance Ceded Accident and Health Insurance Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7 8 9 Outstanding Surplus Relief 12 13
Reserve Credit 10 11 Funds

NAIC Federal Unearned Taken Other Than Modified Withheld
Company ID Effective Premiums for Unearned Current Prior Coinsurance Under

Code Number Date Name of Company Location Type Premiums (estimated) Premiums Year Year Reserve Coinsurance

Authorized General Account - Affiliates
93440........ 06-1041332.. ..12/28/2006 HM Life Insurance Company.............................................................. Pennsylvania............................................. OTH/A/G.......... ..............2,567,052 ............................0 .................104,084 ............................0 ............................0 ............................0 ............................0
62294........ 23-1661402.. ..08/01/2010 United Concordia Life and Health Insurance Company.................... Pennsylvania............................................. OTH/A/G.......... ...................23,818 ........................259 ...................14,794 ............................0 ............................0 ............................0 ............................0

0199999. Total - Authorized General Account - Affiliates.................................................................................. ............................................................................................... ..............2,590,870 ........................259 .................118,878 ............................0 ............................0 ............................0 ............................0
Authorized General Account - Non-Affiliates
70025........ 91-6027719.. ..11/01/1999 General Electric Capital Assurance Co.............................................. Delaware.................................................... LTC/A/G.......... ..............1,390,958 .................328,843 ............11,667,783 ............................0 ............................0 ............................0 ............................0
69515........ 34-0977231.. ..04/28/2005 MedAmerica Insurance Company...................................................... Pennsylvania............................................. LTC/A/G.......... ..............1,356,640 .................330,091 ..............2,574,593 ............................0 ............................0 ............................0 ............................0

0299999. Total - Authorized General Account - Non-Affiliates.......................................................................... ............................................................................................... ..............2,747,598 .................658,934 ............14,242,376 ............................0 ............................0 ............................0 ............................0
0399999. Total - Authorized General Account................................................................................................... ............................................................................................... ..............5,338,468 .................659,193 ............14,361,254 ............................0 ............................0 ............................0 ............................0
0799999. Total - Authorized and Unauthorized General Account..................................................................... ............................................................................................... ..............5,338,468 .................659,193 ............14,361,254 ............................0 ............................0 ............................0 ............................0
1599999. Totals.................................................................................................................................................. ............................................................................................... ..............5,338,468 .................659,193 ............14,361,254 ............................0 ............................0 ............................0 ............................0
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SCHEDULE S - PART 4
Reinsurance Ceded To Unauthorized Companies

1 2 3 4 5 6 7 8 9 10 11 12 13 14
Paid and Funds Deposited Sum of Cols.

NAIC Federal Reserve Unpaid Losses Total by and Withheld Miscellaneous 9 + 10 + 11 + 12
Company ID Effective Credit Recoverable Other (Cols. Letters of Trust from Balances + 13 But Not in

Code Number Date Name of Reinsurer Taken (Debit) Debits 5 + 6 + 7) Credit Agreements Reinsurers Other (Credit) Excess of Col. 8

NONE
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SCHEDULE S - PART 5
Five-Year Exhibit of Reinsurance Ceded Business

(000 Omitted)
1 2 3 4 5

2010 2009 2008 2007 2006

 A. OPERATIONS ITEMS

1. Premiums............................................................................................................. ......................5,338 ......................4,843 ......................4,013 ......................3,192 ......................1,998

2. Title XVIII - Medicare........................................................................................... .............................0 .............................0 .............................0 .............................0 .............................0

3. Title XIX - Medicaid.............................................................................................. .............................0 .............................0 .............................0 .............................0 .............................0

4. Commissions and reinsurance expense allowance............................................ ......................1,057 .........................996 .........................942 ...........................29 ..................654,786

5. Total hospital and medical expenses.................................................................. ......................5,470 ......................5,074 ......................6,184 ......................2,706 ...............1,568,721

B. BALANCE SHEET ITEMS

6. Premiums receivable........................................................................................... .............................0 ....................12,695 .............................0 .............................0 .............................0

7. Claims payable.................................................................................................... .........................119 ....................12,030 .........................182 .............................0 .............................0

8. Reinsurance recoverable on paid losses............................................................ ......................2,408 ......................2,455 ....................11,187 ...........................55 .........................172

9. Experience rating refunds due or unpaid............................................................ .............................0 .............................0 .............................0 .............................0 .............................0

10. Commissions and reinsurance expense allowances unpaid.............................. .............................0 .............................0 .............................0 .............................0 .............................0

11. Unauthorized reinsurance offset......................................................................... .............................0 .............................0 .............................0 .............................0 .............................0

C. UNAUTHORIZED REINSURANCE
(DEPOSITS BY AND FUNDS WITHHELD FROM)

12. Funds deposited by and withheld from (F).......................................................... .............................0 .............................0 .............................0 .............................0 .............................0

13. Letters of credit (L)............................................................................................... .............................0 .............................0 .............................0 .............................0 .............................0

14. Trust agreements (T)........................................................................................... .............................0 .............................0 .............................0 .............................0 .............................0

15. Other (O).............................................................................................................. .............................0 .............................0 .............................0 .............................0 .............................0
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SCHEDULE S - PART 6
Restatement of Balance Sheet to Identify Net Credit for Ceded Reinsurance

1 2 3
As Reported Restatement Restated

(Net of Ceded) Adjustments (Gross of Ceded)

ASSETS (Page 2, Col. 3)

1. Cash and invested assets (Line 12)................................................................................................. ......................5,115,643,010 ............................................0 ......................5,115,643,010

2. Accident and health premiums due and unpaid (Line 15)............................................................... .........................277,556,314 ............................................0 .........................277,556,314

3. Amounts recoverable from reinsurers (Line 16.1)............................................................................ .............................2,408,410 ............................................0 .............................2,408,410

4. Net credit for ceded reinsurance...................................................................................................... .....................XXX................... ................................778,029 ................................778,029

5. All other admitted assets (balance).................................................................................................. .........................632,053,780 ............................................0 .........................632,053,780

6. Totals assets (Line 28)..................................................................................................................... ......................6,027,661,514 ................................778,029 ......................6,028,439,543

LIABILITIES, CAPITAL AND SURPLUS (Page 3)

7. Claims unpaid (Line 1)...................................................................................................................... .........................496,975,947 ................................118,878 .........................497,094,825

8. Accrued medical incentive pool and bonus payments (Line 2)....................................................... ...........................10,693,000 ............................................0 ...........................10,693,000

9. Premiums received in advance (Line 8)........................................................................................... .........................124,243,219 ................................659,151 .........................124,902,370

10. Funds held under reinsurance treaties with authorized and unauthorized reinsurers (Line 19).... ............................................0 ............................................0 ............................................0

11. Reinsurance in unauthorized companies (Line 20)......................................................................... ............................................0 ............................................0 ............................................0

12. All other liabilities (balance).............................................................................................................. ......................1,681,509,626 ............................................0 ......................1,681,509,626

13. Total liabilities (Line 24).................................................................................................................... ......................2,313,421,792 ................................778,029 ......................2,314,199,821

14. Total capital and surplus (Line 33)................................................................................................... ......................3,714,239,722 .....................XXX................... ......................3,714,239,722

15. Total liabilities, capital and surplus (Line 34)................................................................................... ......................6,027,661,514 ................................778,029 ......................6,028,439,543

NET CREDIT FOR CEDED REINSURANCE

16. Claims unpaid................................................................................................................................... ................................118,878

17. Accrued medical incentive pool........................................................................................................ ............................................0

18. Premiums received in advance........................................................................................................ ................................659,151

19. Reinsurance recoverable on paid losses......................................................................................... ............................................0

20. Other ceded reinsurance recoverables............................................................................................ ............................................0

21. Total ceded reinsurance recoverables............................................................................................. ................................778,029

22. Premiums receivable........................................................................................................................ ............................................0

23. Funds held under reinsurance treaties with authorized and unauthorized reinsurers.................... ............................................0

24. Unauthorized reinsurance................................................................................................................ ............................................0

25. Other ceded reinsurance payables/offsets....................................................................................... ............................................0

26. Total ceded reinsurance payables/offsets........................................................................................ ............................................0

27. Total net credit for ceded reinsurance.............................................................................................. ................................778,029
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SCHEDULE T - PREMIUMS AND OTHER CONSIDERATIONS
Allocated by States and Territories

1 Direct Business Only
2 3 4 5 6 7 8 9

Federal Employees Life & Annuity
Accident Health Premiums and Property/ Total Deposit-

Active & Health Medicare Medicaid Benefits Program Other Casualty Columns Type
State, Etc. Status Premiums Title XVIII Title XIX Premiums Considerations Premiums 2 Through 7 Contracts

1. Alabama........................................AL ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
2. Alaska...........................................AK ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
3. Arizona..........................................AZ ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
4. Arkansas.......................................AR ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
5. California......................................CA ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
6. Colorado......................................CO ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
7. Connecticut...................................CT ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
8. Delaware......................................DE ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
9. District of Columbia......................DC ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
10. Florida...........................................FL ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
11. Georgia.........................................GA ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
12. Hawaii............................................HI ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
13. Idaho..............................................ID ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
14. Illinois..............................................IL ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
15. Indiana...........................................IN ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
16. Iowa................................................IA ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
17. Kansas..........................................KS ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
18. Kentucky.......................................KY ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
19. Louisiana.......................................LA ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
20. Maine...........................................ME ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
21. Maryland......................................MD ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
22. Massachusetts.............................MA ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
23. Michigan........................................MI ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
24. Minnesota....................................MN ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
25. Mississippi....................................MS ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
26. Missouri.......................................MO ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
27. Montana.......................................MT ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
28. Nebraska......................................NE ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
29. Nevada.........................................NV ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
30. New Hampshire...........................NH ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
31. New Jersey...................................NJ ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
32. New Mexico.................................NM ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
33. New York......................................NY ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
34. North Carolina..............................NC ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
35. North Dakota................................ND ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
36. Ohio..............................................OH ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
37. Oklahoma.....................................OK ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
38. Oregon.........................................OR ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
39. Pennsylvania................................PA ....L.............. .....4,131,168,160 ...1,465,948,747 ..............0 .........660,192,671 .....................0 ................0 ....6,257,309,578 ....................0
40. Rhode Island..................................RI ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
41. South Carolina.............................SC ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
42. South Dakota................................SD ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
43. Tennessee....................................TN ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
44. Texas............................................TX ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
45. Utah..............................................UT ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
46. Vermont........................................VT ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
47. Virginia..........................................VA ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
48. Washington..................................WA ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
49. West Virginia...............................WV ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
50. Wisconsin......................................WI ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
51. Wyoming......................................WY ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
52. American Samoa..........................AS ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
53. Guam...........................................GU ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
54. Puerto Rico...................................PR ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
55. U.S. Virgin Islands........................VI ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
56. Northern Mariana Islands...........MP ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
57. Canada.........................................CN ....N............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
58. Aggregate Other alien..................OT .....XXX........ ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
59. Subtotal............................................. .....XXX........ .....4,131,168,160 ...1,465,948,747 ..............0 .........660,192,671 .....................0 ................0 ....6,257,309,578 ....................0
60. Reporting entity contributions for

Employee Benefit Plans.................... .....XXX........ ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
61. Total (Direct Business)...................... (a)............1 .....4,131,168,160 ...1,465,948,747 ..............0 .........660,192,671 .....................0 ................0 ....6,257,309,578 ....................0

DETAILS OF WRITE-INS
5801. .................................................................................. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
5802. .................................................................................. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
5803. .................................................................................. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
5898. Summary of remaining write-ins for line 58............. ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
5899. Total (Lines 5801 thru 5803 + 5898) (Line 58 above) ..........................0 ........................0 ..............0 ............................0 .....................0 ................0 .........................0 ....................0
(L) - Licensed or Chartered - Licensed Insurance Carrier or Domicilied RRG; (R) - Registered - Non-domiciled RRGs; (Q) - Qualified - Qualified or Accredited Reinsurer;
(E) - Eligible - Reporting Entities eligible or approved to write Surplus Lines in the state; (N) - None of the above - Not allowed to write business in the state.
Explanation of basis of allocation by states, premiums by state, etc.

All premiums written within the Commonwealth of Pennsylvania

(a)  Insert the number of L responses except for Canada and Other Alien.
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SCHEDULE T - PART 2
INTERSTATE COMPACT - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories
Direct Business Only

1 2 3 4 5 6
Life Annuities Disability Income Long-Term Care

(Group and (Group and (Group and (Group and Deposit-Type
States, Etc. Individual) Individual) Individual) Individual) Contracts Totals

1. Alabama.........................................................................................AL ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
2. Alaska.............................................................................................AK ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
3. Arizona...........................................................................................AZ ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
4. Arkansas........................................................................................AR ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
5. California........................................................................................CA ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
6. Colorado........................................................................................CO ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
7. Connecticut....................................................................................CT ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
8. Delaware........................................................................................DE ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
9. District of Columbia.......................................................................DC ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
10. Florida.............................................................................................FL ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
11. Georgia..........................................................................................GA ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
12. Hawaii..............................................................................................HI ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
13. Idaho................................................................................................ID ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
14. Illinois...............................................................................................IL ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
15. Indiana.............................................................................................IN ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
16. Iowa.................................................................................................IA ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
17. Kansas...........................................................................................KS ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
18. Kentucky.........................................................................................KY ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
19. Louisiana........................................................................................LA ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
20. Maine.............................................................................................ME ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
21. Maryland........................................................................................MD ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
22. Massachusetts...............................................................................MA ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
23. Michigan..........................................................................................MI ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
24. Minnesota......................................................................................MN ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
25. Mississippi.....................................................................................MS ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
26. Missouri.........................................................................................MO ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
27. Montana.........................................................................................MT ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
28. Nebraska........................................................................................NE ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
29. Nevada...........................................................................................NV ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
30. New Hampshire.............................................................................NH ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
31. New Jersey.....................................................................................NJ ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
32. New Mexico...................................................................................NM ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
33. New York.......................................................................................NY ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
34. North Carolina...............................................................................NC ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
35. North Dakota..................................................................................ND ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
36. Ohio...............................................................................................OH ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
37. Oklahoma......................................................................................OK ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
38. Oregon...........................................................................................OR ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
39. Pennsylvania..................................................................................PA ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
40. Rhode Island...................................................................................RI ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
41. South Carolina...............................................................................SC ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
42. South Dakota.................................................................................SD ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
43. Tennessee.....................................................................................TN ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
44. Texas..............................................................................................TX ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
45. Utah................................................................................................UT ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
46. Vermont..........................................................................................VT ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
47. Virginia...........................................................................................VA ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
48. Washington...................................................................................WA ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
49. West Virginia.................................................................................WV ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
50. Wisconsin.......................................................................................WI ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
51. Wyoming.......................................................................................WY ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
52. American Samoa...........................................................................AS ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
53. Guam.............................................................................................GU ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
54. Puerto Rico....................................................................................PR ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
55. US Virgin Islands.............................................................................VI ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
56. Northern Mariana Islands..............................................................MP ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
57. Canada..........................................................................................CN ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
58. Aggregate Other Alien...................................................................OT ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
59. Totals................................................................................................... ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0

NONE



Statement as of December 31, 2010 of the Highmark Inc.

38

SCHEDULE Y – INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 - ORGANIZATIONAL CHART

HIGHMARK INC.
D/B/A HIGHMARK BLUE CROSS BLUE SHIELD AND HIGHMARK BLUE SHIELD

FEIN 23-1294723
NAIC GROUP CODE 0812

NAIC COMPANY CODE 54771-PA

UNITED CONCORDIA
COMPANIES, INC.

100%
FEIN 25-1687586

NAIC COMPANY CODE
 89070-PA

UNITED CONCORDIA
INSURANCE COMPANY

OF NEW YORK
100%

FEIN 11-3008245
NAIC COMPANY CODE

60222-NY

UNITED CONCORDIA
DENTAL PLANS, INC.

100%
FEIN 52-1542269

NAIC COMPANY CODE
95253-MD

UNITED CONCORDIA
LIFE AND HEALTH

INSURANCE COMPANY
100%

FEIN 23-1661402
NAIC COMPANY CODE

62294-PA

UNITED CONCORDIA
DENTAL CORPORATION

OF ALABAMA
100%

FEIN 63-1028262
NAIC COMPANY CODE

47038-AL

UNITED CONCORDIA
DENTAL PLANS OF

KENTUCKY, INC.
100%

FEIN 61-1012900
NAIC COMPANY CODE

52048-KY

UNITED CONCORDIA
DENTAL PLANS OF

FLORIDA, INC.
100%

FEIN 65-0243292
NAIC COMPANY CODE

52020-FL

UNITED CONCORDIA
DENTAL PLANS OF
CALIFORNIA, INC.

100%
FEIN 23-7328765

NAIC COMPANY CODE
95789-CA

UNITED CONCORDIA
INSURANCE
COMPANY

100%
FEIN 86-0307623

NAIC COMPANY CODE
85766-AZ

UNITED CONCORDIA
DENTAL PLANS OF
THE MIDWEST, INC.

100%
FEIN 38-2289438

NAIC COMPANY CODE
96150-MI

UNITED CONCORDIA
DENTAL PLANS OF

PENNSYLVANIA, INC.
100%

FEIN 23-2541529
NAIC COMPANY CODE

47089-PA

UNITED CONCORDIA
DENTAL PLANS OF

TEXAS, INC.
100%

FEIN 74-2489037
NAIC COMPANY CODE

95160-TX

HCI, INC.
100%

FEIN 75-3002215
NAIC COMPANY CODE

11435-VT

KEYSTONE HEALTH
PLAN WEST, INC.

100%
FEIN 25-1522457

NAIC COMPANY CODE
95048-PA

HIGHMARK SENIOR
RESOURCES INC.

100%
FEIN 20-2353206

NAIC COMPANY CODE
10131-PA

HM HEALTH
INSURANCE COMPANY

100%
FEIN 54-1637426

NAIC COMPANY CODE
71768-PA

FIRST PRIORITY LIFE
INSURANCE COMPANY,

INC.
40%

FEIN 23-2905083
NAIC COMPANY CODE

60147-PA

HM INSURANCE GROUP, INC.
100%

PA
FEIN 25-1646315

HM LIFE INSURANCE
COMPANY OF

NEW YORK
100%

FEIN 25-1800302
NAIC COMPANY CODE

60213-NY

HM CAPTIVE
INSURANCE COMPANY

100%
FEIN 65-1274122

NAIC COMPANY CODE
12720-VT

HM LIFE INSURANCE
COMPANY

100%
FEIN 06-1041332

NAIC COMPANY CODE
93440-PA

HIGHMARK CASUALTY
INSURANCE COMPANY

100%
FEIN 25-1334623

NAIC COMPANY CODE
35599-PA

HVHC INC.
100%

DE
FEIN 25-1801124

HIGHMARK MEDICARE
SERVICES INC.

100%
PA

FEIN 20-5296137

HIGHMARK VENTURES
INC.

100%
PA

FEIN 25-1645888

HIGHMARK INC.
D/B/A HIGHMARK BLUE CROSS BLUE SHIELD

AND HIGHMARK BLUE SHIELD

JOINTLY CONTROLLED NONPROFIT AFFILIATES

INTER-COUNTY HEALTH
PLAN, INC.

50%
PA NON PROFIT
FEIN 23-2063810

NAIC COMPANY CODE
53252-PA

HMO OF NORTHEASTERN
PENNSYLVANIA, INC.

40%
PA NON PROFIT
FEIN 23-2413324

NAIC COMPANY CODE
96601-PA

INTER-COUNTY
HOSPITALIZATION PLAN, INC.

50%
PA NON PROFIT
FEIN 23-0724427

NAIC COMPANY CODE
54763-PA

ECCA HOLDINGS
CORPORATION

100%
DE

FEIN 86-1162088

VIVA OPTIQUE, INC.
100%

NJ
FEIN 22-2192365

DAVIS VISION, INC.
100%

NY
FEIN 11-3051991

EYEMASTERS, INC.
100%

DE
FEIN 02-0677066

EYE CARE CENTERS
OF AMERICA, INC.

100%
TX

FEIN 74-2337775

ECCA
ENTERPRISES, INC.

100%
DE

FEIN 35-2196998

STANDARD
PROPERTY

CORPORATION
100%

PA
FEIN 25-1668093

JENKINS EMPIRE
ASSOCIATES

PARTNERSHIP
PA

FEIN 25-1524682

24%

75%

GATEWAY HEALTH
PLAN, L.P.

PA
FEIN 25-1691945

GATEWAY HEALTH
PLAN, INC.

100%
FEIN 25-1505506

NAIC COMPANY CODE
96938-PA

GATEWAY HEALTH
PLAN OF OHIO, INC.

100%
FEIN 30-0282076

NAIC COMPANY CODE
12325-OH

49%

1%

HM CASUALTY
INSURANCE COMPANY

100%
FEIN 87-0807723

NAIC COMPANY CODE
13016-PA

JEA INC.
100%

PA
FEIN 25-1712017

1%

HIGHMARK WEST VIRGINIA INC.,
D/B/A HIGHMARK BLUE CROSS
BLUE SHIELD WEST VIRGINIA

100%
FEIN 55-0624615

NAIC COMPANY CODE
54828-WV
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SCHEDULE Y
  PART 2 - SUMMARY OF INSURER'S TRANSACTIONS WITH ANY AFFILIATES

1 2 3 4 5 6 7 8 9 10 11 12 13
Income/

(Disbursements) Any Other Reinsurance
Purchases, Sales Incurred in Material Activity Recoverable/
or Exchanges of Connection with Management Income/ Not in the (Payable) on

Loans, Securities, Guarantees or Agreements (Disbursements) Ordinary Losses and/or
NAIC Federal Names of Insurers Real Estate, Undertakings and Incurred under Course of the Reserve Credit

Company ID and Parent, Subsidiaries Shareholder Capital Mortgage Loans or for the Benefit Service Reinsurance Insurer's Taken/
Code Number or Affiliates Dividends Contributions Other Investments of any Affiliate(s) Contracts Agreements * Business Totals (Liability)

Affiliated Transactions
95048.................. 25-1522457.............. Keystone Health Plan West, Inc.............................................. ...............(140,000,000) ..................................0 ..................................0 ..................................0 ...............(149,613,510) ..............................0 ....... ................15,719,406 ...............(273,894,104) ..................................0
35599.................. 25-1334623.............. Highmark Casualty Insurance Company................................. ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..............................0 ....... .................(8,070,241) ...................(8,070,241) ..................................0
93440.................. 06-1041332.............. HM Life Insurance Company................................................... ..................................0 ..................40,000,000 ..................................0 ..................................0 ..................................0 ..............................0 ....... .................(8,778,425) ..................31,221,575 ..................................0
0.......................... 25-1645888.............. Highmark Ventures Inc............................................................ ...................(1,380,000) ..................75,000,000 ..................................0 ..................................0 ..................................0 ..............................0 ....... ................................0 ..................73,620,000 ..................................0
11435.................. 75-3002215.............. HCI, Inc. .................................................................................. ..................................0 ..................................0 ..................................0 ..................................0 ........................(19,595) ..............................0 ....... ....................(606,059) ......................(625,654) ..................................0
89070.................. 25-1687586.............. United Concordia Companies, Inc........................................... .................(11,000,000) ......................(184,805) ..................................0 ..................................0 ...................(5,082,665) ..............................0 ....... ...............(29,812,557) .................(46,080,027) ..................................0
85766.................. 86-0307623.............. United Concordia Insurance Company.................................... ..................................0 ..................................0 ..................................0 ..................................0 .................(24,981,018) ................5,559,110 ....... ..................2,283,804 .................(17,138,104) ......................(675,505)
62294.................. 23-1661402.............. United Concoria Life & Health Insurance Co. ......................... .................(14,000,000) ..................................0 ..................................0 ..................................0 .................(48,627,332) ...............(5,563,005) ....... ...............(12,534,739) .................(80,725,076) .......................680,296
47089.................. 23-2541529.............. United Concordia Dental Plan of Pennsylvania, Inc. .............. ..................................0 ..................................0 ..................................0 ..................................0 ...................(3,598,400) ..............................0 ....... .....................249,836 ...................(3,348,564) ..................................0
95253.................. 52-1542269.............. United Concordia Dental Plans, Inc. ....................................... ..................................0 ..................................0 ..................................0 ..................................0 ...................(2,441,423) ..............................0 ....... .....................115,116 ...................(2,326,307) ..................................0
95789.................. 23-7328765.............. United Concordia Dental Plans of California, Inc. ................... ..................................0 ..................................0 ..................................0 ..................................0 ...................(1,688,390) ..............................0 ....... .........................4,430 ...................(1,683,960) ..................................0
96150.................. 38-2289438.............. United Concordia Dental Plans of Midwest, Inc....................... ..................................0 ..................................0 ..................................0 ..................................0 ......................(595,888) ..............................0 ....... ....................(119,265) ......................(715,153) ..................................0
47038.................. 63-1028262.............. United Concordia Dental Corporation of Alabama................... ..................................0 ..................................0 ..................................0 ..................................0 ......................(519,337) ..............................0 ....... ....................(120,926) ......................(640,263) ..................................0
60222.................. 11-3008245.............. United Concordia Insurance Company of New York............... ..................................0 ..................................0 ..................................0 ..................................0 ......................(623,964) ..............................0 ....... ......................(71,614) ......................(695,578) ..................................0
96849.................. 54-1093109.............. United Concordia Dental Plans of Delaware, Inc..................... ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..............................0 ....... .........................8,110 ...........................8,110 ..................................0
52048.................. 61-1012900.............. United Concordia Dental Plans of Kentucky, Inc..................... ..................................0 .........................57,209 ..................................0 ..................................0 ........................(57,209) ..............................0 ....... .......................22,037 .........................22,037 ..................................0
95160.................. 74-2489037.............. United Concordia Dental Plans of Texas, Inc.......................... ..................................0 .........................11,000 ..................................0 ..................................0 ......................(121,163) ..............................0 ....... ......................(87,996) ......................(198,159) ..................................0
52020.................. 65-0243292.............. United Concordia Dental Plans of Florida, Inc. ....................... ..................................0 .......................116,596 ..................................0 ..................................0 ..........................(4,324) ..............................0 ....... ........................(9,190) .......................103,082 ..................................0
0.......................... 37-1494957.............. United Concordia Service Company........................................ ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..............................0 ....... ......................(12,481) ........................(12,481) ..................................0
53252.................. 23-2063810.............. Inter-County Health Plan, Inc................................................... ..................................0 ..................................0 ..................................0 ..................................0 ..........................(5,147) ................3,044,866 ....... ................................0 ....................3,039,719 ...................(3,277,900)
0.......................... 25-1691945.............. Gateway Health Plan, L.P........................................................ ...................(6,000,000) ..................................0 ..................................0 ..................................0 ..................................0 ..............................0 ....... ................................0 ...................(6,000,000) ..................................0
10131.................. 20-2353206.............. Highmark Senior Resources, Inc............................................. ..................................0 ..................................0 ..................................0 ..................................0 .................(13,974,055) ..............................0 ....... .................(6,063,565) .................(20,037,620) ..................................0
71768.................. 54-1637426.............. HM Health Insurance Company............................................... ..................................0 ..................40,000,000 ..................................0 ..................................0 .................(37,022,496) ......................(1,822) ....... .................(3,369,524) ......................(393,842) ...........................1,822
96601.................. 23-2413324.............. HMO of Northeastern Pennsylvania, Inc.................................. ..................................0 .................(12,820,000) ..................................0 ..................................0 ..................................0 ..............................0 ....... ....................(626,263) .................(13,446,263) ..................................0
54828.................. 55-0624615.............. Highmark West Virginia Inc...................................................... ..................................0 ..................................0 ..................................0 ..................................0 .................(36,371,617) ............................62 ....... ................................0 .................(36,371,555) .............................(958)
54771.................. 23-1294723.............. HIghmark Inc............................................................................ ................172,380,000 ...............(142,180,000) ..................................0 ..................................0 ................325,347,533 ...............(3,039,211) ....... ................51,880,106 ................404,388,428 ....................3,272,245

9999999. Control Totals.............................................................................................................. ..................................0 ..................................0 ..................................0 ..................................0 ..................................0 ..............................0 XXX ................................0 ..................................0 ..................................0
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES
The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state.  However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code will be printed
below.  If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following the interrogatory
questions.

MARCH FILING Responses
1. Will the Supplemental Compensation Exhibit be filed with the state of domicile by March 1? YES
2. Will an actuarial opinion be filed by March 1? YES
3. Will the confidential Risk-Based Capital Report be filed with the NAIC by March 1? YES
4. Will the confidential Risk-Based Capital Report be filed with the state of domicile, if required, by March 1? YES

APRIL FILING
5. Will the Management's Discussion and Analysis be filed by April 1? YES
6. Will the Supplemental Investment Risk Interrogatories be filed by April 1? YES
7. Will the Accident and Health Policy Experience Exhibit be filed by April 1? YES

JUNE FILING
8. Will an audited financial report be filed by June 1? YES
9. Will Accountants Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 1? YES

AUGUST FILING
10. Will Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile by August 1? YES

The following supplemental reports are required to be filed as part of your statement filing.  However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a "NONE" report and a bar code
will be printed below.  If the supplement is required of your company but is not being filed for whatever reason, enter SEE EXPLANATION and provide an
explanation following the interrogatory questions.

MARCH FILING
11. Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 1? YES
12. Will the Supplemental Life data due March 1 be filed with the state of domicile and the NAIC? NO
13. Will the Supplemental Property/Casualty data due March 1 be filed with the state of domicile and the NAIC? NO
14. Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 1? NO
15. Will the actuarial opinion on participating and non-participating policies as required in Interrogatories 1 and 2 on Exhibit 5 to Life Supplement

be filed with the state of domicile and electronically with the NAIC by March 1? NO
16. Will the actuarial opinion on non-guaranteed elements as required in Interrogatory 3 to Exhibit 5 to Supplement be filed with the state of

domicile and electronically with the NAIC by March 1? NO
17. Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 1? NO

APRIL FILING
18. Will the Long-Term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by April 1? YES
19. Will the Supplemental Life data due April 1 be filed with the state of domicile and the NAIC? NO
20. Will the Supplemental Property/Casualty Insurance Expense Exhibit due April 1 be filed with any state that requires it, and, if so, the NAIC? NO
21. Will the Supplemental Health Care Exhibit (Parts 1, 2 and 3) be filed with the state of domicile and the NAIC by April 1? YES
22. Will the regulator only (non-public) Supplemental Health Care Exhibit's Expense Allocation Report be filed with the state of domicile

and the NAIC by April 1? YES

AUGUST FILING
23. Will Management's Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 1? YES
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SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

EXPLANATIONS: BAR CODE:

1.

2.

3.

4.

5.

6.

7.

8.

9.

10.

11.

12. *54771201020500000*

13. *54771201020700000*

14. *54771201042000000*

15. *54771201037100000*

16. *54771201037000000*

17. *54771201036500000*

18.

19. *54771201021100000*

20. *54771201021300000*

21.

22.

23.
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Overflow Page for Write-Ins

Additional Write-ins for Assets:
Current Statement Date 4

1 2 3
Net Admitted December 31,

Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1 - 2) Admitted Assets

2504. Advances, deposits and prepaids...................................................................................... .................53,586,137 .................53,586,137 .................................0 .................................0
2505. Goodwill.............................................................................................................................. ...................2,112,462 .................................0 ...................2,112,462 ...................5,175,127
2506. Other intangible assets...................................................................................................... .................23,340,724 .................23,340,724 .................................0 .................................0
2507. Other................................................................................................................................... ......................177,136 ......................177,136 .................................0 .................12,955,190
2597. Summary of remaining write-ins for Line 25...................................................................... .................79,216,459 .................77,103,997 ...................2,112,462 .................18,130,317

Additional Write-ins for Liabilities:
Current Period Prior Year

1 2 3 4
Covered Uncovered Total Total

2304. Provider settlements...................................................................................................... ....................2,524,819 ..................................0 ....................2,524,819 ..................................0
2305. Other............................................................................................................................... ....................1,728,230 ..................................0 ....................1,728,230 .......................639,295
2397. Summary of remaining write-ins for Line 23.................................................................. ....................4,253,049 ..................................0 ....................4,253,049 .......................639,295
Additional Write-ins for Underwriting and Investment Exhibit-Part 3:

1 2 3 4 5
Cost Other Claim General

Containment Adjustment Administrative Investment
Expenses Expenses Expenses Expenses Total

2504. Other.................................................................................................................................... ............7,454,917 ...........(2,182,037) ..........27,738,253 ...........................0 ..........33,011,133
2597. Summary of remaining write-ins for Line 25....................................................................... ............7,454,917 ...........(2,182,037) ..........27,738,253 ...........................0 ..........33,011,133
Additional Write-ins for Exhibit of Net Investment Income:

1 2
Collected Earned

During Year During Year
0904. Interest Expense - Other............................................................................................................................................................. .......................................(1,855) .......................................(1,855)
0997. Summary of remaining write-ins for Line 9................................................................................................................................. .......................................(1,855) .......................................(1,855)
Additional Write-ins for Exhibit of Capital Gains (Losses):

1 2 3 4 5
Realized Change in

Gain (Loss) Other Total Realized Change in Unrealized
on Sale Realized Capital Gain (Loss) Unrealized Foreign Exchange

or Maturity Adjustments (Columns 1 + 2) Capital Gain (Loss) Capital Gain (Loss)
0904. Capital Contributions....................................................................... ..................................0 ..................................0 ..................................0 ..............(155,000,000) ..................................0
0905. Other................................................................................................ ..................................0 ..................................0 ..................................0 ...................2,052,006 ..................................0
0997. Summary of remaining write-ins for Line 9..................................... ..................................0 ..................................0 ..................................0 ..............(152,947,994) ..................................0
Additional Write-ins for Nonadmitted Assets:

1 2 3
Change in Total

Current Year Total Prior Year Total Nonadmitted Assets
Nonadmitted Assets Nonadmitted Assets (Col. 2 - Col. 1)

2504. Other intangible assets.............................................................................................................. ...............................23,340,724 ...............................14,358,619 ...............................(8,982,105)
2505. Other.......................................................................................................................................... ....................................177,136 ...............................................0 ...................................(177,136)
2597. Summary of remaining write-ins for Line 25............................................................................. ...............................23,517,860 ...............................14,358,619 ...............................(9,159,241)
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Overflow Page for Write-Ins

Additional Write-ins for Exhibit 1:
Total Members at End of 6

1 2 3 4 5 Current Year
Prior First Second Third Current Member

Source of Enrollment Year Quarter Quarter Quarter Year Months
0604. Long Term Care.......................................................................................................................................................................... ........................................2,308 ........................................2,309 ........................................2,324 ........................................2,287 ........................................2,274 ......................................27,643
0605. Medicare Risk PPO..................................................................................................................................................................... ....................................110,391 ....................................134,705 ....................................139,229 ....................................143,356 ....................................145,851 .................................1,675,721
0697. Summary of remaining write-ins for Line 6.................................................................................................................................. ....................................112,699 ....................................137,014 ....................................141,553 ....................................145,643 ....................................148,125 .................................1,703,364
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    SUMMARY INVESTMENT SCHEDULE
Gross Admitted Assets as Reported

Investment Holdings in the Annual Statement
1 2 3 4

Investment Categories Amount Percentage Amount Percentage

1. Bonds:

1.1 U.S. treasury securities............................................................................................................................................. .........249,568,330 ................4.9 .........249,568,330 ................4.9

1.2 U.S. government agency obligations (excluding mortgage-backed securities):

1.21 Issued by U.S. government agencies............................................................................................................ ...........................0 ................0.0 ...........................0 ................0.0

1.22 Issued by U.S. government sponsored agencies.......................................................................................... .........193,507,959 ................3.8 .........193,507,959 ................3.8

1.3 Non-U.S. government (including Canada, excluding mortgage-backed securities)............................................... .............2,145,685 ................0.0 .............2,145,685 ................0.0

1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:

1.41 States, territories and possessions general obligations................................................................................ ...........................0 ................0.0 ...........................0 ................0.0

1.42 Political subdivisions of states, territories & possessions & political subdivisions general obligations........ ...........................0 ................0.0 ...........................0 ................0.0

1.43 Revenue and assessment obligations........................................................................................................... .............6,889,821 ................0.1 .............6,889,821 ................0.1

1.44 Industrial development and similar obligations.............................................................................................. ................200,842 ................0.0 ................200,842 ................0.0

1.5 Mortgage-backed securities (includes residential and commercial MBS):

1.51 Pass-through securities:

1.511  Issued or guaranteed by GNMA......................................................................................................... .........101,585,371 ................2.0 .........101,585,371 ................2.0

1.512  Issued or guaranteed by FNMA and FHLMC..................................................................................... ...........74,137,796 ................1.4 ...........74,137,796 ................1.4

1.513  All other............................................................................................................................................... .............8,071,641 ................0.2 .............8,071,641 ................0.2

1.52 CMOs and REMICs:

1.521  Issued or guaranteed by GNMA, FNMA, FHLMC or VA.................................................................... ...........14,564,662 ................0.3 ...........14,564,662 ................0.3

1.522  Issued by non-U.S. Government issuers and collateralized by mortgage-backed
          securities issued or guaranteed by agencies shown in Line 1.521..................................................... ...........................0 ................0.0 ...........................0 ................0.0

1.523  All other............................................................................................................................................... ...........18,111,684 ................0.4 ...........18,111,684 ................0.4

2. Other debt and other fixed income securities (excluding short-term):

2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid securities).............................................. .........659,776,553 ..............12.9 .........659,776,553 ..............12.9

2.2 Unaffiliated non-U.S. securities (including Canada)................................................................................................ ...........92,295,571 ................1.8 ...........92,295,571 ................1.8

2.3 Affiliated securities.................................................................................................................................................... ...........................0 ................0.0 ...........................0 ................0.0

3. Equity interests:

3.1 Investments in mutual funds..................................................................................................................................... .........243,385,381 ................4.8 .........243,385,381 ................4.8

3.2 Preferred stocks:

3.21 Affiliated.......................................................................................................................................................... .............2,042,311 ................0.0 .............2,042,311 ................0.0

3.22 Unaffiliated...................................................................................................................................................... .............3,613,292 ................0.1 .............3,613,292 ................0.1

3.3 Publicly traded equity securities (excluding preferred stocks):

3.31 Affiliated.......................................................................................................................................................... ...........................0 ................0.0 ...........................0 ................0.0

3.32 Unaffiliated...................................................................................................................................................... .........565,690,003 ..............11.1 .........565,690,003 ..............11.1

3.4 Other equity securities:

3.41 Affiliated.......................................................................................................................................................... ......2,019,585,413 ..............39.5 ......2,019,585,413 ..............39.5

3.42 Unaffiliated...................................................................................................................................................... ...........12,313,133 ................0.2 ...........12,313,133 ................0.2

3.5 Other equity interests including tangible personal property under lease:

3.51 Affiliated.......................................................................................................................................................... ...........................0 ................0.0 ...........................0 ................0.0

3.52 Unaffiliated...................................................................................................................................................... ...........................0 ................0.0 ...........................0 ................0.0

4. Mortgage loans:

4.1 Construction and land development......................................................................................................................... ...........................0 ................0.0 ...........................0 ................0.0

4.2 Agricultural................................................................................................................................................................ ...........................0 ................0.0 ...........................0 ................0.0

4.3 Single family residential properties........................................................................................................................... ...........................0 ................0.0 ...........................0 ................0.0

4.4 Multifamily residential properties.............................................................................................................................. ...........................0 ................0.0 ...........................0 ................0.0

4.5 Commercial loans..................................................................................................................................................... ...........................0 ................0.0 ...........................0 ................0.0

4.6 Mezzanine real estate loans..................................................................................................................................... ...........................0 ................0.0 ...........................0 ................0.0

5. Real estate investments:

5.1 Property occupied by company................................................................................................................................ ...........71,314,623 ................1.4 ...........71,314,623 ................1.4

5.2 Property held for production of income (including $..........0 of property acquired in satisfaction of debt).............. ...........................0 ................0.0 ...........................0 ................0.0

5.3 Property held for sale (including $..........0 property acquired in satisfaction of debt).............................................. ...........................0 ................0.0 ...........................0 ................0.0

6. Contract loans..................................................................................................................................................................... ...........................0 ................0.0 ...........................0 ................0.0

7. Receivables for securities................................................................................................................................................... ................482,448 ................0.0 ................482,448 ................0.0

8. Cash, cash equivalents and short-term investments......................................................................................................... .........223,429,311 ................4.4 .........223,429,311 ................4.4

9. Other invested assets......................................................................................................................................................... .........552,931,180 ..............10.8 .........552,931,180 ..............10.8

10. Total invested assets.......................................................................................................................................................... ......5,115,643,010 ............100.0 ......5,115,643,010 ............100.0
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  SCHEDULE A - VERIFICATION BETWEEN YEARS
  Real Estate

1. Book/adjusted carrying value, December 31 of prior year...................................................................................................................................................................... 74,905,035

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 6)............................................................................................................... 11,341

2.2 Additional investment made after acquisition (Part 2, Column 9)........................................................................................... 1,923,623 1,934,964

3. Current year change in encumbrances:

3.1 Totals, Part 1, Column 13........................................................................................................................................................ 0

3.2 Totals, Part 3, Column 11........................................................................................................................................................ 0 0

4. Total gain (loss) on disposals, Part 3, Column 18.................................................................................................................................................................................. (37,104)

5. Deduct amounts received on disposals, Part 3, Column 15................................................................................................................................................................... 0

6. Total foreign exchange change in book/adjusted carrying value:

6.1 Totals, Part 1, Column 15........................................................................................................................................................ 0

6.2 Totals, Part 3, Column 13........................................................................................................................................................ 0 0

7. Deduct current year's other than temporary impairment recognized:

7.1 Totals, Part 1, Column 12........................................................................................................................................................ 0

7.2 Totals, Part 3, Column 10........................................................................................................................................................ 0 0

8. Deduct current year's depreciation:

8.1 Totals, Part 1, Column 11........................................................................................................................................................ 5,475,401

8.2 Totals, Part 3, Column 9........................................................................................................................................................... 12,871 5,488,272

9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)................................................................................................................................. 71,314,623

10. Deduct total nonadmitted amounts......................................................................................................................................................................................................... 0

11. Statement value at end of current period (Line 9 minus Line 10).......................................................................................................................................................... 71,314,623

  SCHEDULE B - VERIFICATION BETWEEN YEARS
  Mortgage Loans

1. Book value/recorded investment excluding accrued interest, December 31 of prior year..................................................................................................................... 0

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 7)............................................................................................................... 0

2.2 Additional investment made after acquisition (Part 2, Column 8)........................................................................................... 0 0

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 12........................................................................................................................................................ 0

3.2 Totals, Part 3, Column 11........................................................................................................................................................ 0 0

4. Accrual of discount.................................................................................................................................................................................................................................. 0

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 9........................................................................................................................................................... 0

5.2 Totals, Part 3, Column 8........................................................................................................................................................... 0 0

6. Total gain (loss) on disposals, Part 3, Column 18.................................................................................................................................................................................. 0

7. Deduct amounts received on disposals, Part 3, Column 15................................................................................................................................................................... 0

8. Deduct amortization of premium and mortgage interest points and commitment fees.......................................................................................................................... 0

9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13........................................................................................................................................................ 0

9.2 Totals, Part 3, Column 13........................................................................................................................................................ 0 0

10. Deduct current year's other than temporary impairment recognized:

10.1 Totals, Part 1, Column 11........................................................................................................................................................ 0

10.2 Totals, Part 3, Column 10........................................................................................................................................................ 0 0

11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)...................................................................... 0

12. Total valuation allowance........................................................................................................................................................................................................................ 0

13. Subtotal (Line 11 plus Line 12)............................................................................................................................................................................................................... 0

14. Deduct total nonadmitted amounts......................................................................................................................................................................................................... 0

15. Statement value at end of current period (Line 13 minus Line 14)........................................................................................................................................................ 0

NONE
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  SCHEDULE BA - VERIFICATION BETWEEN YEARS
  Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prior year...................................................................................................................................................................... 239,853,930

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, Column 8)............................................................................................................... 1,518,954

2.2 Additional investment made after acquisition (Part 2, Column 9)........................................................................................... 6,724,735 8,243,689

3. Capitalized deferred interest and other:

3.1 Totals, Part 1, Column 16........................................................................................................................................................ 52,708

3.2 Totals, Part 3, Column 12........................................................................................................................................................ 0 52,708

4. Accrual of discount.................................................................................................................................................................................................................................. 0

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, Column 13........................................................................................................................................................ (5,889,366)

5.2 Totals, Part 3, Column 9........................................................................................................................................................... 0 (5,889,366)

6. Total gain (loss) on disposals, Part 3, Column 19.................................................................................................................................................................................. 0

7. Deduct amounts received on disposals, Part 3, Column 16................................................................................................................................................................... 13,820,000

8. Deduct amortization of premium and depreciation................................................................................................................................................................................. 0

9. Total foreign exchange change in book/adjusted carrying value:

9.1 Totals, Part 1, Column 17........................................................................................................................................................ 0

9.2 Totals, Part 3, Column 14........................................................................................................................................................ 0 0

10. Deduct current year's other than temporary impairment recognized:

10.1 Totals, Part 1, Column 15........................................................................................................................................................ 0

10.2 Totals, Part 3, Column 11........................................................................................................................................................ 0 0

11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)....................................................................................................................... 228,440,961

12. Deduct total nonadmitted amounts......................................................................................................................................................................................................... 0

13. Statement value at end of current period (Line 11 minus Line 12)........................................................................................................................................................ 228,440,961

  SCHEDULE D - VERIFICATION BETWEEN YEARS
  Bonds and Stocks

1. Book/adjusted carrying value, December 31 of prior year...................................................................................................................................................................... 3,951,565,205

2. Cost of bonds and stocks acquired, Part 3, Column 7............................................................................................................................................................................ 1,895,335,807

3. Accrual of discount.................................................................................................................................................................................................................................. 5,669,658

4. Unrealized valuation increase (decrease):

4.1 Part 1, Column 12.................................................................................................................................................................... (138,930)

4.2 Part 2, Section 1, Column 15................................................................................................................................................... (1,820,251)

4.3 Part 2, Section 2, Column 13................................................................................................................................................... 181,577,873

4.4 Part 4, Column 11.................................................................................................................................................................... (47,807,371) 131,811,321

5. Total gain (loss) on disposals, Part 4, Column 19.................................................................................................................................................................................. 89,172,755

6. Deduct consideration for bonds and stocks disposed of, Part 4, Column 7........................................................................................................................................... 1,801,941,225

7. Deduct amortization of premium............................................................................................................................................................................................................. 7,054,630

8. Total foreign exchange change in book/adjusted carrying value:

8.1 Part 1, Column 15.................................................................................................................................................................... 0

8.2 Part 2, Section 1, Column 19................................................................................................................................................... 0

8.3 Part 2, Section 2, Column 16................................................................................................................................................... 6,660,361

8.4 Part 4, Column 15.................................................................................................................................................................... (2,580,728) 4,079,633

9. Deduct current year's other than temporary impairment recognized:

9.1 Part 1, Column 14.................................................................................................................................................................... 59,986

9.2 Part 2, Section 1, Column 17................................................................................................................................................... 0

9.3 Part 2, Section 2, Column 14................................................................................................................................................... 1,018,898

9.4 Part 4, Column 13.................................................................................................................................................................... 74,192 1,153,076

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)............................................................................................................................. 4,267,485,448

11. Deduct total nonadmitted amounts......................................................................................................................................................................................................... 0

12. Statement value at end of current period (Line 10 minus Line 11)........................................................................................................................................................ 4,267,485,448
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  SCHEDULE D - SUMMARY BY COUNTRY
  Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value

Description Carrying Value Fair Value Actual Cost of Bonds

BONDS 1. United States........................ ...................545,097,661 ...................554,343,169 ...................534,100,046 ...................691,385,946

Governments (Including all obligations 2. Canada................................. .......................1,508,804 .......................1,565,333 .......................1,507,988 .......................1,510,000

guaranteed by governments) 3. Other Countries.................... .......................1,061,679 .......................1,085,523 .......................1,063,045 .......................1,060,000

4. Totals.................................... ...................547,668,144 ...................556,994,025 ...................536,671,079 ...................693,955,946

U.S. States, Territories and Possessions

(Direct and guaranteed) 5. Totals.................................... ......................................0 ......................................0 ......................................0 ......................................0

U.S. Political Subdivisions of States, Territories

and Possessions (Direct and guaranteed) 6. Totals.................................... .......................3,618,707 .......................3,734,304 .......................3,632,600 .......................3,610,000

U.S. Special Revenue and Special Assessment

Obligations and All Non-Guaranteed Obligations

of Agencies and Authorities of Governments

and Their Political Subdivisions 7. Totals.................................... .....................92,295,451 .....................94,033,948 .....................92,357,938 .....................89,447,275

Industrial and Miscellaneous, Credit Tenant 8. United States........................ ...................685,617,925 ...................725,390,703 ...................688,881,721 ...................678,912,527

Loans and Hybrid Securities (Unaffiliated) 9. Canada................................. .....................15,163,478 .....................17,077,004 .....................15,349,159 .....................14,635,000

10. Other Countries.................... .....................76,492,210 .....................81,067,691 .....................77,329,612 .....................73,539,031

11. Totals.................................... ...................777,273,613 ...................823,535,398 ...................781,560,492 ...................767,086,558

Parent, Subsidiaries and Affiliates 12. Totals.................................... ......................................0 ......................................0 ......................................0 ......................................0

13. Total Bonds......................... ................1,420,855,915 ................1,478,297,675 ................1,414,222,109 ................1,554,099,779

PREFERRED STOCKS 14. United States........................ .......................2,374,472 .......................2,536,851 .......................4,580,674

Industrial and Miscellaneous (Unaffiliated) 15. Canada................................. ......................................0 ......................................0 ......................................0

16. Other Countries.................... .......................1,238,820 .......................1,316,000 .......................1,238,820

17. Totals.................................... .......................3,613,292 .......................3,852,851 .......................5,819,494

Parent, Subsidiaries and Affiliates 18. Totals.................................... .......................2,042,311 .......................2,042,311 .......................8,013,091

19. Total Preferred Stocks....... .......................5,655,603 .......................5,895,162 .....................13,832,585

COMMON STOCKS 20. United States........................ ...................575,741,565 ...................575,741,565 ...................465,453,586

Industrial and Miscellaneous (Unaffiliated) 21. Canada................................. .......................2,212,229 .......................2,212,229 .......................1,568,485

22. Other Countries.................... ...................243,434,723 ...................243,434,723 ...................213,428,473

23. Totals.................................... ...................821,388,517 ...................821,388,517 ...................680,450,544

Parent, Subsidiaries and Affiliates 24. Totals.................................... ................2,019,585,413 ................2,019,585,413 ................1,370,213,404

25. Total Common Stocks....... ................2,840,973,930 ................2,840,973,930 ................2,050,663,948

26. Total Stocks........................ ................2,846,629,533 ................2,846,869,092 ................2,064,496,533

27. Total Bonds and Stocks.... ................4,267,485,448 ................4,325,166,767 ................3,478,718,642
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  SCHEDULE D - PART 1A - SECTION 1
  Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total

NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
1. U.S. Governments

1.1 Class 1............................................................................................. ...............52,345,384 .............133,525,925 ...............95,924,019 ...............87,329,660 .............175,972,680 .............545,097,668 ..........................33.0 .............528,465,540 ..........................32.7 .............545,097,668 ...............................0
1.2 Class 2............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
1.3 Class 3............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
1.4 Class 4............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
1.5 Class 5............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
1.6 Class 6............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
1.7 Totals............................................................................................... ...............52,345,384 .............133,525,925 ...............95,924,019 ...............87,329,660 .............175,972,680 .............545,097,668 ..........................33.0 .............528,465,540 ..........................32.7 .............545,097,668 ...............................0

2. All Other Governments
2.1 Class 1............................................................................................. ...............................0 .................2,358,803 ...............................0 ...............................0 ...............................0 .................2,358,803 ............................0.1 .................1,783,882 ............................0.1 .................1,608,803 ....................750,000
2.2 Class 2............................................................................................. ...............................0 ....................211,679 ...............................0 ...............................0 ...............................0 ....................211,679 ............................0.0 ....................212,020 ............................0.0 ....................211,679 ...............................0
2.3 Class 3............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
2.4 Class 4............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
2.5 Class 5............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
2.6 Class 6............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
2.7 Totals............................................................................................... ...............................0 .................2,570,482 ...............................0 ...............................0 ...............................0 .................2,570,482 ............................0.2 .................1,995,902 ............................0.1 .................1,820,482 ....................750,000

3. U.S. States, Territories and Possessions, etc., Guaranteed
3.1 Class 1............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 .................5,097,853 ............................0.3 ...............................0 ...............................0
3.2 Class 2............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ....................303,213 ............................0.0 ...............................0 ...............................0
3.3 Class 3............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
3.4 Class 4............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
3.5 Class 5............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
3.6 Class 6............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
3.7 Totals............................................................................................... ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 .................5,401,066 ............................0.3 ...............................0 ...............................0

4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

4.1 Class 1............................................................................................. ...............................0 .................3,508,707 ...............................0 ...............................0 ....................110,000 .................3,618,707 ............................0.2 .................8,427,215 ............................0.5 .................3,618,707 ...............................0
4.2 Class 2............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
4.3 Class 3............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
4.4 Class 4............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
4.5 Class 5............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
4.6 Class 6............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
4.7 Totals............................................................................................... ...............................0 .................3,508,707 ...............................0 ...............................0 ....................110,000 .................3,618,707 ............................0.2 .................8,427,215 ............................0.5 .................3,618,707 ...............................0

5. U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed

5.1 Class 1............................................................................................. .................3,286,853 ...............11,164,682 ...............15,662,694 ...............31,090,501 ...............31,090,721 ...............92,295,451 ............................5.6 .............116,598,916 ............................7.2 ...............91,973,572 ....................321,879
5.2 Class 2............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ....................343,741 ............................0.0 ...............................0 ...............................0
5.3 Class 3............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
5.4 Class 4............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
5.5 Class 5............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
5.6 Class 6............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
5.7 Totals............................................................................................... .................3,286,853 ...............11,164,682 ...............15,662,694 ...............31,090,501 ...............31,090,721 ...............92,295,451 ............................5.6 .............116,942,657 ............................7.2 ...............91,973,572 ....................321,879



Statement as of December 31, 2010 of the Highmark Inc.

SI06

  SCHEDULE D - PART 1A - SECTION 1 (continued)
  Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total

NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
6. Industrial and Miscellaneous (unaffiliated)

6.1 Class 1............................................................................................. .............240,307,758 .............201,894,691 .............253,028,375 ...............16,936,066 ...............20,791,918 .............732,958,808 ..........................44.4 .............735,630,502 ..........................45.5 .............684,096,570 ...............48,862,238
6.2 Class 2............................................................................................. ....................112,874 ...............33,637,197 ...............59,674,549 .................3,655,432 .................4,522,726 .............101,602,778 ............................6.2 ...............98,837,201 ............................6.1 ...............94,289,016 .................7,313,762
6.3 Class 3............................................................................................. .................1,270,162 ...............24,049,861 ...............36,779,065 ....................194,250 .................2,473,631 ...............64,766,969 ............................3.9 ...............42,247,231 ............................2.6 ...............43,063,778 ...............21,703,191
6.4 Class 4............................................................................................. .................3,520,538 ...............34,647,263 ...............49,186,331 .................1,916,234 ......................33,856 ...............89,304,222 ............................5.4 ...............58,243,762 ............................3.6 ...............53,089,948 ...............36,214,274
6.5 Class 5............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 .................3,586,841 ............................0.2 ...............................0 ...............................0
6.6 Class 6............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ....................434,371 ............................0.0 ...............................0 ...............................0
6.7 Totals............................................................................................... .............245,211,332 .............294,229,012 .............398,668,320 ...............22,701,982 ...............27,822,131 .............988,632,777 ..........................59.9 .............938,979,908 ..........................58.1 .............874,539,312 .............114,093,465

7. Credit Tenant Loans
7.1 Class 1............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
7.2 Class 2............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
7.3 Class 3............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
7.4 Class 4............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
7.5 Class 5............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
7.6 Class 6............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
7.7 Totals............................................................................................... ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0

8. Hybrid Securities
8.1 Class 1............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 .................6,237,504 .................6,237,504 ............................0.4 ...............16,237,504 ............................1.0 ...............................0 .................6,237,504
8.2 Class 2............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............10,000,000 ...............10,000,000 ............................0.6 ...............................0 ............................0.0 ...............................0 ...............10,000,000
8.3 Class 3............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 .................1,167,254 .................1,167,254 ............................0.1 ...............................0 ............................0.0 .................1,167,254 ...............................0
8.4 Class 4............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
8.5 Class 5............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
8.6 Class 6............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
8.7 Totals............................................................................................... ...............................0 ...............................0 ...............................0 ...............................0 ...............17,404,758 ...............17,404,758 ............................1.1 ...............16,237,504 ............................1.0 .................1,167,254 ...............16,237,504

9. Parent, Subsidiaries and Affiliates
9.1 Class 1............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
9.2 Class 2............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
9.3 Class 3............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
9.4 Class 4............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
9.5 Class 5............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
9.6 Class 6............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0
9.7 Totals............................................................................................... ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ...............................0 ............................0.0 ...............................0 ...............................0



Statement as of December 31, 2010 of the Highmark Inc.

SI07

  SCHEDULE D - PART 1A - SECTION 1 (continued)
  Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total

NAIC Designation or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
10. Total Bonds Current Year

10.1 Class 1............................................................................................. (d)........295,939,995 .............352,452,808 .............364,615,088 .............135,356,227 .............234,202,823 ..........1,382,566,941 ..........................83.8 ..............XXX............. ..............XXX............. ..........1,326,395,320 ...............56,171,621
10.2 Class 2............................................................................................. (d)................112,874 ...............33,848,876 ...............59,674,549 .................3,655,432 ...............14,522,726 .............111,814,457 ............................6.8 ..............XXX............. ..............XXX............. ...............94,500,695 ...............17,313,762
10.3 Class 3............................................................................................. (d)............1,270,162 ...............24,049,861 ...............36,779,065 ....................194,250 .................3,640,885 ...............65,934,223 ............................4.0 ..............XXX............. ..............XXX............. ...............44,231,032 ...............21,703,191
10.4 Class 4............................................................................................. (d)............3,520,538 ...............34,647,263 ...............49,186,331 .................1,916,234 ......................33,856 ...............89,304,222 ............................5.4 ..............XXX............. ..............XXX............. ...............53,089,948 ...............36,214,274
10.5 Class 5............................................................................................. (d)...........................0 ...............................0 ...............................0 ...............................0 ...............................0 (c)...........................0 ............................0.0 ..............XXX............. ..............XXX............. ...............................0 ...............................0
10.6 Class 6............................................................................................. (d)...........................0 ...............................0 ...............................0 ...............................0 ...............................0 (c)...........................0 ............................0.0 ..............XXX............. ..............XXX............. ...............................0 ...............................0
10.7 Totals............................................................................................... .............300,843,569 .............444,998,808 .............510,255,033 .............141,122,143 .............252,400,290 (b).....1,649,619,843 ........................100.0 ..............XXX............. ..............XXX............. ..........1,518,216,995 .............131,402,848
10.8 Line 10.7 as a % of Col. 6............................................................... ..........................18.2 ..........................27.0 ..........................30.9 ............................8.6 ..........................15.3 ........................100.0 ..............XXX............. ..............XXX............. ..............XXX............. ..........................92.0 ............................8.0

11. Total Bonds Prior Year
11.1 Class 1............................................................................................. .............358,363,374 .............302,928,069 .............341,449,601 .............181,681,760 .............227,818,608 ..............XXX............. ..............XXX............. ..........1,412,241,412 ..........................87.4 ..........1,353,955,110 ...............58,286,302
11.2 Class 2............................................................................................. ......................28,615 ...............23,222,331 ...............67,615,552 .................4,955,986 .................3,873,691 ..............XXX............. ..............XXX............. ...............99,696,175 ............................6.2 ...............89,970,526 .................9,725,649
11.3 Class 3............................................................................................. ....................849,190 ...............18,401,324 ...............22,515,986 ....................370,305 ....................110,426 ..............XXX............. ..............XXX............. ...............42,247,231 ............................2.6 ...............34,269,734 .................7,977,497
11.4 Class 4............................................................................................. .................3,300,769 ...............26,033,549 ...............28,309,062 ....................566,526 ......................33,856 ..............XXX............. ..............XXX............. ...............58,243,762 ............................3.6 ...............43,115,900 ...............15,127,862
11.5 Class 5............................................................................................. ....................293,031 .................2,499,368 ....................794,442 ...............................0 ...............................0 ..............XXX............. ..............XXX............. (c).............3,586,841 ............................0.2 .................3,407,960 ....................178,881
11.6 Class 6............................................................................................. ......................96,526 ....................240,298 ......................64,232 ...............................0 ......................33,315 ..............XXX............. ..............XXX............. (c)................434,371 ............................0.0 ......................33,315 ....................401,056
11.7 Totals............................................................................................... .............362,931,505 .............373,324,939 .............460,748,875 .............187,574,577 .............231,869,896 ..............XXX............. ..............XXX............. (b).....1,616,449,792 ........................100.0 ..........1,524,752,545 ...............91,697,247
11.8 Line 11.7 as a % of Col. 8............................................................... ..........................22.5 ..........................23.1 ..........................28.5 ..........................11.6 ..........................14.3 ..............XXX............. ..............XXX............. ........................100.0 ..............XXX............. ..........................94.3 ............................5.7

12. Total Publicly Traded Bonds
12.1 Class 1............................................................................................. .............283,737,973 .............339,236,280 .............341,710,283 .............134,228,078 .............227,482,706 ..........1,326,395,320 ..........................80.4 ..........1,353,955,110 ..........................83.8 ..........1,326,395,320 ..............XXX.............
12.2 Class 2............................................................................................. ....................110,748 ...............31,898,436 ...............55,818,009 .................2,188,328 .................4,485,174 ...............94,500,695 ............................5.7 ...............89,970,526 ............................5.6 ...............94,500,695 ..............XXX.............
12.3 Class 3............................................................................................. ....................748,497 ...............19,285,147 ...............20,362,252 ....................194,251 .................3,640,885 ...............44,231,032 ............................2.7 ...............34,269,734 ............................2.1 ...............44,231,032 ..............XXX.............
12.4 Class 4............................................................................................. .................3,342,938 ...............20,892,839 ...............27,681,531 .................1,138,784 ......................33,856 ...............53,089,948 ............................3.2 ...............43,115,900 ............................2.7 ...............53,089,948 ..............XXX.............
12.5 Class 5............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 .................3,407,960 ............................0.2 ...............................0 ..............XXX.............
12.6 Class 6............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ......................33,315 ............................0.0 ...............................0 ..............XXX.............
12.7 Totals............................................................................................... .............287,940,156 .............411,312,702 .............445,572,075 .............137,749,441 .............235,642,621 ..........1,518,216,995 ..........................92.0 ..........1,524,752,545 ..........................94.3 ..........1,518,216,995 ..............XXX.............
12.8 Line 12.7 as a % of Col. 6............................................................... ..........................19.0 ..........................27.1 ..........................29.3 ............................9.1 ..........................15.5 ........................100.0 ..............XXX............. ..............XXX............. ..............XXX............. ........................100.0 ..............XXX.............
12.9 Line 12.7 as a % of Line 10.7, Col. 6, Section 10.......................... ..........................17.5 ..........................24.9 ..........................27.0 ............................8.4 ..........................14.3 ..........................92.0 ..............XXX............. ..............XXX............. ..............XXX............. ..........................92.0 ..............XXX.............

13. Total Privately Placed Bonds
13.1 Class 1............................................................................................. ...............12,202,023 ...............13,216,529 ...............22,904,806 .................1,128,144 .................6,720,119 ...............56,171,621 ............................3.4 ...............58,286,302 ............................3.6 ..............XXX............. ...............56,171,621
13.2 Class 2............................................................................................. ........................2,126 .................1,950,440 .................3,856,541 .................1,467,103 ...............10,037,552 ...............17,313,762 ............................1.0 .................9,725,649 ............................0.6 ..............XXX............. ...............17,313,762
13.3 Class 3............................................................................................. ....................521,665 .................4,764,714 ...............16,416,812 ...............................0 ...............................0 ...............21,703,191 ............................1.3 .................7,977,497 ............................0.5 ..............XXX............. ...............21,703,191
13.4 Class 4............................................................................................. ....................177,600 ...............13,754,424 ...............21,504,800 ....................777,450 ...............................0 ...............36,214,274 ............................2.2 ...............15,127,862 ............................0.9 ..............XXX............. ...............36,214,274
13.5 Class 5............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ....................178,881 ............................0.0 ..............XXX............. ...............................0
13.6 Class 6............................................................................................. ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ...............................0 ............................0.0 ....................401,056 ............................0.0 ..............XXX............. ...............................0
13.7 Totals............................................................................................... ...............12,903,414 ...............33,686,107 ...............64,682,959 .................3,372,697 ...............16,757,671 .............131,402,848 ............................8.0 ...............91,697,247 ............................5.7 ..............XXX............. .............131,402,848
13.8 Line 13.7 as a % of Col. 6............................................................... ............................9.8 ..........................25.6 ..........................49.2 ............................2.6 ..........................12.8 ........................100.0 ..............XXX............. ..............XXX............. ..............XXX............. ..............XXX............. ........................100.0
13.9 Line 13.7 as a % of Line 10.7, Col. 6, Section 10.......................... ............................0.8 ............................2.0 ............................3.9 ............................0.2 ............................1.0 ............................8.0 ..............XXX............. ..............XXX............. ..............XXX............. ..............XXX............. ............................8.0

(a) Includes $.....119,127,449 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $..........0 current year, $.....2,384,209 prior year of bonds with Z designations and $.....17,509,828 current year, $.....17,269,438 prior year of bonds with Z* designations.  The letter "Z" means the NAIC designation was not assigned by the

Securities Valuation Office (SVO) at the date of the statement.  "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.
(c) Includes $..........0 current year, $..........0 prior year of bonds with 5* designations and $..........0 current year, $..........0 prior year of bonds with 6* designations.  "5*" means the NAIC designation was assigned by the SVO in reliance on

the insurer's certification that the issuer is current in all principal and interest payments.  "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
(d) Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation:  NAIC 1 $.....16,997,870;     NAIC 2 $............0;     NAIC 3 $............0;     NAIC 4 $............0;     NAIC 5 $............0;     NAIC 6 $............0.



Statement as of December 31, 2010 of the Highmark Inc.

SI08

  SCHEDULE D - PART 1A - SECTION 2
  Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total

Distribution by Type or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed
1. U.S. Governments

1.1 Issuer Obligations.................................................................................... ...............50,306,050 .............124,125,767 ...............80,708,317 .............50,670,853 ...........137,701,304 .............443,512,291 ..........................26.9 .............424,968,999 ........................26.3 .............443,512,291 .............................0
1.2 Single Class Mortgage-Backed/Asset-Backed Securities...................... .................2,039,335 .................9,400,158 ...............15,215,702 .............36,658,806 .............38,271,370 .............101,585,371 ............................6.2 .............103,496,541 ..........................6.4 .............101,585,371 .............................0
1.7 Totals....................................................................................................... ...............52,345,385 .............133,525,925 ...............95,924,019 .............87,329,659 ...........175,972,674 .............545,097,662 ..........................33.0 .............528,465,540 ........................32.7 .............545,097,662 .............................0

2. All Other  Governments
2.1 Issuer Obligations.................................................................................... ...............................0 .................2,570,483 ...............................0 .............................0 .............................0 .................2,570,483 ............................0.2 .................1,995,902 ..........................0.1 .................1,820,483 ..................750,000
2.2 Single Class Mortgage-Backed/Asset-Backed Securities...................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
2.3 Defined.................................................................................................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0
2.4 Other........................................................................................................ ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

2.5 Defined.................................................................................................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0
2.6 Other........................................................................................................ ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0
2.7 Totals....................................................................................................... ...............................0 .................2,570,483 ...............................0 .............................0 .............................0 .................2,570,483 ............................0.2 .................1,995,902 ..........................0.1 .................1,820,483 ..................750,000

3. U.S. States, Territories and Possessions, Guaranteed
3.1 Issuer Obligations.................................................................................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 .................5,401,066 ..........................0.3 ...............................0 .............................0
3.2 Single Class Mortgage-Backed/Asset-Backed Securities...................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
3.3 Defined.................................................................................................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0
3.4 Other........................................................................................................ ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

3.5 Defined.................................................................................................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0
3.6 Other........................................................................................................ ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0
3.7 Totals....................................................................................................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 .................5,401,066 ..........................0.3 ...............................0 .............................0

4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed

4.1 Issuer Obligations.................................................................................... ...............................0 .................3,508,707 ...............................0 .............................0 ..................110,000 .................3,618,707 ............................0.2 .................8,427,215 ..........................0.5 .................3,618,707 .............................0
4.2 Single Class Mortgage-Backed/Asset-Backed Securities...................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
4.3 Defined.................................................................................................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0
4.4 Other........................................................................................................ ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

4.5 Defined.................................................................................................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0
4.6 Other........................................................................................................ ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0
4.7 Totals....................................................................................................... ...............................0 .................3,508,707 ...............................0 .............................0 ..................110,000 .................3,618,707 ............................0.2 .................8,427,215 ..........................0.5 .................3,618,707 .............................0

5. U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed

5.1 Issuer Obligations.................................................................................... ....................854,983 ...............................0 ...............................0 ...............2,000,000 ..................416,130 .................3,271,113 ............................0.2 .................2,194,864 ..........................0.1 .................3,271,113 .............................0
5.2 Single Class Mortgage-Backed/Asset-Backed Securities...................... .................2,259,206 ...............10,397,540 ...............14,663,490 .............28,777,608 .............18,039,952 ...............74,137,796 ............................4.5 .............109,911,604 ..........................6.8 ...............74,137,796 .............................0

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
5.3 Defined.................................................................................................... ......................25,942 ....................101,722 ....................104,856 ..................155,537 ...............6,808,013 .................7,196,070 ............................0.4 .................4,492,448 ..........................0.3 .................7,196,070 .............................0
5.4 Other........................................................................................................ ........................6,170 ......................28,995 ......................48,288 ..................157,356 ....................81,069 ....................321,878 ............................0.0 ....................343,741 ..........................0.0 ...............................0 ..................321,878

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

5.5 Defined.................................................................................................... ....................140,551 ....................636,424 ....................846,060 .............................0 ...............5,745,555 .................7,368,590 ............................0.4 ...............................0 ..........................0.0 .................7,368,590 .............................0
5.6 Other........................................................................................................ ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0
5.7 Totals....................................................................................................... .................3,286,852 ...............11,164,681 ...............15,662,694 .............31,090,501 .............31,090,719 ...............92,295,447 ............................5.6 .............116,942,657 ..........................7.2 ...............91,973,569 ..................321,878
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  SCHEDULE D - PART 1A - SECTION 2 (continued)
  Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total

Distribution by Type or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed
6. Industrial and Miscellaneous (unaffiliated)

6.1 Issuer Obligations.................................................................................... .............240,087,171 .............276,945,341 .............378,211,704 .............15,317,765 .............20,939,281 .............931,501,262 ..........................56.5 .............896,972,476 ........................55.5 .............831,821,104 .............99,680,158
6.2 Single Class Mortgage-Backed/Asset-Backed Securities...................... .................3,227,795 ...............11,864,584 ...............18,211,384 ...............1,433,338 .............................0 ...............34,737,101 ............................2.1 ...............................0 ..........................0.0 ...............22,076,378 .............12,660,723

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
6.3 Defined.................................................................................................... ......................85,178 ....................388,100 ....................595,954 ...............1,298,739 ...............1,425,301 .................3,793,272 ............................0.2 .................7,229,049 ..........................0.4 .................3,793,272 .............................0
6.4 Other........................................................................................................ ......................97,730 ....................449,734 ....................724,047 ...............2,246,441 ...............2,284,823 .................5,802,775 ............................0.4 ...............10,040,393 ..........................0.6 .................4,786,760 ...............1,016,015

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

6.5 Defined.................................................................................................... .................1,287,614 .................3,542,352 ....................558,009 ...............1,213,057 ...............2,152,982 .................8,754,014 ............................0.5 ...............18,017,477 ..........................1.1 .................8,017,445 ..................736,569
6.6 Other........................................................................................................ ....................425,845 .................1,038,901 ....................367,222 ...............1,192,642 ...............1,019,752 .................4,044,362 ............................0.2 .................6,720,513 ..........................0.4 .................4,044,362 .............................0
6.7 Totals....................................................................................................... .............245,211,333 .............294,229,012 .............398,668,320 .............22,701,982 .............27,822,139 .............988,632,786 ..........................59.9 .............938,979,908 ........................58.1 .............874,539,321 ...........114,093,465

7. Credit Tenant Loans
7.1 Issuer Obligations.................................................................................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0
7.2 Single Class Mortgage-Backed Securities.............................................. ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0
7.7 Totals....................................................................................................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0

8. Hybrid Securities
8.1 Issuer Obligations.................................................................................... ...............................0 ...............................0 ...............................0 .............................0 ...............1,167,254 .................1,167,254 ............................0.1 ...............16,237,504 ..........................1.0 .................1,167,254 .............................0
8.2 Single Class Mortgage-Backed/Asset-Backed Securities...................... ...............................0 ...............................0 ...............................0 .............................0 .............16,237,504 ...............16,237,504 ............................1.0 ...............................0 ..........................0.0 ...............................0 .............16,237,504

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
8.3 Defined.................................................................................................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0
8.4 Other........................................................................................................ ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

8.5 Defined.................................................................................................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0
8.6 Other........................................................................................................ ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0
8.7 Totals....................................................................................................... ...............................0 ...............................0 ...............................0 .............................0 .............17,404,758 ...............17,404,758 ............................1.1 ...............16,237,504 ..........................1.0 .................1,167,254 .............16,237,504

9. Parent, Subsidiaries and Affiliates
9.1 Issuer Obligations.................................................................................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0
9.2 Single Class Mortgage-Backed/Asset-Backed Securities...................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
9.3 Defined.................................................................................................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0
9.4 Other........................................................................................................ ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

9.5 Defined.................................................................................................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0
9.6 Other........................................................................................................ ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0
9.7 Totals....................................................................................................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ...............................0 .............................0
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  SCHEDULE D - PART 1A - SECTION 2 (continued)
  Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 11
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 as a Total from Column % from Col. 7 Total Total

Distribution by Type or Less Through 5 Years Through 10 Years Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed
10. Total Bonds Current Year

10.1 Issuer Obligations.................................................................................... .............291,248,204 .............407,150,298 .............458,920,021 .............67,988,618 ...........160,333,969 ..........1,385,641,110 ..........................84.0 ..............XXX............. ..............XXX........... ..........1,285,210,952 ...........100,430,158
10.2 Single Class Mortgage-Backed/Asset-Backed Securities...................... .................7,526,336 ...............31,662,282 ...............48,090,576 .............66,869,752 .............72,548,826 .............226,697,772 ..........................13.7 ..............XXX............. ..............XXX........... .............197,799,545 .............28,898,227

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
10.3 Defined.................................................................................................... ....................111,120 ....................489,822 ....................700,810 ...............1,454,276 ...............8,233,314 ...............10,989,342 ............................0.7 ..............XXX............. ..............XXX........... ...............10,989,342 .............................0
10.4 Other........................................................................................................ ....................103,900 ....................478,729 ....................772,335 ...............2,403,797 ...............2,365,892 .................6,124,653 ............................0.4 ..............XXX............. ..............XXX........... .................4,786,760 ...............1,337,893

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

10.5 Defined.................................................................................................... .................1,428,165 .................4,178,776 .................1,404,069 ...............1,213,057 ...............7,898,537 ...............16,122,604 ............................1.0 ..............XXX............. ..............XXX........... ...............15,386,035 ..................736,569
10.6 Other........................................................................................................ ....................425,845 .................1,038,901 ....................367,222 ...............1,192,642 ...............1,019,752 .................4,044,362 ............................0.2 ..............XXX............. ..............XXX........... .................4,044,362 .............................0
10.7 Totals....................................................................................................... .............300,843,570 .............444,998,808 .............510,255,033 ...........141,122,142 ...........252,400,290 ..........1,649,619,843 ........................100.0 ..............XXX............. ..............XXX........... ..........1,518,216,996 ...........131,402,847
10.8 Line 10.7 as a % of Col. 6....................................................................... ..........................18.2 ..........................27.0 ..........................30.9 ..........................8.6 ........................15.3 ........................100.0 ..............XXX............. ..............XXX............. ..............XXX........... ..........................92.0 ..........................8.0

11. Total Bonds Prior Year
11.1 Issuer Obligations.................................................................................... .............354,245,916 .............346,378,157 .............426,531,168 .............96,106,904 ...........132,935,881 ..............XXX............. ..............XXX............. ..........1,356,198,026 ........................83.9 ..........1,266,664,987 .............89,533,039
11.2 Single Class Mortgage-Backed/Asset-Backed Securities...................... .................4,243,653 ...............18,601,931 ...............29,027,609 .............79,079,601 .............82,455,351 ..............XXX............. ..............XXX............. .............213,408,145 ........................13.2 .............213,408,145 .............................0

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
11.3 Defined.................................................................................................... .................1,098,270 .................2,604,632 .................1,997,719 ...............3,389,834 ...............2,631,042 ..............XXX............. ..............XXX............. ...............11,721,497 ..........................0.7 ...............11,721,497 .............................0
11.4 Other........................................................................................................ ....................164,394 ....................759,779 .................1,231,424 ...............3,854,007 ...............4,374,530 ..............XXX............. ..............XXX............. ...............10,384,134 ..........................0.6 .................8,753,914 ...............1,630,220

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

11.5 Defined.................................................................................................... ....................682,593 .................1,179,429 .................1,848,780 ...............5,003,433 ...............9,303,242 ..............XXX............. ..............XXX............. ...............18,017,477 ..........................1.1 ...............17,483,488 ..................533,989
11.6 Other........................................................................................................ .................2,496,679 .................3,801,012 ....................112,171 ..................140,798 ..................169,853 ..............XXX............. ..............XXX............. .................6,720,513 ..........................0.4 .................6,720,513 .............................0
11.7 Totals....................................................................................................... .............362,931,505 .............373,324,940 .............460,748,871 ...........187,574,577 ...........231,869,899 ..............XXX............. ..............XXX............. ..........1,616,449,792 ......................100.0 ..........1,524,752,544 .............91,697,248
11.8 Line 11.7 as a % of Col. 8....................................................................... ..........................22.5 ..........................23.1 ..........................28.5 ........................11.6 ........................14.3 ..............XXX............. ..............XXX............. ........................100.0 ..............XXX........... ..........................94.3 ..........................5.7

12. Total Publicly Traded Bonds
12.1 Issuer Obligations.................................................................................... .............278,899,954 .............381,703,984 .............398,791,979 .............65,604,327 ...........160,210,708 ..........1,285,210,952 ..........................77.9 ..........1,266,664,987 ........................78.4 ..........1,285,210,952 ..............XXX...........
12.2 Single Class Mortgage-Backed/Asset-Backed Securities...................... .................7,050,251 ...............23,784,042 ...............43,957,578 .............66,696,351 .............56,311,323 .............197,799,545 ..........................12.0 .............213,408,145 ........................13.2 .............197,799,545 ..............XXX...........

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
12.3 Defined.................................................................................................... ....................111,120 ....................489,822 ....................700,810 ...............1,454,276 ...............8,233,314 ...............10,989,342 ............................0.7 ...............11,721,497 ..........................0.7 ...............10,989,342 ..............XXX...........
12.4 Other........................................................................................................ ......................79,846 ....................365,638 ....................583,818 ...............1,788,471 ...............1,968,987 .................4,786,760 ............................0.3 .................8,753,914 ..........................0.5 .................4,786,760 ..............XXX...........

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

12.5 Defined.................................................................................................... .................1,373,140 .................3,930,314 .................1,170,668 ...............1,013,378 ...............7,898,535 ...............15,386,035 ............................0.9 ...............17,483,488 ..........................1.1 ...............15,386,035 ..............XXX...........
12.6 Other........................................................................................................ ....................425,845 .................1,038,901 ....................367,222 ...............1,192,642 ...............1,019,752 .................4,044,362 ............................0.2 .................6,720,513 ..........................0.4 .................4,044,362 ..............XXX...........
12.7 Totals....................................................................................................... .............287,940,156 .............411,312,701 .............445,572,075 ...........137,749,445 ...........235,642,619 ..........1,518,216,996 ..........................92.0 ..........1,524,752,544 ........................94.3 ..........1,518,216,996 ..............XXX...........
12.8 Line 12.7 as a % of Col. 6....................................................................... ..........................19.0 ..........................27.1 ..........................29.3 ..........................9.1 ........................15.5 ........................100.0 ..............XXX............. ..............XXX............. ..............XXX........... ........................100.0 ..............XXX...........
12.9 Line 12.7 as a % of Line 10.7, Col. 6, Section 10.................................. ..........................17.5 ..........................24.9 ..........................27.0 ..........................8.4 ........................14.3 ..........................92.0 ..............XXX............. ..............XXX............. ..............XXX........... ..........................92.0 ..............XXX...........

13. Total Privately Placed Bonds
13.1 Issuer Obligations.................................................................................... ...............12,348,250 ...............25,446,313 ...............60,128,042 ...............2,384,291 ..................123,262 .............100,430,158 ............................6.1 ...............89,533,039 ..........................5.5 ..............XXX............. ...........100,430,158
13.2 Single Class Mortgage-Backed/Asset-Backed Securities...................... ....................476,084 .................7,878,240 .................4,132,998 ..................173,401 .............16,237,504 ...............28,898,227 ............................1.8 ...............................0 ..........................0.0 ..............XXX............. .............28,898,227

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
13.3 Defined.................................................................................................... ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ..............XXX............. .............................0
13.4 Other........................................................................................................ ......................24,054 ....................113,091 ....................188,517 ..................615,327 ..................396,904 .................1,337,893 ............................0.1 .................1,630,220 ..........................0.1 ..............XXX............. ...............1,337,893

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

13.5 Defined.................................................................................................... ......................55,026 ....................248,462 ....................233,402 ..................199,679 .............................0 ....................736,569 ............................0.0 ....................533,989 ..........................0.0 ..............XXX............. ..................736,569
13.6 Other........................................................................................................ ...............................0 ...............................0 ...............................0 .............................0 .............................0 ...............................0 ............................0.0 ...............................0 ..........................0.0 ..............XXX............. .............................0
13.7 Totals....................................................................................................... ...............12,903,414 ...............33,686,106 ...............64,682,959 ...............3,372,698 .............16,757,670 .............131,402,847 ............................8.0 ...............91,697,248 ..........................5.7 ..............XXX............. ...........131,402,847
13.8 Line 13.7 as a % of Col. 6....................................................................... ............................9.8 ..........................25.6 ..........................49.2 ..........................2.6 ........................12.8 ........................100.0 ..............XXX............. ..............XXX............. ..............XXX........... ..............XXX............. ......................100.0
13.9 Line 13.7 as a % of Line 10.7, Col. 6, Section 10.................................. ............................0.8 ............................2.0 ............................3.9 ..........................0.2 ..........................1.0 ............................8.0 ..............XXX............. ..............XXX............. ..............XXX........... ..............XXX............. ..........................8.0
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SCHEDULE DA - VERIFICATION BETWEEN YEARS
Short-Term Investments

1 2 3 4 5
Other Short-term Investments in

Mortgage Investment Parent, Subsidiaries
Total Bonds Loans Assets (a)  and Affiliates

1. Book/adjusted carrying value December 31 of prior year................................................................................................. ..........................................236,049,268 ..........................................236,042,458 ............................................................0 .....................................................6,810 ............................................................0

2. Cost of short-term investments acquired........................................................................................................................... .......................................7,315,503,067 .......................................7,305,260,946 ............................................................0 ............................................10,242,121 ............................................................0

3. Accrual of discount............................................................................................................................................................. ...................................................30,897 ...................................................30,897 ............................................................0 ............................................................0 ............................................................0

4. Unrealized valuation increase (decrease)......................................................................................................................... ............................................................0 ............................................................0 ............................................................0 ............................................................0 ............................................................0

5. Total gain (loss) on disposals............................................................................................................................................ ...................................................20,205 ...................................................20,205 ............................................................0 ............................................................0 ............................................................0

6. Deduct consideration received on disposals..................................................................................................................... .......................................7,339,788,706 .......................................7,329,539,775 ............................................................0 ............................................10,248,931 ............................................................0

7. Deduct amortization of premium....................................................................................................................................... ...................................................48,676 ...................................................48,676 ............................................................0 ............................................................0 ............................................................0

8. Total foreign exchange change in book/adjusted carrying value..................................................................................... ............................................................0 ............................................................0 ............................................................0 ............................................................0 ............................................................0

9. Deduct current year's other than temporary impairment recognized............................................................................... ............................................................0 ............................................................0 ............................................................0 ............................................................0 ............................................................0

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)....................................................... ..........................................211,766,055 ..........................................211,766,055 ............................................................0 ............................................................0 ............................................................0

11. Deduct total nonadmitted amounts................................................................................................................................... ............................................................0 ............................................................0 ............................................................0 ............................................................0 ............................................................0

12. Statement value at end of current period (Line 10 minus Line 11).................................................................................. ..........................................211,766,055 ..........................................211,766,055 ............................................................0 ............................................................0 ............................................................0

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:................................... BSDT LATE MONEY DEPOSIT
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SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS
  Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/Adjusted Carrying Value, December 31, prior year (Line 8, prior year)....................................................................................................................................... 9,351,755

2. Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, Column 12.............................................. 0
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, Column 14........................................... 0 0

3. Unrealized valuation increase/(decrease):
3.1 Section 1, Column 17..................................................................................................................................................................... (9,351,755)
3.2 Section 2, Column 19..................................................................................................................................................................... 0 (9,351,755)

4. Total gain (loss) on termination recognized, Section 2, Column 22...................................................................................................................................................... 0

5. Considerations received/(paid) on terminations, Section 2, Column 15................................................................................................................................................ 0

6. Amortization:
6.1 Section 1, Column 19..................................................................................................................................................................... 0
6.2 Section 2, Column 21..................................................................................................................................................................... 0 0

7. Adjustment to the Book/Adjusted Carrying Value of hedged item:
7.1 Section 1, Column 20..................................................................................................................................................................... 0
7.2 Section 2, Column 23..................................................................................................................................................................... 0 0

8. Total foreign exchange change in Book/Adjusted Carrying Value:
8.1 Section 1, Column 18..................................................................................................................................................................... 0
8.2 Section 2, Column 20..................................................................................................................................................................... 0 0

9. Book/Adjusted Carrying Value at end of current period (Lines 1 + 2 + 3 + 4 - 5 + 6 + 7 + 8)".............................................................................................................. 0

10. Deduct nonadmitted assets................................................................................................................................................................................................................... 0

11. Statement value at end of current period (Line 9 minus Line 10).......................................................................................................................................................... 0

SCHEDULE DB - PART B - VERIFICATION BETWEEN YEARS
Futures Contracts

1. Book/Adjusted Carrying Value, December 31, prior year...................................................................................................................................................................... 0

2. Net cash deposits (Section 1, Broker Name/Net Cash Deposits footnote)........................................................................................................................................... 0

3.1 Change in variation margin on open contracts:
3.11 Section 1, Column 15, current year minus....................................................................................... 0
3.12 Section 1, Column 15, prior year...................................................................................................... 0 0

3.2 Add:
Change in adjustment to basis of hedged item:

3.21 Section 1, Column 17, current year to date minus................................ 0
3.22 Section 1, Column 17, prior year........................................................... 0 0

Change in amount recognized:
3.23 Section 1, Column 16, current year to date minus................................ 0
3.24 Section 1, Column 16, prior year........................................................... 0 0 0

3.3 Subtotal (line 3.1 minus Line 3.2).......................................................................................................................................................................................................... 0

4.1 Variation margin on terminated contracts during the year (Section 2, Column 16)...................................... 0

4.2 Less:
4.21 Amount used to adjust basis of hedged item (Section 2, Column 17)... 0
4.22 Amount recognized (Section 2, Column 16).......................................... 0 0

4.3 Subtotal (Line 4.1 minus Line 4.2)......................................................................................................................................................................................................... 0

5. Dispositions gains (losses) on contracts terminated in prior year:
5.1 Recognized................................................................................................................................................................................................................................. 0
5.2 Used to adjust basis of hedged items......................................................................................................................................................................................... 0

6. Book/Adjusted Carrying Value at end of current period (Lines 1 + 2 + 3.3 - 4.3 - 5.1 - 5.2)................................................................................................................. 0

7. Deduct nonadmitted assets................................................................................................................................................................................................................... 0

8. Statement value at end of current period (Line 6 minus Line 7)............................................................................................................................................................ 0

NONE
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Sch. DB-Pt. C-Sn. 1
NONE

Sch. DB-Pt. C-Sn. 2
NONE

Sch. DB-Verification
NONE
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SCHEDULE E- VERIFICATION BETWEEN YEARS
Cash Equivalents

1 2 3
Total Bonds Other (a)

1. Book/adjusted carrying value, December 31 of prior year...................................................................... .........................14,995,249 .........................14,995,249 ..........................................0

2. Cost of cash equivalents acquired.......................................................................................................... .........................73,309,723 .........................73,309,723 ..........................................0

3. Accrual of discount................................................................................................................................... ................................29,797 ................................29,797 ..........................................0

4. Unrealized valuation increase (decrease)............................................................................................... ..........................................0 ..........................................0 ..........................................0

5. Total gain (loss) on disposals.................................................................................................................. ....................................(770) ....................................(770) ..........................................0

6. Deduct consideration received on disposals........................................................................................... .........................71,336,038 .........................71,336,038 ..........................................0

7. Deduct amortization of premium............................................................................................................. ........................................88 ........................................88 ..........................................0

8. Total foreign exchange change in book/adjusted carrying value........................................................... ..........................................0 ..........................................0 ..........................................0

9. Deduct current year's other than temporary impairment recognized..................................................... ..........................................0 ..........................................0 ..........................................0

10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)............................. .........................16,997,873 .........................16,997,873 ..........................................0

11. Deduct total nonadmitted amounts......................................................................................................... ..........................................0 ..........................................0 ..........................................0

12. Statement value at end of current period (Line 10 minus Line 11)........................................................ .........................16,997,873 .........................16,997,873 ..........................................0

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:.....
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  SCHEDULE A - PART 1
Showing all Real Estate OWNED December 31 of Current Year

1 2 Location 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value Less Encumbrances 16 17
3 4 11 12 13 14 15

Current
Year's Total Gross Income Taxes,

Book/Adjusted Other Than Current Total Foreign Earned Repairs,
Date of Carrying Value Fair Value Current Temporary Year's Change in Exchange Less Interest and

Description of Date Last Amount of Less Less Year's Impairment Change in B./A.C.V Change in Incurred on Expenses
Property Code City State Acquired Appraisal Actual Cost Encumbrances Encumbrances Encumbrances Depreciation Recognized Encumbrances (13 - 11 - 12) B./A.C.V Encumbrances Incurred

Properties Occupied by the Reporting Entity - Health Care Delivery
Center Street Property (AID#18194)...................................................................... ........... Camp Hill.................................... PA..... 08/01/1997 02/01/2009 .............83,014,807 .............................0 .............40,872,435 ...........103,844,427 ............3,178,044 ..........................0 ..........................0 ...........(3,178,044) ..........................0 ..........................0 ............2,033,453
Center Street Extention (AID#18195)..................................................................... ........... Camp Hill.................................... PA..... 11/01/1981 07/09/1999 ...............1,132,628 .............................0 ...............1,132,628 ...............1,132,628 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0
CS North Site (AID#18847) 54.08 acres................................................................ ........... Camp Hill.................................... PA..... 12/01/1990 09/24/2003 ...............3,775,213 .............................0 ...............3,775,213 ...............4,050,000 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 ..........................0 .................53,043
Clover Hill (AID#82904) 11.33 acres...................................................................... ........... Harrisburg................................... PA..... 12/18/2003 10/20/2003 .............37,255,628 .............................0 .............25,534,347 .............37,219,313 ............2,297,357 ..........................0 ..........................0 ...........(2,297,357) ..........................0 ..........................0 ...............459,199
0199999.  Properties Occupied by the Reporting Entity - Health Care Delivery................................................................................................................................ ...........125,178,276 .............................0 .............71,314,623 ...........146,246,368 ............5,475,401 ..........................0 ..........................0 ...........(5,475,401) ..........................0 ..........................0 ............2,545,695
0399999.  Total - Properties Occupied by the Reporting Entity......................................................................................................................................................... ...........125,178,276 .............................0 .............71,314,623 ...........146,246,368 ............5,475,401 ..........................0 ..........................0 ...........(5,475,401) ..........................0 ..........................0 ............2,545,695
0699999.  Totals.............................................................................................................................................................................................................................. ...........125,178,276 .............................0 .............71,314,623 ...........146,246,368 ............5,475,401 ..........................0 ..........................0 ...........(5,475,401) ..........................0 ..........................0 ............2,545,695
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  SCHEDULE A - PART 2
Showing all Real Estate ACQUIRED and Additions Made During the Year

1 Location 4 5 6 7 8 9
2 3 Book/Adjusted Additional

Actual Cost Carrying Value Investment
Date at Time Amount of Less Made After

Description of Property City State Acquired Name of Vendor of Acquisition Encumbrances Encumbrances Acquisition

Acquired by Purchase
Center Street Property - Projects Holding Account.................................................................................................... Camp Hill.......................................... PA....... ..12/31/2010 Various.................................................................................................................................. ..........................................0 ..........................................0 ...............................622,848 ...............................622,848
Center Street Property - North Building - CIP Account.............................................................................................. Camp Hill.......................................... PA....... ..12/31/2010 Various.................................................................................................................................. .................................11,341 ..........................................0 .................................11,341 ..........................................0
Center Street Property ............................................................................................................................................. Camp Hill.......................................... PA....... ..12/31/2010 Various.................................................................................................................................. ..........................................0 ..........................................0 .............................1,264,460 .............................1,264,460
Data Center Property................................................................................................................................................ Harrisburg......................................... PA....... ..12/31/2010 Various.................................................................................................................................. ..........................................0 ..........................................0 .................................36,315 .................................36,315
0199999.  Total - Acquired by Purchase................................................................................................................................................................................................................... ............................................................................................................................................. .................................11,341 ..........................................0 .............................1,934,964 .............................1,923,623

0399999.  Totals............................................................................................................................................................................................................................................... ............................................................................................................................................. .................................11,341 ..........................................0 .............................1,934,964 .............................1,923,623
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  SCHEDULE A - PART 3
Showing all Real Estate DISPOSED During the Year, Including Payments During the Final Year on "Sales under Contract"

1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Book 9 10 11 12 13

Expended for Adjusted Current Book/Adjusted
Additions, Carrying Year's Total Carrying Value Gross Income Taxes,
Permanent Value Other Than Current Total Foreign Less Amounts Foreign Earned Repairs,

Improvements Less Current Temporary Year's Change in Exchange Encumbrances Received Exchange Realized Total Less Interest and
Disposal and Changes in Encumbrances Year's Impairment Change in B./A. C. V. Change in on During Gain (Loss) Gain (Loss) Gain (Loss) Incurred on Expenses

Description of Property City State Date Name of Purchaser Actual Cost Encumbrances Prior Year Depreciation Recognized Encumbrances (11 - 9 - 10) B./A. C. V. Disposal Year on Disposal on Disposal on Disposal Encumbrances Incurred

Property Disposed
Center Street Property.................................................................. Camp Hill................... PA... 12/31/2010 Retirement.................................................... ............79,538 .......................0 ...............79,538 ............12,871 ....................0 .....................0 ...........(12,871) .....................0 ...............25,763 .....................0 .....................0 ...........(25,763) ...........(25,763) .....................0 .....................0
Center Street Property - North Building........................................ Camp Hill................... PA... 12/31/2010 Retirement.................................................... ............11,341 .......................0 ...............11,341 .....................0 ....................0 .....................0 .....................0 .....................0 ...............11,341 .....................0 .....................0 ...........(11,341) ...........(11,341) .....................0 .....................0
0199999.  Total - Property Disposed.......................................................................................................................................................................................... ............90,879 .......................0 ...............90,879 ............12,871 ....................0 .....................0 ...........(12,871) .....................0 ...............37,104 .....................0 .....................0 ...........(37,104) ...........(37,104) .....................0 .....................0
0399999.  Totals......................................................................................................................................................................................................................... ............90,879 .......................0 ...............90,879 ............12,871 ....................0 .....................0 ...........(12,871) .....................0 ...............37,104 .....................0 .....................0 ...........(37,104) ...........(37,104) .....................0 .....................0
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E04, E05, E06

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE
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SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17

Current Year's Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other Than Capitalized Foreign Commitment

NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUSIP Name of Vendor Desig- Originally and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of

Identification Name or Description Code City State or General Partner nation Acquired Strategy Cost Value Encumbrances (Decrease) /Accretion Recognized and Other B./A.C.V. Income Investment Ownership

Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Unaffiliated
000000 00 0 VivoQuest Promissory Note Receivable...................... ......... Pittsburgh.............. PA.... Highmark Inc..................................................... ............ 09/30/2006 .......0 ...........1,088,608 .........................0 .........................0 .......................0 .......................0 .......................0 .......................0 .......................0 .......................0 .......................0 ..........0.0

1199999.  Total - Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Unaffiliated.................................................................. ...........1,088,608 .........................0 .........................0 .......................0 .......................0 .......................0 .......................0 .......................0 .......................0 .......................0 ....XXX.....
Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
000000 00 0 Strategic Investment Fund Partners Fund I Class A..... ......... Pittsburgh.............. PA.... Strategic Investment Fund Partners................... ............ 04/30/1996 .......0 ...........1,000,000 ..............372,997 ..............372,997 ............260,260 .......................0 .......................0 .......................0 .......................0 ..............20,949 .......................0 ..........0.2
000000 00 0 Strategic Investment Fund Partners Fund II Class C... ......... Pittsburgh.............. PA.... Strategic Investment Fund Partners................... ............ 03/27/2002 .......0 ...........1,569,000 ...........1,679,877 ...........1,679,877 ............448,493 .......................0 .......................0 .......................0 .......................0 ..............31,640 ............356,700 ..........0.0

1399999.  Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated......................................................................................................... ...........2,569,000 ...........2,052,874 ...........2,052,874 ............708,753 .......................0 .......................0 .......................0 .......................0 ..............52,589 ............356,700 ....XXX.....
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
000000 00 0 Jenkins-Empire Associates.......................................... ......... Pittsburgh.............. PA.... Jenkins-Empire Associates Inc.......................... ............ 06/08/1993 .......0 .........11,998,885 .........14,001,483 .........14,001,483 .........1,241,689 .......................0 .......................0 .......................0 .......................0 .......................0 .......................0 ........24.0

1899999.  Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated................................................................................................................ .........11,998,885 .........14,001,483 .........14,001,483 .........1,241,689 .......................0 .......................0 .......................0 .......................0 .......................0 .......................0 ....XXX.....
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated
000000 00 0 Advanced Technology Ventures VII, LP....................... ......... Waltham................ MA... ATV Associates VII, LLC.................................... ............ 03/29/2001 .......0 ...........6,446,175 ...........4,042,491 ...........4,042,491 ...........(608,661) .......................0 .......................0 .......................0 .......................0 ............150,563 ............303,825 ..........1.0
000000 00 0 Advanced Technology Ventures VIII, LP...................... ......... Waltham................ MA... ATV Associates VIII, LLC................................... ............ 01/31/2008 .......0 ..............750,000 ...........1,023,835 ...........1,023,835 .............(90,944) .......................0 .......................0 .......................0 .......................0 .......................0 .........1,650,000 ..........1.0
000000 00 0 CB Healthcare Fund II, LP........................................... ......... New York.............. NY.... CB Health Ventures LLC.................................... ............ 07/30/2001 .......0 ...........3,000,000 ...........1,241,930 ...........1,241,930 .............(39,305) .......................0 .......................0 .......................0 .......................0 ............238,586 .......................0 ..........4.8
000000 00 0 CHL Medical Partners II, LP........................................ ......... Stamford .............. CT.... Collison, Howe & Lennox II, LLC........................ ............ 01/22/2002 .......0 ...........2,000,000 ...........1,104,544 ...........1,104,544 ...........(208,081) .......................0 .......................0 .......................0 .......................0 .......................0 .......................0 ..........1.3
000000 00 0 Great Hill Equity Partners II, LP................................... ......... Boston.................. MA... Great Hill Partners GP II, LP.............................. ............ 10/18/2001 .......0 ...........5,000,000 ...........1,150,136 ...........1,150,136 ...........(747,405) .......................0 .......................0 .......................0 .......................0 ............975,000 .......................0 ..........0.9
000000 00 0 Great Hill Equity Partners III, LP.................................. ......... Boston.................. MA... Great Hill Partners GP III, LP............................. ............ 03/23/2006 .......0 ...........4,075,000 ...........3,498,611 ...........3,498,611 ............106,253 .......................0 .......................0 .......................0 .......................0 .......................0 ............137,500 ..........0.7
000000 00 0 Great Hill Equity Partners IV, LP.................................. ......... Boston.................. MA... Great Hill Partners GP IV, LP............................. ............ 10/03/2008 .......0 ..............357,678 ...........1,855,490 ...........1,855,490 ..............28,944 .......................0 .......................0 .......................0 .......................0 .......................0 .........3,037,500 ..........0.5
000000 00 0 Whitney V, LP............................................................. ......... Stamford............... CT.... J.H. Whitney Equity Partners V, LLC.................. ............ 03/29/2001 .......0 ...........6,689,105 ...........1,390,709 ...........1,390,709 ........(1,320,822) .......................0 .......................0 .......................0 .......................0 .........1,604,866 ..............79,591 ..........0.7
000000 00 0 Whitney V, LP AIV....................................................... ......... Stamford............... CT.... J.H. Whitney Equity Partners V, LLC.................. ............ 01/01/2007 .......0 ..............587,991 ..............182,564 ..............182,564 .............(99,132) .......................0 .......................0 .......................0 .......................0 .......................0 .......................0 ..........1.3
000000 00 0 Whitney VI, LP............................................................ ......... Stamford............... CT.... J.H. Whitney Equity Partners VI, LLC................. ............ 12/29/2005 .......0 ...........2,977,532 ...........3,463,076 ...........3,463,076 ............399,435 .......................0 .......................0 .......................0 .......................0 .......................0 ............194,044 ..........0.6
000000 00 0 Whitney VI, LP AIV...................................................... ......... Stamford............... CT.... J.H. Whitney Equity Partners VI, LLC................. ............ 01/01/2007 .......0 ...........1,060,687 ...........1,033,665 ...........1,033,665 .............(19,045) .......................0 .......................0 .......................0 .......................0 .......................0 .......................0 ..........1.4
000000 00 0 Whitney VII, LP........................................................... ......... Stamford............... CT.... J.H. Whitney Equity Partners VII, LLC................ ............ 10/08/2010 .......0 ..............581,484 ..............581,454 ..............581,454 .......................0 .......................0 .......................0 .......................0 .......................0 .......................0 .........6,918,546 ..........0.0
000000 00 0 Oaktree Principal Fund V, LP...................................... ......... Los Angeles.......... CA.... Oaktree Capital Management, L.P..................... ............ 02/19/2010 .......0 ..............937,500 ...........2,188,957 ...........2,188,957 ............126,457 .......................0 .......................0 .......................0 .......................0 .......................0 .........5,437,500 ..........0.0

1999999.  Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated..................................................................................................................... .........34,463,152 .........22,757,462 .........22,757,462 ........(2,472,306) .......................0 .......................0 .......................0 .......................0 .........2,969,015 .......17,758,506 ....XXX.....
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated
000000 00 0 Gateway Health Plan, L.P............................................ ......... Pittsburgh.............. PA.... Gateway Health Plan, LLP................................. ............ 05/31/1998 .......0 .........11,392,615 .......102,065,923 .......102,065,922 ........(5,213,641) .......................0 .......................0 .......................0 .......................0 .......................0 .......................0 ........49.0
000000 00 0 InterCounty Health Plan, Inc........................................ ......... Horsham............... PA.... Highmark Inc..................................................... ............ 02/12/1993 .......0 .........................0 ..............105,651 ..............105,651 ............105,650 .......................0 .......................0 .......................0 .......................0 .......................0 .......................0 ........50.0
000000 00 0 InterCounty Hospitalization Plan, Inc........................... ......... Horsham............... PA.... Highmark Inc..................................................... ............ 02/12/1993 .......0 .........................0 ...........1,081,275 ...........1,081,275 ............405,704 .......................0 .......................0 .......................0 .......................0 .......................0 .......................0 ........50.0
000000 00 0 HMO of Northeastern Pennsylvania, Inc...................... ......... Wilkes Barre.......... PA.... Highmark Inc..................................................... ............ 04/29/2005 .......0 .........15,000,000 .........34,095,271 .........34,095,271 .........2,452,077 .......................0 .......................0 .......................0 .......................0 .......................0 .......................0 ........40.0
000000 00 0 Industrial Medical Consultants LLC.............................. ......... Pittsburgh.............. PA.... Highmark Inc..................................................... ............ 08/01/2007 .......0 ...........1,356,038 .........................0 .........................0 .......................0 .......................0 .......................0 .......................0 .......................0 .......................0 .......................0 ......100.0
000000 00 0 Birchmere Ventures III, LP........................................... ......... Pittsburgh.............. PA.... BV III Management LP....................................... ............ 05/04/2005 .......0 ...........6,532,444 ...........6,456,343 ...........6,456,343 ........(3,662,750) .......................0 .......................0 .......................0 .......................0 ............131,211 .........1,424,656 ........27.8
000000 00 0 Patriot Capital Partners, LP......................................... ......... Philadelphia.......... PA.... Patriot Financial Partners GP, LLC.................... ............ 12/03/2008 .......0 ..............500,000 ...........2,515,453 ...........2,515,453 .............(35,782) .......................0 .......................0 .......................0 .......................0 .......................0 .........2,270,266 ........11.3

2099999.  Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated......................................................................................................................... .........34,781,097 .......146,319,916 .......146,319,915 ........(5,948,742) .......................0 .......................0 .......................0 .......................0 ............131,211 .........3,694,922 ....XXX.....
Surplus Debentures - Unaffiliated
095356 AA 9 Blue Cross Blue Shield 144A Surplus Note.................. ......... Jacksonville.......... FL..... BCBS of Florida................................................. ............ 11/16/2001 .......0 ...........4,972,500 ...........5,049,339 ...........5,049,339 .............(49,111) .......................0 .......................0 ..............52,708 .......................0 .......................0 .......................0 ..........0.0

2199999.  Total - Surplus Debentures - Unaffiliated........................................................................................... ........................................................................................................................... ...........4,972,500 ...........5,049,339 ...........5,049,339 .............(49,111) .......................0 .......................0 ..............52,708 .......................0 .......................0 .......................0 ....XXX.....
Surplus Debentures - Affiliated
000000 00 0 HM Insurance Group Surplus Debentures................... ......... Pittsburgh.............. PA.... Highmark Inc..................................................... ............ 12/31/2003 .......0 .........30,000,000 .........30,000,000 .........30,000,000 .......................0 .......................0 .......................0 .......................0 .......................0 .........1,201,050 .......................0 ......100.0
000000 00 0 Inter-County Hospitalization Plan, Inc.......................... ......... Horsham............... PA.... Highmark Inc..................................................... ............ 12/31/2009 .......0 ...........1,315,000 ...........1,315,000 ...........1,315,000 .......................0 .......................0 .......................0 .......................0 .......................0 ..............44,801 .......................0 ........50.0
000000 00 0 Inter-County Health Plan, Inc....................................... ......... Horsham............... PA.... Highmark Inc..................................................... ............ 12/31/2009 .......0 ...........1,135,000 ...........1,135,000 ...........1,135,000 .......................0 .......................0 .......................0 .......................0 .......................0 ..............38,163 .......................0 ........50.0

2299999.  Total - Surplus Debentures - Affiliated............................................................................................... ........................................................................................................................... .........32,450,000 .........32,450,000 .........32,450,000 .......................0 .......................0 .......................0 .......................0 .......................0 .........1,284,014 .......................0 ....XXX.....
Any Other Class of Asset - Affiliated
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E07.1

SCHEDULE BA - PART 1
Showing Other Long-Term Invested Assets OWNED December 31 of Current Year

1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
4 5 13 14 15 16 17

Current Year's Current Year's Total
Book/Adjusted Unrealized (Depreciation) Other Than Capitalized Foreign Commitment

NAIC Date Type Carrying Value Valuation or Temporary Deferred Exchange for Percentage
CUSIP Name of Vendor Desig- Originally and Actual Fair Less Increase (Amortization) Impairment Interest Change in Investment Additional of

Identification Name or Description Code City State or General Partner nation Acquired Strategy Cost Value Encumbrances (Decrease) /Accretion Recognized and Other B./A.C.V. Income Investment Ownership

000000 00 0 Highmark Specialty Real Estate Investment Trust....... ......... Johnstown............. PA.... Ameriserv Financial Inc...................................... ............ 11/19/2002 .......0 ...........4,408,777 ...........5,809,888 ...........5,809,888 ............630,351 .......................0 .......................0 .......................0 .......................0 .......................0 .......................0 ..........0.0
3899999.  Total - Any Other Class of Asset - Affiliated....................................................................................... ........................................................................................................................... ...........4,408,777 ...........5,809,888 ...........5,809,888 ............630,351 .......................0 .......................0 .......................0 .......................0 .......................0 .......................0 ....XXX.....
3999999.  Subtotal - Unaffiliated........................................................................................................................ ........................................................................................................................... .........43,093,260 .........29,859,675 .........29,859,675 ........(1,812,664) .......................0 .......................0 ..............52,708 .......................0 .........3,021,604 .......18,115,206 ....XXX.....
4099999.  Subtotal - Affiliated............................................................................................................................ ........................................................................................................................... .........83,638,759 .......198,581,287 .......198,581,286 ........(4,076,702) .......................0 .......................0 .......................0 .......................0 .........1,415,225 .........3,694,922 ....XXX.....
4199999.  Totals................................................................................................................................................ ........................................................................................................................... .......126,732,019 .......228,440,962 .......228,440,961 ........(5,889,366) .......................0 .......................0 ..............52,708 .......................0 .........4,436,829 .......21,810,128 ....XXX.....
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SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
3 4 Date Type Actual Cost Additional Percentage

CUSIP Name of Vendor Originally and at Time of Investment Made Amount of of
Identification Name or Description City State or General Partner Acquired Strategy Acquisition After Acquisition Encumbrances Ownership

Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated
000000 00 0 STRATEGIC INVESTMENT FUND PARTNERS FUND II CLASS C.................. PITTSBURGH............................................... PA............ STRATEGIC INVESTMENT FUND PARTNERS............................................. 03/27/2002 ...............1 ...................................................0 ..........................................74,300 ...................................................0 ............0.0

1399999.  Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Fixed Income - Unaffiliated............................................................. ................................................................................................................................................................. ...................................................0 ..........................................74,300 ...................................................0 ....XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated

000000 00 0 Advanced Technology Ventures VIII, LP............................................................ Waltham....................................................... MA........... ATV Associates VIII, LLC................................................................................ 01/31/2008 ...............0 ...................................................0 ........................................300,000 ...................................................0 ............1.0
000000 00 0 Great Hill Equity Partners III, LP........................................................................ Boston.......................................................... MA........... Great Hill Partners GP III, LP........................................................................... 03/23/2006 ...............0 ...................................................0 ........................................392,500 ...................................................0 ............0.7
000000 00 0 Great Hill Equity Partners IV, LP........................................................................ Boston.......................................................... MA........... Great Hill Partners GP IV, LP.......................................................................... 10/03/2008 ...............0 ...................................................0 .....................................1,462,500 ...................................................0 ............0.5
000000 00 0 Whitney V, LP.................................................................................................... Stamford....................................................... CT............ J.H. Whitney Equity Partners V, LLC............................................................... 03/29/2001 ...............0 ...................................................0 ........................................168,946 ...................................................0 ............0.7
000000 00 0 Whitney V, LP AIV............................................................................................. Stamford....................................................... CT............ J.H. Whitney Equity Partners V, LLC............................................................... 01/01/2007 ...............0 ...................................................0 ........................................112,578 ...................................................0 ............1.3
000000 00 0 Whitney VI, LP AIV............................................................................................ Stamford....................................................... CT............ J.H. Whitney Equity Partners VI, LLC.............................................................. 01/01/2007 ...............0 ...................................................0 ........................................372,011 ...................................................0 ............1.4
000000 00 0 Whitney VII, LP.................................................................................................. Stamford....................................................... CT............ J.H. Whitney Equity Partners VII, LLC............................................................. 10/08/2010 ...............0 ........................................581,454 ...................................................0 ...................................................0 ............1.9
000000 00 0 Oaktree Principal Fund V, LP............................................................................. Los Angeles.................................................. CA........... Oaktree Capital Management, L.P................................................................... 02/19/2010 ...............0 ........................................937,500 .....................................1,125,000 ...................................................0 ............0.3

1999999.  Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Unaffiliated.......................................................................... ................................................................................................................................................................. .....................................1,518,954 .....................................3,933,535 ...................................................0 ....XXX.......
Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated

000000 00 0 Birchmere Ventures III, LP................................................................................. Pittsburgh...................................................... PA............ BV3 Management LP....................................................................................... 05/04/2005 ...............0 ...................................................0 .....................................1,216,900 ...................................................0 ..........27.0
000000 00 0 Patriot Capital Partners, LP................................................................................ Philadelphia.................................................. PA............ Patriot Financial Partners GP, LLC.................................................................. 12/03/2008 ...............0 ...................................................0 .....................................1,500,000 ...................................................0 ..........11.9

2099999.  Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Other - Affiliated.............................................................................. ................................................................................................................................................................. ...................................................0 .....................................2,716,900 ...................................................0 ....XXX.......
3999999.  Subtotal - Unaffiliated.......................................................................................................................................................................................................... ................................................................................................................................................................. .....................................1,518,954 .....................................4,007,835 ...................................................0 ....XXX.......
4099999.  Subtotal - Affiliated.............................................................................................................................................................................................................. ................................................................................................................................................................. ...................................................0 .....................................2,716,900 ...................................................0 ....XXX.......
4199999.  Totals.................................................................................................................................................................................................................................. ................................................................................................................................................................. .....................................1,518,954 .....................................6,724,735 ...................................................0 ....XXX.......
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SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Year

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14

Book/Adjusted Current Year's Current Year's Total Book/Adjusted
Carrying Value Unrealized (Depreciation) Other Than Capitalized Total Foreign Carrying Value Foreign

Date Less Valuation or Temporary Deferred Change in Exchange Less Exchange Realized Total
CUSIP Name or Name of Purchaser or Originally Disposal Encumbrances, Increase (Amortization)/ Impairment Interest B./A.C.V. Change in Encumbrances Gain (Loss) Gain (Loss) Gain (Loss) Investment

Identification Description City State Nature of Disposal Acquired Date Prior Year (Decrease) Accretion Recognized and Other (9+10-11+12) B./A.C.V on Disposal Consideration on Disposal on Disposal on Disposal Income

Fixed or Variable Interest Rate Investments That Have Underlying Characteristics of Other Fixed Income Instruments - Affiliated
000000 00 0 Note Receivable - Industrial Medical Consultants...................... Pittsburgh.................... PA.... Repayment of Notes Receivable.............. 05/20/2005 09/30/2010 .......1,000,000 ..................0 ..................0 ..................0 ..................0 ..................0 ..................0 .......1,000,000 .......1,000,000 ..................0 ..................0 ..................0 .........12,334

1299999.  Total - Fixed or Variable Interest Rate Investments That Have Underlying Char. of Other Fixed Income Instr. - Affiliated......................................................................................... .......1,000,000 ..................0 ..................0 ..................0 ..................0 ..................0 ..................0 .......1,000,000 .......1,000,000 ..................0 ..................0 ..................0 .........12,334
Surplus Debentures - Affiliated

000000 00 0 HMO of Northeastern Pennsylvania, Inc................................... Wilkes Barre................ PA.... Repayment of Surplus Notes.................... 09/30/2009 09/30/2010 .....12,820,000 ..................0 ..................0 ..................0 ..................0 ..................0 ..................0 .....12,820,000 .....12,820,000 ..................0 ..................0 ..................0 .......623,263
2299999.  Total - Surplus Debentures - Affiliated.......................................................................................................... .......................................................................................................... .....12,820,000 ..................0 ..................0 ..................0 ..................0 ..................0 ..................0 .....12,820,000 .....12,820,000 ..................0 ..................0 ..................0 .......623,263
4099999.  Subtotal - Affiliated....................................................................................................................................... .......................................................................................................... .....13,820,000 ..................0 ..................0 ..................0 ..................0 ..................0 ..................0 .....13,820,000 .....13,820,000 ..................0 ..................0 ..................0 .......635,597
4199999.  Totals........................................................................................................................................................... .......................................................................................................... .....13,820,000 ..................0 ..................0 ..................0 ..................0 ..................0 ..................0 .....13,820,000 .....13,820,000 ..................0 ..................0 ..................0 .......635,597
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  SCHEDULE D - PART 1
  Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F
o Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received

CUSIP g Bond Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code n CHAR nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity

U.S. Government - Issuer Obligations
3128X2 TM 7 FEDERAL HOME LOAN MTG CORP NTS........................................... ....... .. ............ ......1 ............20,089,118 ......111.257 ............20,230,973 ............18,184,000 ............19,778,677 .......................0 ...........(244,276) .........................0 .......................0 ..........5.000 .........2.034 JJ....... ............381,359 ............400,000 09/21/2010 01/30/2014
3128X4 UZ 2 FEDERAL HOME LOAN MTG CORP NTS........................................... ....... .. ..........1 ......1 .................179,874 ......102.729 .................184,912 .................180,000 .................179,884 .......................0 .......................2 .........................0 .......................0 ..........5.625 .........5.630 MN...... ................1,069 ..............10,125 11/17/2005 11/23/2035
3128X6 DE 3 FEDERAL HOME LOAN MTG CORP SR NTS..................................... ....... .. ..........1 ......1 ..............2,155,680 ......106.559 ..............2,131,180 ..............2,000,000 ..............2,147,071 .......................0 ...............(8,609) .........................0 .......................0 ..........5.900 .........0.800 JD....... ................5,244 ..............59,000 11/30/2010 06/15/2012
3128X6 YT 7 FEDERAL HOME LOAN MTG CORP SR NTS..................................... ....... .. ..........1 ......1 ..............1,017,647 ......100.081 ..............1,008,816 ..............1,008,000 ..............1,009,304 .......................0 ...............(8,343) .........................0 .......................0 ..........5.250 .........0.454 JJ....... ..............24,990 .......................0 10/22/2010 01/11/2011
3128X7 7G 3 FEDERAL HOME LOAN MTG CORP NTS........................................... ....... .. ..........1 ......1 ..............4,173,960 ......102.939 ..............4,117,560 ..............4,000,000 ..............4,126,946 .......................0 .............(47,014) .........................0 .......................0 ..........4.250 .........0.870 JD....... ................8,972 ..............85,000 08/24/2010 12/12/2011
3128X8 B8 4 FEDERAL HOME LOAN MTG CORP NTS........................................... ....... .. ..........1 ......1 ..............1,167,676 ......100.709 ..............1,158,154 ..............1,150,000 ..............1,158,009 .......................0 ...............(9,667) .........................0 .......................0 ..........2.400 .........0.486 MN...... ................3,680 ..............13,800 07/22/2010 05/13/2011
3128X9 VU 1 FEDERAL HOME LOAN MTG CORP NTS........................................... ....... .. ..........1 ......1 ..............2,415,160 ......100.344 ..............2,428,325 ..............2,420,000 ..............2,415,375 .......................0 ...................215 .........................0 .......................0 ..........5.000 .........5.019 FA....... ..............49,408 ..............60,500 01/28/2010 02/04/2025
3128X9 XH 8 FEDERAL HOME LOAN MTG CORP NTS........................................... ....... .. ..........1 ......1 .................411,968 ......100.414 .................411,697 .................410,000 .................411,381 .......................0 ..................(587) .........................0 .......................0 ..........4.500 .........1.331 FA....... ................7,226 .......................0 12/10/2010 02/10/2011
31331G CA 5 FEDERAL FARM CREDIT BANK BOND.............................................. ....... .. ............ ......1 ..............2,721,553 ......107.067 ..............2,676,675 ..............2,500,000 ..............2,712,664 .......................0 ...............(8,889) .........................0 .......................0 ..........4.500 .........3.365 MS...... ..............32,188 ..............56,250 07/27/2010 09/18/2019
31331J PK 3 FEDERAL FARM CREDIT BANK BOND.............................................. ....... .. ............ ......1 .................996,880 ......101.079 ..............1,010,792 ..............1,000,000 .................997,476 .......................0 ...................596 .........................0 .......................0 ..........1.375 .........1.479 JD....... ...................229 ................8,021 05/20/2010 06/25/2013
31331J ZQ 9 FEDERAL FARM CREDIT BANK BOND.............................................. ....... .. ..........1 ......1 ..............3,500,000 ........97.995 ..............3,429,825 ..............3,500,000 ..............3,500,000 .......................0 .......................0 .........................0 .......................0 ..........2.240 .........2.240 JD....... ................5,227 ..............19,600 10/19/2010 12/07/2016
313370 EY 0 FEDERAL HOME LOAN BANK STP CPN BOND................................. ....... .. ..........1 ......1 .................723,188 ........96.949 .................702,880 .................725,000 .................732,239 .......................0 ................9,051 .........................0 .......................0 ..........2.000 .........5.392 FA....... ................5,357 .......................0 07/30/2010 08/18/2025
313370 HP 6 FEDERAL HOME LOAN BANK BOND................................................. ....... .. ..........1 ......1 ..............5,011,000 ........97.463 ..............4,873,150 ..............5,000,000 ..............5,002,841 .......................0 ...............(8,159) .........................0 .......................0 ..........3.450 .........2.998 FA....... ..............64,208 .......................0 08/18/2010 02/17/2011
313371 3Y 0 FEDERAL HOME LOAN BANK STP CPN BOND................................. ....... .. ..........1 ......1 ..............4,500,000 ........93.648 ..............4,214,160 ..............4,500,000 ..............4,500,000 .......................0 .......................0 .........................0 .......................0 ..........3.000 .........3.000 MS...... ..............34,500 .......................0 09/15/2010 09/29/2025
313371 EA 0 FEDERAL HOME LOAN BANK BOND................................................. ....... .. ..........1 ......1 ..............3,083,014 ........95.650 ..............2,965,150 ..............3,100,000 ..............3,083,111 .......................0 .....................97 .........................0 .......................0 ..........7.000 .........7.059 FMAN. ..............34,482 .......................0 11/16/2010 11/04/2025
313371 NG 7 FEDERAL HOME LOAN BANK STP CPN BOND................................. ....... .. ..........1 ......1 .................510,000 ........95.484 .................486,968 .................510,000 .................510,000 .......................0 .......................0 .........................0 .......................0 ..........2.000 .........2.000 MN...... ................1,048 .......................0 11/09/2010 11/24/2025
313372 4U 5 FEDERAL HOME LOAN BANK BOND................................................. ....... .. ..........1 ......1 ..............1,109,425 ........99.150 ..............1,105,523 ..............1,115,000 ..............1,109,426 .......................0 .......................1 .........................0 .......................0 ..........7.000 .........7.054 MJSD. ...................428 .......................0 12/08/2010 12/30/2025

3133XD TL 5 FEDERAL HOME LOAN BANK BONDS............................................... ....... .. ............ ......1 ..............5,047,900 ......111.801 ..............5,590,050 ..............5,000,000 ..............5,031,679 .......................0 ...............(5,512) .........................0 .......................0 ..........5.000 .........4.855 JD....... ................6,944 ............250,000 11/08/2007 12/21/2015
3133XQ U3 4 FEDERAL HOME LOAN BANK BONDS............................................... ....... .. ............ ......1 .................961,315 ......106.574 .................959,166 .................900,000 .................942,629 .......................0 .............(17,220) .........................0 .......................0 ..........3.625 .........1.612 MN...... ................2,900 ..............32,625 11/30/2009 05/29/2013
3133XR X8 8 FEDERAL HOME LOAN BANK BONDS............................................... LS... .. ............ ......1 ..............1,401,180 ......107.686 ..............1,399,922 ..............1,300,004 ..............1,372,490 .......................0 .............(26,196) .........................0 .......................0 ..........4.000 .........1.855 MS...... ..............16,611 ..............52,000 11/30/2009 09/06/2013
3133XR X8 8 FEDERAL HOME LOAN BANK BONDS............................................... ....... .. ............ ......1 .................107,778 ......107.686 .................107,682 ...................99,996 .................105,572 .......................0 ...............(2,015) .........................0 .......................0 ..........4.000 .........1.855 MS...... ................1,278 ................4,000 11/30/2009 09/06/2013
3133XS P9 3 FEDERAL HOME LOAN BANK BONDS............................................... ....... .. ............ ......1 .................515,955 ......105.495 .................527,475 .................500,000 .................512,150 .......................0 ...............(3,805) .........................0 .......................0 ..........3.125 .........2.268 JD....... ...................781 ..............15,625 01/13/2010 12/13/2013
3133XV EM 9 FEDERAL HOME LOAN BANK NTS.................................................... ....... .. ............ ......1 ..............6,048,180 ......101.813 ..............6,108,780 ..............6,000,000 ..............6,036,785 .......................0 .............(11,395) .........................0 .......................0 ..........1.625 .........1.295 MN...... ..............10,833 ..............48,750 05/27/2010 11/21/2012
3133XV RK 9 FEDERAL HOME LOAN BANK BONDS............................................... ....... .. ............ ......1 ..............2,020,459 ......105.236 ..............2,104,720 ..............2,000,000 ..............2,018,649 .......................0 ...............(1,582) .........................0 .......................0 ..........4.125 .........4.000 JD....... ................4,125 ..............89,375 11/18/2009 12/13/2019

3133XW TX 7 FEDERAL HOME LOAN BANK STP CPN BOND................................. ....... .. ..........1 ......1 ..............1,023,030 ......102.761 ..............1,027,610 ..............1,000,000 ..............1,019,181 .......................0 ...............(3,849) .........................0 .......................0 ..........2.000 .........0.825 FA....... ................7,056 .......................0 08/27/2010 08/24/2012
3134A4 UM 4 FEDERAL HOME LOAN MTG CORP NTS........................................... LS... .. ............ ......1 .................755,212 ......109.928 .................758,503 .................690,000 .................738,393 .......................0 .............(15,268) .........................0 .......................0 ..........4.500 .........2.105 JJ....... ..............14,318 ..............31,050 11/20/2009 01/15/2014
3134A4 ZT 4 FEDERAL HOME LOAN MTG CORP SR NTS..................................... ....... .. ............ ......1 ..............2,855,346 ......111.889 ..............3,132,892 ..............2,800,000 ..............2,838,409 .......................0 ...............(6,654) .........................0 .......................0 ..........4.750 .........4.444 JJ....... ..............59,850 ............133,000 07/09/2008 01/19/2016
3134G1 GK 4 FEDERAL HOME LOAN MTG CORP STP CPN NTS........................... ....... .. ..........1 ......1 ............10,000,000 ......100.283 ............10,028,300 ............10,000,000 ............10,000,000 .......................0 .......................0 .........................0 .......................0 ..........2.750 .........2.750 JD....... ..............12,986 ............137,500 06/07/2010 12/14/2017
3134G1 MS 0 FEDERAL HOME LOAN MTG CORP STP CPN NTS........................... ....... .. ..........1 ......1 ..............2,493,750 ........99.336 ..............2,483,400 ..............2,500,000 ..............2,517,955 .......................0 ..............24,205 .........................0 .......................0 ..........2.000 .........4.280 JJ....... ..............21,389 .......................0 07/27/2010 07/27/2022
3134G1 QM 9 FEDERAL HOME LOAN MTG CORP STP CPN NTS........................... ....... .. ..........1 ......1 ..............8,991,000 ........98.086 ..............8,827,740 ..............9,000,000 ..............9,016,451 .......................0 ..............25,451 .........................0 .......................0 ..........3.250 .........4.061 FA....... ............102,375 .......................0 08/06/2010 08/25/2025
3134G1 QZ 0 FEDERAL HOME LOAN MTG CORP STP CPN NTS........................... ....... .. ..........1 ......1 .................407,000 ........99.916 .................406,658 .................407,000 .................407,000 .......................0 .......................0 .........................0 .......................0 ..........1.250 .........1.250 FA....... ................1,766 .......................0 08/05/2010 08/26/2015
3134G1 VH 4 FEDERAL HOME LOAN MTG CORP NTS........................................... ....... .. ..........1 ......1 ..............1,506,060 ........99.734 ..............1,496,010 ..............1,500,000 ..............1,505,136 .......................0 ..................(924) .........................0 .......................0 ..........1.150 .........0.700 AO...... ................4,025 .......................0 11/10/2010 10/07/2011
313586 RC 5 FNMA ZERO CPN SUB CAP DEB....................................................... @.... .. ............ ......1 .................368,613 ........63.142 .................441,994 .................700,000 .................421,034 .......................0 ..............23,706 .........................0 .......................0 ..........0.000 .........5.880 MAT.... .......................0 .......................0 09/12/2008 10/09/2019

31359M M3 4 FNMA SR NTS..................................................................................... ....... .. ..........1 ......1 .................908,954 ......101.661 .................902,750 .................888,000 .................904,024 .......................0 ...............(4,930) .........................0 .......................0 ..........6.000 .........0.400 AO...... ................9,324 .......................0 11/19/2010 04/28/2011
31359M SL 8 FNMA................................................................................................... ....... .. ............ ......1 ..............1,098,290 ......108.356 ..............1,083,560 ..............1,000,000 ..............1,084,842 .......................0 .............(13,448) .........................0 .......................0 ..........4.375 .........0.989 JJ....... ..............19,931 .......................0 08/02/2010 07/17/2013
31359M TP 8 FNMA SUB NTS................................................................................... LS... .. ............ ......1 ...................13,011 ......109.644 ...................13,947 ...................12,720 ...................12,830 .......................0 ....................(33) .........................0 .......................0 ..........5.125 .........4.813 JJ....... ...................324 ...................652 10/19/2004 01/02/2014
31359M TP 8 FNMA SUB NTS................................................................................... ....... .. ............ ......1 .................273,404 ......109.644 .................293,056 .................267,280 .................269,587 .......................0 ..................(698) .........................0 .......................0 ..........5.125 .........4.813 JJ....... ................6,811 ..............13,698 10/19/2004 01/02/2014
31359M W4 1 FNMA BENCHMARK SR NTS.............................................................. LS... .. ............ ......1 .................318,571 ......114.481 .................303,375 .................265,000 .................317,260 .......................0 ...............(1,311) .........................0 .......................0 ..........5.250 .........1.616 MS...... ................4,096 .......................0 11/05/2010 09/15/2016
31359M W4 1 FNMA BENCHMARK SR NTS.............................................................. ....... .. ............ ......1 .................943,690 ......114.481 .................898,676 .................785,000 .................939,807 .......................0 ...............(3,882) .........................0 .......................0 ..........5.250 .........1.616 MS...... ..............12,135 .......................0 11/05/2010 09/15/2016
31359M Z2 2 FNMA SR NTS..................................................................................... ....... .. ..........1 ......1 ............11,585,248 ......111.559 ............11,155,900 ............10,000,000 ............11,504,351 .......................0 .............(80,896) .........................0 .......................0 ..........5.450 .........2.632 AO...... ............110,514 ............272,500 09/14/2010 10/18/2016
3136FJ 5C 1 FNMA NTS........................................................................................... ....... .. ..........1 ......1 ..............6,000,000 ......100.338 ..............6,020,280 ..............6,000,000 ..............6,000,000 .......................0 .......................0 .........................0 .......................0 ..........3.050 .........3.050 FA....... ..............67,608 ..............91,500 02/02/2010 08/18/2015
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3136FJ S8 5 FNMA STP CPN NTS........................................................................... ....... .. ..........1 ......1 ..............1,013,605 ......100.119 ..............1,007,197 ..............1,006,000 ..............1,007,064 .......................0 ...............(6,542) .........................0 .......................0 ..........2.500 .........0.547 JJ....... ..............11,178 .......................0 08/30/2010 01/21/2011
3136FM 2T 0 FNMA STP CPN NTS........................................................................... ....... .. ..........1 ......1 .................703,000 ......100.141 .................703,991 .................703,000 .................703,002 .......................0 .......................2 .........................0 .......................0 ..........2.000 .........1.999 JJ....... ................5,936 .......................0 08/24/2010 07/29/2030
3136FM 6K 5 FNMA STP CPN NTS........................................................................... ....... .. ..........1 ......1 ..............7,035,980 ........99.929 ..............6,995,030 ..............7,000,000 ..............7,025,452 .......................0 .............(10,528) .........................0 .......................0 ..........1.250 .........0.650 FA....... ..............34,271 .......................0 09/29/2010 08/10/2011
3136FM LC 6 FNMA NTS........................................................................................... ....... .. ..........1 ......1 ..............5,000,000 ......100.898 ..............5,044,900 ..............5,000,000 ..............5,000,000 .......................0 .......................0 .........................0 .......................0 ..........3.000 .........3.000 AO...... ..............26,250 ..............75,000 04/13/2010 04/28/2015
3136FM MX 9 FNMA STP CPN NTS........................................................................... ....... .. ..........1 ......1 ..............2,507,414 ......100.704 ..............2,525,656 ..............2,508,000 ..............2,515,412 .......................0 ................7,998 .........................0 .......................0 ..........3.000 .........3.460 AO...... ..............14,421 ..............37,620 05/05/2010 04/22/2020
3136FM PG 3 FNMA NTS........................................................................................... ....... .. ..........1 ......1 ..............4,105,000 ......101.940 ..............4,077,600 ..............4,000,000 ..............4,080,134 .......................0 .............(24,866) .........................0 .......................0 ..........3.000 .........1.502 MN...... ..............17,000 ..............60,000 07/26/2010 05/10/2012
3136FM S8 8 FNMA STP CPN NTS........................................................................... ....... .. ..........1 ......1 ..............1,248,750 ........98.938 ..............1,236,725 ..............1,250,000 ..............1,254,625 .......................0 ................5,875 .........................0 .......................0 ..........3.000 .........4.059 JJ....... ..............16,667 .......................0 07/14/2010 07/21/2022
3136FM SA 3 FNMA STP CPN NTS........................................................................... ....... .. ..........1 ......1 .................743,883 ......100.634 .................749,723 .................745,000 .................757,881 .......................0 ..............13,998 .........................0 .......................0 ..........2.250 .........5.293 MN...... ................1,909 ................8,381 05/05/2010 05/20/2020
3136FM XP 4 FNMA STP CPN NTS........................................................................... ....... .. ..........1 ......1 .................938,188 ......100.333 .................941,124 .................938,000 .................938,000 .......................0 ..................(188) .........................0 .......................0 ..........2.000 .........1.092 JD....... ...................417 ................9,380 12/10/2010 12/23/2011
3136FM Y9 9 FNMA NTS........................................................................................... ....... .. ..........1 ......1 ..............6,729,515 ......102.944 ..............6,691,360 ..............6,500,000 ..............6,680,192 .......................0 .............(49,323) .........................0 .......................0 ..........3.000 .........1.200 JJ....... ..............85,583 .......................0 07/22/2010 07/23/2012
3136FM ZW 7 FNMA STP CPN NTS........................................................................... ....... .. ..........1 ......1 ..............1,010,417 ......100.425 ..............1,006,259 ..............1,002,000 ..............1,002,000 .......................0 ...............(8,417) .........................0 .......................0 ..........3.000 .........0.960 JD....... ...................167 ..............15,030 07/21/2010 12/29/2011
3136FP A2 3 FNMA STP CPN NTS........................................................................... ....... .. ..........1 ......1 .................255,040 ........99.117 .................253,740 .................256,000 .................255,606 .......................0 ...................566 .........................0 .......................0 ..........1.000 .........4.519 JD....... ...................156 .......................0 11/19/2010 12/09/2022
3136FP BC 0 FNMA STP CPN NTS........................................................................... ....... .. ..........1 ......1 ..............1,077,663 ........98.539 ..............1,062,250 ..............1,078,000 ..............1,085,193 .......................0 ................7,530 .........................0 .......................0 ..........2.000 .........4.009 FA....... ................7,486 .......................0 08/06/2010 08/26/2020
3136FP D2 0 FNMA STP CPN NTS........................................................................... ....... .. ..........1 ......1 .................717,282 ........98.414 .................706,613 .................718,000 .................718,700 .......................0 ................1,418 .........................0 .......................0 ..........1.000 .........5.233 JD....... ...................319 .......................0 11/17/2010 12/15/2025
3136FP HT 7 FNMA STP CPN NTS........................................................................... ....... .. ..........1 ......1 ..............3,985,000 ........95.727 ..............3,829,080 ..............4,000,000 ..............3,996,313 .......................0 ..............11,313 .........................0 .......................0 ..........3.000 .........4.206 MS...... ..............30,333 .......................0 10/06/2010 09/30/2025
3136FP KL 0 FNMA STP CPN NTS........................................................................... ....... .. ..........1 ......1 ..............5,606,196 ........97.997 ..............5,496,652 ..............5,609,000 ..............5,618,557 .......................0 ..............12,361 .........................0 .......................0 ..........2.125 .........3.054 MS...... ..............33,109 .......................0 10/05/2010 09/21/2018
3136FP KS 5 FNMA STP CPN NTS........................................................................... ....... .. ..........1 ......1 ..............3,832,650 ........99.007 ..............3,787,018 ..............3,825,000 ..............3,828,677 .......................0 ...............(3,973) .........................0 .......................0 ..........1.500 .........1.098 MS...... ..............14,663 .......................0 09/21/2010 03/29/2011
3136FP LH 8 FNMA STP CPN NTS........................................................................... ....... .. ..........1 ......1 ..............2,654,459 ........99.003 ..............2,634,470 ..............2,661,000 ..............2,674,943 .......................0 ..............20,484 .........................0 .......................0 ..........1.000 .........4.332 MS...... ................6,726 .......................0 12/10/2010 09/30/2020
3136FP LJ 4 FNMA STP CPN NTS........................................................................... ....... .. ..........1 ......1 .................514,356 ........97.025 .................499,679 .................515,000 .................516,972 .......................0 ................2,616 .........................0 .......................0 ..........2.000 .........4.144 MS...... ................2,604 .......................0 10/06/2010 09/30/2022
3136FP Q9 1 FNMA STP CPN NTS........................................................................... ....... .. ..........1 ......1 ..............5,084,075 ........99.955 ..............5,084,711 ..............5,087,000 ..............5,084,350 .......................0 ...................275 .........................0 .......................0 ..........2.000 .........2.987 JD....... ...................283 .......................0 12/27/2010 12/30/2022
3136FP RT 6 FNMA STP CPN NTS........................................................................... ....... .. ..........1 ......1 ..............1,032,206 ........98.440 ..............1,018,854 ..............1,035,000 ..............1,039,101 .......................0 ................6,896 .........................0 .......................0 ..........1.000 .........4.968 AO...... ................1,811 .......................0 10/19/2010 10/28/2025
3136FP SH 1 FNMA NTS........................................................................................... ....... .. ..........1 ......1 ..............1,336,088 ........98.644 ..............1,334,653 ..............1,353,000 ..............1,336,129 .......................0 .....................41 .........................0 .......................0 ..........1.000 .........1.386 AO...... ................2,481 .......................0 12/28/2010 04/25/2014
3136FP TQ 0 FNMA NTS........................................................................................... ....... .. ..........1 ......1 ..............3,000,000 ........94.029 ..............2,820,870 ..............3,000,000 ..............3,000,000 .......................0 .......................0 .........................0 .......................0 ..........2.200 .........2.200 AO...... ..............11,733 .......................0 10/20/2010 10/27/2017
3136FP U9 6 FNMA STP CPN NTS........................................................................... ....... .. ..........1 ......1 ..............2,523,946 ........99.940 ..............2,527,483 ..............2,529,000 ..............2,524,370 .......................0 ...................424 .........................0 .......................0 ..........2.000 .........5.058 JD....... ...................141 .......................0 12/17/2010 12/30/2020
3136FP Y5 0 FNMA STP CPN NTS........................................................................... ....... .. ..........1 ......1 .................890,768 ........99.841 .................891,580 .................893,000 .................890,768 .......................0 .......................0 .........................0 .......................0 ..........2.000 .........4.858 JJ....... .......................0 .......................0 12/30/2010 01/11/2021
3137EA AM 1 FEDERAL HOME LOAN MTG CORP SR NTS..................................... LS... .. ............ ......1 ..............1,290,391 ......112.591 ..............1,266,649 ..............1,125,000 ..............1,280,711 .......................0 ...............(9,679) .........................0 .......................0 ..........5.000 .........2.545 FA....... ..............21,094 ..............28,125 07/28/2010 02/16/2017
3137EA BP 3 FEDERAL HOME LOAN MTG CORP NTS........................................... LS... .. ............ ......1 .................692,306 ......111.834 .................698,963 .................625,000 .................679,533 .......................0 ...............(6,298) .........................0 .......................0 ..........4.875 .........3.532 JD....... ................1,523 ..............30,469 12/05/2008 06/13/2018
3137EA CD 9 FEDERAL HOME LOAN MTG CORP SR NTS..................................... LS... .. ............ ......1 ..............1,069,346 ......105.268 ..............1,052,680 ..............1,000,000 ..............1,064,842 .......................0 ...............(4,504) .........................0 .......................0 ..........3.000 .........1.143 JJ....... ..............12,750 .......................0 09/29/2010 07/28/2014
3137EA CP 2 FEDERAL HOME LOAN MTG CORP NTS........................................... ....... .. ............ ......1 .................199,544 ........99.405 .................198,810 .................200,000 .................199,586 .......................0 .....................42 .........................0 .......................0 ..........0.375 .........0.484 MN...... ...................144 .......................0 10/20/2010 11/30/2012
31398A 3K 6 FNMA NTS........................................................................................... ....... .. ..........1 ......1 ..............3,000,000 ........99.432 ..............2,982,960 ..............3,000,000 ..............3,000,000 .......................0 .......................0 .........................0 .......................0 ..........1.250 .........1.250 MS...... ..............11,146 .......................0 09/01/2010 03/14/2014
31398A DU 3 FNMA SR NTS..................................................................................... ....... .. ..........1 ......1 ..............1,636,650 ......107.221 ..............1,608,315 ..............1,500,000 ..............1,614,749 .......................0 .............(21,901) .........................0 .......................0 ..........6.318 .........1.002 JD....... ................4,212 ..............47,385 09/20/2010 06/15/2012
31398A L5 9 FNMA STP CPN NTS........................................................................... ....... .. ..........1 ......1 ..............1,077,516 ......100.093 ..............1,076,000 ..............1,075,000 ..............1,075,773 .......................0 ...............(1,742) .........................0 .......................0 ..........1.000 .........0.700 MS...... ................2,747 ................5,375 06/16/2010 03/29/2011
31398A YY 2 FNMA NTS........................................................................................... LS... .. ............ ......1 .................745,477 ......105.329 .................768,902 .................730,000 .................742,045 .......................0 ...............(3,059) .........................0 .......................0 ..........3.000 .........2.531 MS...... ................6,388 ..............21,900 11/13/2009 09/16/2014
31771K AA 5 FINANCING CORPORATION STRIP PRINC SER............................... @.... .. ............ ......1 .................275,616 ........72.921 .................656,289 .................900,000 .................512,742 .......................0 ..............31,981 .........................0 .......................0 ..........0.000 .........6.545 MAT.... .......................0 .......................0 05/09/2001 09/26/2019
742651 DG 4 PRIVATE EXPT FDG NTS................................................................... ....... .. ............ ......1 ..............1,046,689 ......106.665 ..............1,114,649 ..............1,045,000 ..............1,046,471 .......................0 ..................(151) .........................0 .......................0 ..........4.375 .........4.354 MS...... ..............13,462 ..............45,719 03/30/2009 03/15/2019
880591 CU 4 TENN VALLEY AUTHORITY................................................................ ....... .. ............ ......1 .................206,176 ......120.020 .................216,036 .................180,000 .................194,657 .......................0 ...............(1,734) .........................0 .......................0 ..........6.250 .........4.856 JD....... ...................500 ..............11,250 03/18/2003 12/15/2017
880591 EH 1 TENN VALLEY AUTHORITY NTS........................................................ ....... .. ............ ......1 .................108,770 ......105.722 .................116,294 .................110,000 .................108,794 .......................0 .....................18 .........................0 .......................0 ..........5.250 .........5.325 MS...... ................1,700 ................5,775 09/16/2009 09/15/2039
912803 AC 7 US TREASURY STRIP PRINC............................................................. @LS .. ............ ......1 ..............1,430,310 ........91.640 ..............1,374,600 ..............1,500,000 ..............1,432,412 .......................0 ................2,102 .........................0 .......................0 ..........0.000 .........1.000 MAT.... .......................0 .......................0 11/05/2010 08/15/2015
912803 AW 3 US TREASURY.................................................................................... @LS .. ............ ......1 ..............2,620,337 ........68.514 ..............6,407,429 ..............9,352,000 ..............4,961,649 .......................0 ............294,130 .........................0 .......................0 ..........0.000 .........6.205 MAT.... .......................0 .......................0 07/19/2000 05/15/2021
912803 AW 3 US TREASURY.................................................................................... @.... .. ............ ......1 ...................13,449 ........68.514 ...................32,887 ...................48,000 ...................25,466 .......................0 ................1,510 .........................0 .......................0 ..........0.000 .........6.205 MAT.... .......................0 .......................0 07/19/2000 05/15/2021
912803 AY 9 US TREASURY STRIP PRINC............................................................. @LS .. ............ ......1 .................197,982 ........66.477 .................292,499 .................440,000 .................262,333 .......................0 ..............12,186 .........................0 .......................0 ..........0.000 .........4.814 MAT.... .......................0 .......................0 01/28/2005 11/15/2021
912803 BM 4 US TREASURY STRIP PRINC............................................................. @LS .. ............ ......1 ............10,346,154 ........47.915 ............18,221,956 ............38,029,753 ............15,151,817 .......................0 ............802,373 .........................0 .......................0 ..........0.000 .........5.517 MAT.... .......................0 .......................0 01/13/2005 11/15/2027
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912803 BM 4 US TREASURY STRIP PRINC............................................................. @.... .. ............ ......1 .................262,872 ........47.915 .................462,977 .................966,247 .................384,972 .......................0 ..............20,386 .........................0 .......................0 ..........0.000 .........5.517 MAT.... .......................0 .......................0 01/13/2005 11/15/2027
912803 CZ 4 US TREASURY STRIP PRINC............................................................. @LS .. ............ ......1 ..............6,316,991 ........30.803 ..............7,685,349 ............24,950,000 ..............7,364,956 .......................0 ............336,097 .........................0 .......................0 ..........0.000 .........4.726 MAT.... .......................0 .......................0 09/14/2007 02/15/2037
912803 CZ 4 US TREASURY STRIP PRINC............................................................. @.... .. ............ ......1 ............12,165,587 ........30.803 ............14,800,842 ............48,050,000 ............14,183,813 .......................0 ............647,274 .........................0 .......................0 ..........0.000 .........4.726 MAT.... .......................0 .......................0 09/14/2007 02/15/2037
912803 DD 2 US TREASURY STRIP PRINC............................................................. @LS .. ............ ......1 ............19,683,853 ........28.790 ............21,314,056 ............74,032,844 ............20,485,722 .......................0 ............527,118 .........................0 .......................0 ..........0.000 .........9.544 MAT.... .......................0 .......................0 06/15/2009 05/15/2038
912803 DD 2 US TREASURY STRIP PRINC............................................................. @.... .. ............ ......1 ..............2,129,474 ........28.790 ..............2,305,836 ..............8,009,156 ..............2,216,224 .......................0 ..............57,026 .........................0 .......................0 ..........0.000 .........9.544 MAT.... .......................0 .......................0 06/15/2009 05/15/2038
912803 DN 0 US TREASURY STRIP PRINC............................................................. @LS .. ............ ......1 ..............1,291,950 ........25.839 ..............1,291,950 ..............5,000,000 ..............1,295,415 .......................0 ................3,465 .........................0 .......................0 ..........0.000 .........9.648 MAT.... .......................0 .......................0 12/15/2010 08/15/2040
912803 DN 0 US TREASURY STRIP PRINC............................................................. @.... .. ............ ......1 ..............5,167,800 ........25.839 ..............5,167,800 ............20,000,000 ..............5,181,661 .......................0 ..............13,861 .........................0 .......................0 ..........0.000 .........9.648 MAT.... .......................0 .......................0 12/15/2010 08/15/2040
912810 FR 4 US TREASURY NOTE T I P S............................................................. ....... .. ............ ......1 .................513,711 ......129.118 .................632,679 .................490,000 .................586,526 ................6,661 ..................(944) .........................0 .......................0 ..........2.375 .........2.113 JJ....... ................6,238 ..............13,407 10/29/2004 01/15/2025
912810 FS 2 US TREASURY NOTE T I P S............................................................. ....... .. ............ ......1 .................175,950 ......117.004 .................187,206 .................160,000 .................175,481 ................2,031 .....................47 .........................0 .......................0 ..........2.000 .........2.036 JJ....... ................1,629 ................3,501 09/16/2008 01/15/2026
912810 PS 1 US TREASURY NOTE T I P S............................................................. ....... .. ............ ......1 ...................40,520 ......120.527 ...................48,211 ...................40,000 ...................43,615 ...................505 ....................(11) .........................0 .......................0 ..........2.375 .........2.334 JJ....... ...................476 ................1,023 05/10/2007 01/15/2027
912810 PT 9 US TREASURY NOTE BONDS............................................................ ....... .. ............ ......1 ............26,916,687 ......107.469 ............28,436,297 ............26,460,000 ............26,897,132 .......................0 ...............(9,162) .........................0 .......................0 ..........4.750 .........4.638 FA....... ............474,734 .........1,256,850 02/19/2009 02/15/2037
912810 QA 9 US TREASURY NOTE......................................................................... ....... .. ............ ......1 .................496,023 ........86.172 .................482,563 .................560,000 .................497,078 .......................0 ...................943 .........................0 .......................0 ..........3.500 .........4.181 FA....... ................7,403 ..............14,875 07/15/2010 02/15/2039
912810 QB 7 US TREASURY NOTE......................................................................... ....... .. ............ ......1 ..............1,878,165 ........98.516 ..............1,871,804 ..............1,900,000 ..............1,878,766 .......................0 ...................376 .........................0 .......................0 ..........4.250 .........4.319 MN...... ..............10,484 ..............80,750 11/17/2009 05/15/2039
912810 QC 5 US TREASURY NOTE......................................................................... ....... .. ............ ......1 ..............1,070,851 ......102.688 ..............1,047,418 ..............1,020,000 ..............1,069,792 .......................0 ..................(889) .........................0 .......................0 ..........4.500 .........4.203 FA....... ..............17,337 ..............45,900 01/29/2010 08/15/2039
912810 QD 3 US TREASURY NOTE......................................................................... ....... .. ............ ......1 ..............1,092,175 ......100.531 ..............1,146,053 ..............1,140,000 ..............1,092,941 .......................0 ...................766 .........................0 .......................0 ..........4.375 .........4.636 MN...... ................6,422 ..............49,875 04/29/2010 11/15/2039
912810 QE 1 US TREASURY NOTE......................................................................... LS... .. ............ ......1 ..............1,710,043 ......104.750 ..............1,780,750 ..............1,700,000 ..............1,710,021 .......................0 ....................(22) .........................0 .......................0 ..........4.625 .........4.586 FA....... ..............29,698 ..............39,312 07/07/2010 02/15/2040
912810 QE 1 US TREASURY NOTE......................................................................... ....... .. ............ ......1 ..............1,277,503 ......104.750 ..............1,330,325 ..............1,270,000 ..............1,277,486 .......................0 ....................(17) .........................0 .......................0 ..........4.625 .........4.586 FA....... ..............22,186 ..............29,369 07/07/2010 02/15/2040
912810 QF 8 US TREASURY NOTE T I P S............................................................. ....... .. ............ ......1 ..............3,814,595 ......107.104 ..............3,824,668 ..............3,571,000 ..............3,819,104 ................4,825 ..................(316) .........................0 .......................0 ..........2.125 .........1.869 FA....... ..............29,040 ................1,608 12/30/2010 02/15/2040
912810 QH 4 US TREASURY NOTE......................................................................... LS... .. ............ ......1 ............40,498,830 ......100.484 ............38,046,257 ............37,863,000 ............40,481,539 .......................0 .............(17,290) .........................0 .......................0 ..........4.375 .........3.973 MN...... ............215,072 ............801,938 12/30/2010 05/15/2040
912810 QH 4 US TREASURY NOTE......................................................................... ....... .. ............ ......1 ..............2,177,809 ......100.484 ..............2,049,873 ..............2,040,000 ..............2,176,903 .......................0 ..................(906) .........................0 .......................0 ..........4.375 .........3.973 MN...... ..............11,587 ..............43,159 12/30/2010 05/15/2040
912810 QK 7 US TREASURY NOTE......................................................................... LS... .. ............ ......1 ..............3,565,212 ........92.109 ..............3,360,137 ..............3,648,000 ..............3,565,444 .......................0 ...................232 .........................0 .......................0 ..........3.875 .........4.004 FA....... ..............53,394 .......................0 12/21/2010 08/15/2040
912810 QK 7 US TREASURY NOTE......................................................................... ....... .. ............ ......1 ..............2,218,484 ........92.109 ..............2,090,874 ..............2,270,000 ..............2,218,629 .......................0 ...................145 .........................0 .......................0 ..........3.875 .........4.004 FA....... ..............33,225 .......................0 12/21/2010 08/15/2040
912828 GN 4 US TREASURY NOTE T I P S............................................................. ....... .. ............ ......1 ..............1,007,022 ......111.697 ..............1,010,855 .................905,000 ..............1,002,651 ................3,163 ...............(7,534) .........................0 .......................0 ..........2.000 .......-0.168 AO...... ................4,180 ................9,729 08/17/2010 04/15/2012
912828 HW 3 US TREASURY NOTE T I P S............................................................. ....... .. ............ ......1 ..............4,306,605 ......106.603 ..............4,571,139 ..............4,288,000 ..............4,438,497 ..............45,178 ................1,323 .........................0 .......................0 ..........0.625 .........0.606 AO...... ................5,942 ..............24,861 06/03/2010 04/15/2013
912828 JR 2 US TREASURY NOTE......................................................................... LS... .. ............ ......1 .................318,827 ......106.367 .................308,464 .................290,000 .................313,735 .......................0 ...............(2,687) .........................0 .......................0 ..........3.750 .........2.593 MN...... ................1,412 ..............10,875 02/04/2009 11/15/2018
912828 JU 5 US TREASURY NOTE......................................................................... ....... .. ............ ......1 ..............2,036,094 ......101.242 ..............2,024,840 ..............2,000,000 ..............2,017,472 .......................0 .............(18,622) .........................0 .......................0 ..........1.750 .........0.741 MN...... ................4,544 ..............35,000 01/22/2010 11/15/2011
912828 JX 9 US TREASURY NOTE T I P S............................................................. ....... .. ............ ......1 .................389,372 ......112.723 .................390,022 .................346,000 .................389,408 ...................157 ..................(121) .........................0 .......................0 ..........2.125 .........0.777 JJ....... ................3,460 .......................0 12/21/2010 01/15/2019
912828 KC 3 US TREASURY NOTE......................................................................... LS... .. ............ ......1 ..............1,298,004 ......101.125 ..............1,301,046 ..............1,286,572 ..............1,294,044 .......................0 ...............(3,696) .........................0 .......................0 ..........1.380 .........0.859 FA....... ................6,706 ..............13,517 12/30/2010 02/15/2012
912828 KC 3 US TREASURY NOTE......................................................................... ....... .. ............ ......1 ..............1,930,431 ......101.125 ..............1,934,954 ..............1,913,428 ..............1,924,540 .......................0 ...............(5,497) .........................0 .......................0 ..........1.380 .........0.859 FA....... ................9,974 ..............20,102 12/30/2010 02/15/2012
912828 KM 1 US TREASURY NOTE TIPS................................................................ ....... .. ............ ......1 ..............4,290,339 ......108.681 ..............4,325,491 ..............3,980,000 ..............4,288,256 ..............10,893 .............(12,976) .........................0 .......................0 ..........1.250 .......-0.046 AO...... ..............11,017 ..............11,951 12/09/2010 04/15/2014
912828 KR 0 US TREASURY NOTE......................................................................... ....... .. ............ ......1 .................119,775 ......102.367 .................122,840 .................120,000 .................119,825 .......................0 .....................30 .........................0 .......................0 ..........2.625 .........2.655 AO...... ...................545 ................3,150 05/11/2009 04/30/2016
912828 KY 5 US TREASURY NOTE......................................................................... ....... .. ............ ......1 .................784,205 ......104.648 .................816,254 .................780,000 .................783,085 .......................0 ..................(708) .........................0 .......................0 ..........2.625 .........2.506 JD....... .....................57 ..............20,475 06/29/2009 06/30/2014
912828 KZ 2 US TREASURY NOTE......................................................................... LS... .. ............ ......1 .................100,211 ......105.430 .................105,430 .................100,000 .................100,172 .......................0 ....................(28) .........................0 .......................0 ..........3.250 .........3.216 JD....... .......................9 ................3,250 07/17/2009 06/30/2016
912828 LC 2 US TREASURY NOTE......................................................................... ....... .. ............ ......1 ..............2,920,156 ......104.586 ..............3,043,453 ..............2,910,000 ..............2,917,605 .......................0 ...............(1,994) .........................0 .......................0 ..........2.625 .........2.548 JJ....... ..............31,967 ..............76,388 01/05/2010 07/31/2014
912828 LQ 1 US TREASURY NOTE......................................................................... ....... .. ............ ......1 ..............1,029,786 ......103.578 ..............1,066,853 ..............1,030,000 ..............1,029,840 .......................0 .....................41 .........................0 .......................0 ..........2.375 .........2.379 MS...... ................6,250 ..............24,463 10/23/2009 09/30/2014
912828 LS 7 US TREASURY NOTE......................................................................... ....... .. ............ ......1 .................215,370 ......103.508 .................222,542 .................215,000 .................215,288 .......................0 ....................(71) .........................0 .......................0 ..........2.375 .........2.338 AO...... ...................875 ................5,106 11/02/2009 10/31/2014
912828 ME 7 US TREASURY NOTE......................................................................... LS... .. ............ ......1 .................642,233 ......104.273 .................667,347 .................640,000 .................641,838 .......................0 ..................(395) .........................0 .......................0 ..........2.625 .........2.549 JD....... .....................46 ..............16,800 01/25/2010 12/31/2014
912828 MH 0 US TREASURY NOTE......................................................................... ....... .. ............ ......1 ..............2,592,516 ......102.656 ..............2,679,322 ..............2,610,000 ..............2,595,424 .......................0 ................2,908 .........................0 .......................0 ..........2.250 .........2.394 JJ....... ..............24,575 ..............29,363 02/18/2010 01/31/2015
912828 MJ 6 US TREASURY NOTE......................................................................... LS... .. ............ ......1 ..............2,682,602 ......100.559 ..............2,689,953 ..............2,675,000 ..............2,680,397 .......................0 ...............(2,205) .........................0 .......................0 ..........0.875 .........0.687 JJ....... ................9,795 ................9,078 08/06/2010 01/31/2012
912828 MK 3 US TREASURY NOTE......................................................................... ....... .. ............ ......1 ...................55,077 ......103.906 ...................57,148 ...................55,000 ...................55,070 .......................0 ......................(7) .........................0 .......................0 ..........3.125 .........3.102 JJ....... ...................719 ...................859 03/05/2010 01/31/2017
912828 ML 1 US TREASURY NOTE......................................................................... LS... .. ............ ......1 .................199,928 ......100.652 .................201,304 .................200,000 .................199,964 .......................0 .....................36 .........................0 .......................0 ..........1.000 .........1.018 JD....... .......................6 ................2,000 01/06/2010 12/31/2011
912828 MR 8 US TREASURY NOTE......................................................................... ....... .. ............ ......1 .................381,693 ......103.063 .................391,639 .................380,000 .................381,425 .......................0 ..................(269) .........................0 .......................0 ..........2.375 .........2.280 FA....... ................3,067 ................4,513 02/26/2010 02/28/2015
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912828 MT 4 US TREASURY NOTE......................................................................... LS... .. ............ ......1 .................158,955 ......101.461 .................162,338 .................160,000 .................159,216 .......................0 ...................261 .........................0 .......................0 ..........1.375 .........1.602 MS...... ...................656 ................1,100 04/05/2010 03/15/2013
912828 MW 7 US TREASURY NOTE......................................................................... ....... .. ............ ......1 ..............1,798,561 ......103.512 ..............1,863,216 ..............1,800,000 ..............1,798,766 .......................0 ...................205 .........................0 .......................0 ..........2.500 .........2.517 MS...... ..............11,497 ..............22,500 04/21/2010 03/31/2015
912828 MX 5 US TREASURY NOTE......................................................................... ....... .. ............ ......1 ...................51,247 ......102.297 ...................52,171 ...................51,000 ...................51,190 .......................0 ....................(57) .........................0 .......................0 ..........1.750 .........1.583 AO...... ...................191 ...................446 04/19/2010 04/15/2013
912828 MY 3 US TREASURY NOTE T I P S............................................................. ....... .. ............ ......1 ..............7,746,435 ......103.161 ..............7,722,667 ..............7,486,000 ..............7,757,338 ..............16,556 ...............(5,653) .........................0 .......................0 ..........0.500 .......-0.125 AO...... ................8,095 ................2,479 12/08/2010 04/15/2015
912828 NC 0 US TREASURY NOTE......................................................................... LS... .. ............ ......1 ..............1,759,502 ......101.438 ..............1,775,165 ..............1,750,000 ..............1,757,610 .......................0 ...............(1,892) .........................0 .......................0 ..........1.375 .........1.188 MN...... ................3,124 ..............12,031 05/25/2010 05/15/2013
912828 ND 8 US TREASURY NOTE......................................................................... ....... .. ............ ......1 ..............9,042,937 ......102.438 ..............8,809,668 ..............8,600,000 ..............9,038,446 .......................0 ...............(4,491) .........................0 .......................0 ..........3.500 .........2.874 MN...... ..............39,080 ..............30,100 12/15/2010 05/15/2020
912828 NF 3 US TREASURY NOTE......................................................................... ....... .. ............ ......1 ..............3,524,071 ......101.594 ..............3,555,790 ..............3,500,000 ..............3,521,457 .......................0 ...............(2,615) .........................0 .......................0 ..........2.125 .........1.979 MN...... ................6,538 ..............37,188 06/07/2010 05/31/2015
912828 NM 8 US TREASURY NOTE T I P S............................................................. ....... .. ............ ......1 .................169,285 ......102.685 .................174,564 .................170,000 .................169,802 ...................486 .....................31 .........................0 .......................0 ..........1.250 .........1.295 JJ....... ...................984 .......................0 07/08/2010 07/15/2020
912828 NN 6 US TREASURY NOTE......................................................................... ....... .. ............ ......1 ..............1,175,647 ......100.492 ..............1,180,781 ..............1,175,000 ..............1,175,555 .......................0 ....................(91) .........................0 .......................0 ..........1.000 .........0.981 JJ....... ................5,428 .......................0 07/26/2010 07/15/2013
912828 NT 3 US TREASURY NOTE......................................................................... LS... .. ............ ......1 .................845,012 ........94.805 .................805,843 .................850,000 .................845,003 .......................0 ....................(10) .........................0 .......................0 ..........2.625 .........2.691 FA....... ................8,428 .......................0 12/08/2010 08/15/2020
912828 NV 8 US TREASURY NOTE......................................................................... LS... .. ............ ......1 ...................19,794 ........97.258 ...................19,452 ...................20,000 ...................19,805 .......................0 .....................11 .........................0 .......................0 ..........1.250 .........1.467 FA....... .....................85 .......................0 09/16/2010 08/31/2015
912828 PA 2 US TREASURY NOTE......................................................................... LS... .. ............ ......1 .................178,385 ........95.227 .................170,456 .................179,000 .................178,399 .......................0 .....................14 .........................0 .......................0 ..........1.875 .........1.928 MS...... ...................858 .......................0 10/28/2010 09/30/2017
912828 PB 0 US TREASURY NOTE......................................................................... ....... .. ............ ......1 ..............3,094,309 ........98.883 ..............3,065,373 ..............3,100,000 ..............3,094,688 .......................0 ...................380 .........................0 .......................0 ..........0.500 .........0.562 AO...... ................3,321 .......................0 10/18/2010 10/15/2013
912828 PC 8 US TREASURY NOTE......................................................................... LS... .. ............ ......1 ............16,072,099 ........94.328 ............16,014,065 ............16,977,000 ............16,075,734 .......................0 ................3,635 .........................0 .......................0 ..........2.625 .........3.257 MN...... ..............57,860 .......................0 12/30/2010 11/15/2020
912828 PC 8 US TREASURY NOTE......................................................................... ....... .. ............ ......1 ..............6,476,364 ........94.328 ..............6,452,978 ..............6,841,000 ..............6,477,829 .......................0 ................1,465 .........................0 .......................0 ..........2.625 .........3.257 MN...... ..............23,315 .......................0 12/30/2010 11/15/2020
912828 PE 4 US TREASURY NOTE......................................................................... LS... .. ............ ......1 ..............5,269,938 ........96.781 ..............5,163,266 ..............5,335,000 ..............5,271,293 .......................0 ................1,355 .........................0 .......................0 ..........1.250 .........1.507 AO...... ..............11,422 .......................0 11/24/2010 10/31/2015
912828 PF 1 US TREASURY NOTE......................................................................... LS... .. ............ ......1 .................981,111 ........95.063 .................944,926 .................994,000 .................981,341 .......................0 ...................230 .........................0 .......................0 ..........1.875 .........2.076 AO...... ................3,192 .......................0 11/18/2010 10/31/2017
912828 PH 7 US TREASURY NOTE......................................................................... ....... .. ............ ......1 .................584,543 ........99.820 .................583,947 .................585,000 .................584,601 .......................0 .....................58 .........................0 .......................0 ..........0.375 .........0.416 FA....... ...................745 .......................0 10/01/2010 08/31/2012
912828 PJ 3 US TREASURY NOTE......................................................................... LS... .. ............ ......1 ..............1,041,797 ........97.180 ..............1,020,390 ..............1,050,000 ..............1,041,906 .......................0 ...................109 .........................0 .......................0 ..........1.375 .........1.539 MN...... ................1,269 .......................0 12/06/2010 11/30/2015
912828 PK 0 US TREASURY NOTE......................................................................... LS... .. ............ ......1 .................359,930 ........97.242 .................350,071 .................360,000 .................359,931 .......................0 .......................1 .........................0 .......................0 ..........2.250 .........2.253 MN...... ...................712 .......................0 11/24/2010 11/30/2017
912828 PN 4 US TREASURY NOTE......................................................................... ....... .. ............ ......1 ..............1,382,983 ......100.219 ..............1,393,044 ..............1,390,000 ..............1,382,985 .......................0 .......................2 .........................0 .......................0 ..........2.750 .........2.827 JD....... ...................105 .......................0 12/29/2010 12/31/2017

0199999. U.S. Government - Issuer Obligations......................................................................................................... ..........432,410,519 ....XXX........ ..........448,797,314 ..........593,225,000 ..........443,512,290 ..............90,455 .........2,150,051 .........................0 .......................0 ....XXX........ ....XXX...... .XXX... .........2,789,881 .........5,094,871 .....XXX...... .....XXX......
U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities

36200A TT 6 GNMA SF I POOL# 595562................................................................. ....... .. ..........2 ......1 .....................2,487 ......111.192 .....................2,712 .....................2,439 .....................2,480 .......................0 ......................(2) .........................0 .......................0 ..........6.000 .........5.859 MON... .....................12 ...................146 03/17/2006 03/15/2033
36200D 6V 0 GNMA SF I POOL# 598584................................................................. ....... .. ..........2 ......1 .....................7,448 ......111.192 .....................8,124 .....................7,306 .....................7,427 .......................0 ......................(5) .........................0 .......................0 ..........6.000 .........5.858 MON... .....................37 ...................438 03/17/2006 01/15/2033
36200N QU 8 GNMA SF I POOL# 605367................................................................. ....... .. ..........2 ......1 .....................5,393 ......111.161 .....................5,881 .....................5,290 .....................5,379 .......................0 ......................(3) .........................0 .......................0 ..........6.000 .........5.867 MON... .....................26 ...................317 03/17/2006 09/15/2034
36200N ZT 1 GNMA SF I POOL# 605564................................................................. ....... .. ..........2 ......1 .................302,065 ......110.923 .................328,691 .................296,323 .................301,278 .......................0 ..................(173) .........................0 .......................0 ..........6.000 .........5.867 MON... ................1,482 ..............17,779 03/17/2006 08/15/2034
36200Q H2 3 GNMA SF I POOL# 569149................................................................. ....... .. ..........2 ......1 ...................40,171 ......110.411 ...................43,511 ...................39,408 ...................40,052 .......................0 ....................(26) .........................0 .......................0 ..........6.000 .........5.854 MON... ...................197 ................2,364 03/17/2006 03/15/2032
36202E H3 6 GNMA SF II POOL# 3850.................................................................... ....... .. ..........2 ......1 ..............2,816,310 ......106.499 ..............3,011,576 ..............2,827,797 ..............2,816,582 .......................0 ...................111 .........................0 .......................0 ..........5.000 .........5.013 MON... ..............11,782 ............141,390 09/17/2008 05/20/2036
36202E JY 6 GNMA SF II POOL# 3879.................................................................... ....... .. ..........2 ......1 ..............3,831,780 ......109.946 ..............4,157,670 ..............3,781,556 ..............3,827,142 .......................0 ...............(1,566) .........................0 .......................0 ..........6.000 .........5.846 MON... ..............18,908 ............226,893 10/23/2007 07/20/2036
36202E RD 3 GNMA SF II POOL# 4084.................................................................... ....... .. ..........2 ......1 ..............4,653,179 ......107.716 ..............4,956,856 ..............4,601,782 ..............4,649,361 .......................0 ...............(1,586) .........................0 .......................0 ..........5.500 .........5.375 MON... ..............21,092 ............253,098 01/23/2009 02/20/2038
36202E UT 4 GNMA SF II POOL # 4194................................................................... ....... .. ..........2 ......1 ..............3,411,712 ......107.716 ..............3,530,433 ..............3,277,538 ..............3,406,099 .......................0 ...............(3,645) .........................0 .......................0 ..........5.500 .........5.109 MON... ..............15,022 ............180,265 05/12/2009 07/20/2038
36202F KH 8 GNMA II POOL# 4796.......................................................................... ....... .. ..........2 ......1 ..............4,160,725 ......102.895 ..............4,087,043 ..............3,972,052 ..............4,159,499 .......................0 ...............(1,226) .........................0 .......................0 ..........4.500 .........4.094 MON... ..............14,895 ..............44,686 09/15/2010 09/20/2040
36202F KJ 4 GNMA II POOL# 4797.......................................................................... ....... .. ..........2 ......1 ..............5,238,545 ......104.979 ..............5,229,715 ..............4,981,677 ..............5,237,463 .......................0 ...............(1,082) .........................0 .......................0 ..........5.000 .........4.545 MON... ..............20,757 ..............41,514 09/21/2010 09/20/2040
36205F 5Z 2 GNMA SF I POOL# 389764................................................................. ....... .. ..........2 ......1 .................186,003 ......110.411 .................201,464 .................182,467 .................185,470 .......................0 ..................(117) .........................0 .......................0 ..........6.000 .........5.857 MON... ...................912 ..............10,948 03/17/2006 11/15/2032
36205F 7A 5 GNMA SF I POOL# 389789................................................................. ....... .. ..........2 ......1 .................105,459 ......110.411 .................114,226 .................103,455 .................105,159 .......................0 ....................(66) .........................0 .......................0 ..........6.000 .........5.858 MON... ...................517 ................6,207 03/17/2006 12/15/2032
36207M RY 4 GNMA SF I POOL# 436203................................................................. ....... .. ..........2 ......1 ...................31,797 ......115.516 ...................35,699 ...................30,904 ...................31,488 .......................0 ....................(30) .........................0 .......................0 ..........7.500 .........7.295 MON... ...................193 ................2,318 02/17/1998 02/15/2028
36208Y TQ 2 GNMA SF I POOL# 465059................................................................. ....... .. ..........2 ......1 ...................69,871 ......114.570 ...................78,905 ...................68,870 ...................69,556 .......................0 ....................(38) .........................0 .......................0 ..........7.000 .........6.919 MON... ...................402 ................4,821 07/20/2001 05/15/2028
36209R CL 5 GNMA SF I POOL# 478975................................................................. ....... .. ..........2 ......1 ...................16,824 ......120.546 ...................19,732 ...................16,369 ...................16,702 .......................0 ....................(14) .........................0 .......................0 ..........8.500 .........8.313 MON... ...................116 ................1,391 01/04/2000 12/15/2029
3620A9 P9 6 GNMA SF I POOL# 723248................................................................. ....... .. ..........2 ......1 .................670,181 ......107.448 .................671,516 .................624,969 .................669,681 .......................0 ..................(500) .........................0 .......................0 ..........5.000 .........4.378 MON... ................2,604 ..............13,020 07/14/2010 10/15/2039
3620A9 PM 7 GNMA SF I POOL #723228................................................................. ....... .. ..........2 ......1 ..............7,605,166 ......107.073 ..............7,858,219 ..............7,339,122 ..............7,598,462 .......................0 ...............(6,704) .........................0 .......................0 ..........5.000 .........4.722 MON... ..............30,580 ............336,376 01/19/2010 10/15/2039
3620AC 6T 6 GNMA SF I POOL# 726382................................................................. ....... .. ..........2 ......1 .................657,586 ......107.448 .................658,896 .................613,223 .................657,096 .......................0 ..................(490) .........................0 .......................0 ..........5.000 .........4.378 MON... ................2,555 ..............12,775 07/14/2010 10/15/2039
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36210B X4 2 GNMA SF I POOL# 487699................................................................. ....... .. ..........2 ......1 ..............8,778,138 ......107.885 ..............9,230,869 ..............8,556,212 ..............8,767,845 .......................0 ...............(5,931) .........................0 .......................0 ..........5.000 .........4.763 MON... ..............35,651 ............427,811 03/16/2009 03/15/2039
36210T AY 2 GNMA SF I POOL# 501423................................................................. ....... .. ..........2 ......1 .....................3,490 ......110.411 .....................3,780 .....................3,424 .....................3,478 .......................0 ......................(3) .........................0 .......................0 ..........6.000 .........5.833 MON... .....................17 ...................205 03/17/2006 03/15/2029
36213C XY 1 GNMA SF I POOL# 550695................................................................. ....... .. ..........2 ......1 ..............1,426,105 ......108.599 ..............1,538,400 ..............1,416,587 ..............1,425,299 .......................0 ..................(345) .........................0 .......................0 ..........5.500 .........5.416 MON... ................6,493 ..............77,912 07/10/2008 10/15/2035
36213U NP 1 GNMA SF I POOL# 564798................................................................. ....... .. ..........2 ......1 ...................27,755 ......111.161 ...................30,266 ...................27,227 ...................27,681 .......................0 ....................(16) .........................0 .......................0 ..........6.000 .........5.865 MON... ...................136 ................1,634 03/17/2006 03/15/2034
36213X 4A 9 GNMA SF I POOL# 567917................................................................. ....... .. ..........2 ......1 .....................8,010 ......110.411 .....................8,676 .....................7,858 .....................7,987 .......................0 ......................(5) .........................0 .......................0 ..........6.000 .........5.857 MON... .....................39 ...................471 03/17/2006 11/15/2032
36223A ZB 1 GNMA SF I POOL# 302338................................................................. ....... .. ..........2 ......1 ........................251 ......100.380 ........................235 ........................234 ........................233 .......................0 ......................(2) .........................0 .......................0 ..........9.500 .........8.325 MON... .......................2 .....................22 10/29/1996 02/15/2011
36223Q EQ 6 GNMA SF I POOL# 314343................................................................. ....... .. ..........2 ......1 ........................683 ......101.071 ........................651 ........................645 ........................645 .......................0 ......................(3) .........................0 .......................0 ..........9.000 .........8.076 MON... .......................5 .....................58 11/05/1996 08/15/2011
36223Q FA 0 GNMA SF I POOL# 314361................................................................. ....... .. ..........2 ......1 .....................5,547 ......104.701 .....................5,473 .....................5,227 .....................5,230 .......................0 ....................(27) .........................0 .......................0 ..........9.000 .........8.079 MON... .....................39 ...................470 11/05/1996 09/15/2011
36225A RX 0 GNMA SF I POOL# 780502................................................................. ....... .. ..........2 ......1 ...................82,696 ......114.129 ...................92,050 ...................80,655 ...................81,828 .......................0 ....................(85) .........................0 .......................0 ..........7.000 .........6.797 MON... ...................470 ................5,646 12/11/1998 06/15/2024
36225A UA 6 GNMA SF I POOL# 780577................................................................. ....... .. ..........2 ......1 ...................79,174 ......113.373 ...................87,546 ...................77,219 ...................78,317 .......................0 ....................(84) .........................0 .......................0 ..........7.000 .........6.794 MON... ...................450 ................5,405 12/11/1998 12/15/2023
36225A ZF 0 GNMA SF I POOL# 780742................................................................. ....... .. ..........2 ......1 .....................5,407 ......114.076 .....................6,312 .....................5,533 .....................5,445 .......................0 .......................4 .........................0 .......................0 ..........7.000 .........7.339 MON... .....................32 ...................387 07/24/2000 09/15/2024
36225B U6 3 GNMA SF I POOL# 781505................................................................. ....... .. ..........2 ......1 ..............5,616,371 ......108.719 ..............5,941,963 ..............5,465,432 ..............5,602,164 .......................0 ...............(5,293) .........................0 .......................0 ..........5.500 .........5.200 MON... ..............25,050 ............300,599 03/17/2008 10/15/2032
36241K 3W 6 GNMA SF I POOL# 782613................................................................. ....... .. ..........2 ......1 ..............4,032,544 ......108.041 ..............4,006,254 ..............3,708,087 ..............4,027,804 .......................0 ...............(4,741) .........................0 .......................0 ..........5.500 .........3.823 MON... ..............16,995 ..............33,991 09/22/2010 11/15/2021
36241K FJ 2 GNMA SF I POOL# 781969................................................................. ....... .. ..........2 ......1 ..............4,416,301 ......106.612 ..............4,524,499 ..............4,243,892 ..............4,412,575 .......................0 ...............(3,726) .........................0 .......................0 ..........5.000 .........4.595 MON... ..............17,683 ............141,463 04/16/2010 08/15/2035
36241K G5 1 GNMA SF I POOL# 782020................................................................. ....... .. ..........2 ......1 ..............5,429,225 ......108.546 ..............5,807,008 ..............5,349,813 ..............5,423,754 .......................0 ...............(2,506) .........................0 .......................0 ..........5.500 .........5.340 MON... ..............24,520 ............294,240 09/18/2008 12/15/2035
36241L GZ 3 GNMA SF I POOL # 782916................................................................ ....... .. ..........2 ......1 .................697,232 ......108.171 .................707,860 .................654,390 .................696,518 .......................0 ..................(714) .........................0 .......................0 ..........5.500 .........4.923 MON... ................2,999 ..............23,994 03/26/2010 02/15/2040
36290S TJ 0 GNMA SF I POOL# 616253................................................................. ....... .. ..........2 ......1 .................390,244 ......111.161 .................425,553 .................382,826 .................389,200 .......................0 ..................(230) .........................0 .......................0 ..........6.000 .........5.864 MON... ................1,914 ..............22,970 03/17/2006 02/15/2034
36290T 3T 4 GNMA SF I POOL# 617410................................................................. ....... .. ..........2 ......1 ..............3,745,982 ......110.130 ..............4,045,798 ..............3,673,657 ..............3,741,707 .......................0 ...............(2,030) .........................0 .......................0 ..........6.000 .........5.793 MON... ..............18,368 ............220,419 10/03/2008 02/15/2037
36291F VS 4 GNMA SF I POOL# 627125................................................................. ....... .. ..........2 ......1 .................785,440 ......108.609 .................835,819 .................769,567 .................782,648 .......................0 ..................(480) .........................0 .......................0 ..........5.500 .........5.356 MON... ................3,527 ..............42,326 10/08/2004 03/15/2034
36291G PA 8 GNMA SF I POOL# 627817................................................................. ....... .. ..........2 ......1 .................256,389 ......111.180 .................279,635 .................251,516 .................255,725 .......................0 ..................(146) .........................0 .......................0 ..........6.000 .........5.867 MON... ................1,258 ..............15,091 03/17/2006 09/15/2034
36291N U2 5 GNMA SF I POOL# 633401................................................................. ....... .. ..........2 ......1 .................218,714 ......110.255 .................236,560 .................214,557 .................218,188 .......................0 ..................(116) .........................0 .......................0 ..........6.000 .........5.873 MON... ................1,073 ..............12,874 03/17/2006 02/15/2036
36292F G5 0 GNMA SF I POOL# 647420................................................................. ....... .. ..........2 ......1 ...................66,705 ......111.098 ...................72,699 ...................65,437 ...................66,542 .......................0 ....................(36) .........................0 .......................0 ..........6.000 .........5.872 MON... ...................327 ................3,926 03/17/2006 10/15/2035
36292F UP 0 GNMA SF I POOL# 647790................................................................. ....... .. ..........2 ......1 ...................12,632 ......111.185 ...................13,778 ...................12,392 ...................12,601 .......................0 ......................(7) .........................0 .......................0 ..........6.000 .........5.872 MON... .....................62 ...................743 03/17/2006 09/15/2035
36292J 4D 8 GNMA SF I POOL# 650720................................................................. ....... .. ..........2 ......1 .................191,279 ......110.255 .................206,887 .................187,644 .................190,818 .......................0 ..................(102) .........................0 .......................0 ..........6.000 .........5.873 MON... ...................938 ..............11,259 03/17/2006 01/15/2036
36292N HA 1 GNMA SF I POOL# 653725................................................................. ....... .. ..........2 ......1 ..............1,100,862 ......106.448 ..............1,192,719 ..............1,120,471 ..............1,102,925 .......................0 ...................451 .........................0 .......................0 ..........5.000 .........5.192 MON... ................4,669 ..............56,024 03/17/2006 03/15/2036
36295V 6T 1 GNMA I POOL# 682282....................................................................... ....... .. ..........2 ......1 ..............3,647,333 ......109.671 ..............3,901,909 ..............3,557,832 ..............3,640,949 .......................0 ...............(2,384) .........................0 .......................0 ..........5.500 .........5.260 MON... ..............16,307 ............195,681 03/17/2008 02/15/2038
36296A 4R 2 GNMA POOL# 685832......................................................................... ....... .. ..........2 ......1 ..............2,548,733 ......109.671 ..............2,759,434 ..............2,516,102 ..............2,546,360 .......................0 ..................(919) .........................0 .......................0 ..........5.500 .........5.366 MON... ..............11,532 ............138,386 04/16/2008 04/15/2038
36296A 4Y 7 GNMA POOL# 685839......................................................................... ....... .. ..........2 ......1 ..............2,913,389 ......106.385 ..............2,931,316 ..............2,755,385 ..............2,913,422 .......................0 .....................32 .........................0 .......................0 ..........5.000 .........4.473 MON... ..............11,481 .......................0 12/15/2010 04/15/2038
36296N W4 4 GNMA I POOL# 696467....................................................................... ....... .. ..........2 ......1 .................118,694 ......113.252 .................131,506 .................116,118 .................118,551 .......................0 ....................(63) .........................0 .......................0 ..........6.500 .........6.269 MON... ...................629 ................7,548 07/18/2008 08/15/2038
36296Q VF 3 GNMA SF I POOL# 698214................................................................. ....... .. ..........2 ......1 .................397,268 ......107.448 .................398,059 .................370,467 .................396,967 .......................0 ..................(301) .........................0 .......................0 ..........5.000 .........4.373 MON... ................1,544 ................7,718 07/14/2010 06/15/2039
36296T UZ 4 GNMA I POOL# 700900....................................................................... ....... .. ..........2 ......1 ..............4,611,714 ......106.834 ..............4,595,835 ..............4,301,847 ..............4,606,299 .......................0 ...............(5,415) .........................0 .......................0 ..........5.000 .........3.813 MON... ..............17,924 ..............53,773 08/20/2010 11/15/2023
36296X YZ 1 GNMA I POOL# 704628....................................................................... ....... .. ..........2 ......1 ..............6,737,162 ......107.448 ..............6,841,295 ..............6,367,076 ..............6,732,237 .......................0 ...............(4,925) .........................0 .......................0 ..........5.000 .........4.490 MON... ..............26,529 ............159,177 05/24/2010 07/15/2039
36296Y KA 9 GNMA POOL# 705089......................................................................... ....... .. ..........2 ......1 ..............4,385,988 ......104.770 ..............4,385,517 ..............4,185,852 ..............4,386,005 .......................0 .....................17 .........................0 .......................0 ..........4.500 .........4.095 MON... ..............15,697 .......................0 12/10/2010 08/15/2040
36297K YP 0 GNMA I POOL #714518....................................................................... ....... .. ..........2 ......1 ..............5,139,337 ......107.323 ..............5,298,772 ..............4,937,220 ..............5,131,055 .......................0 ...............(5,308) .........................0 .......................0 ..........5.000 .........4.640 MON... ..............20,572 ............246,861 05/19/2009 05/15/2039

0299999. U.S. Government - Single Class Mortgage-Backed/Asset-Backed Securities............................................... ..........101,689,496 ....XXX........ ..........105,545,802 ............98,160,948 ..........101,585,378 .......................0 .............(62,601) .........................0 .......................0 ....XXX........ ....XXX...... .XXX... ............427,021 .........3,805,830 .....XXX...... .....XXX......
0399999. Total - U.S. Government.............................................................................................................................. ..........534,100,015 ....XXX........ ..........554,343,116 ..........691,385,948 ..........545,097,668 ..............90,455 .........2,087,450 .........................0 .......................0 ....XXX........ ....XXX...... .XXX... .........3,216,902 .........8,900,701 .....XXX...... .....XXX......
All Other Governments - Issuer Obligations

30216B BQ 4 EXPORT DEVELOPMENT CANADA NTS........................................... ....... A ............ ..1FE .................508,842 ......102.167 .................521,052 .................510,000 .................509,522 .......................0 ...................384 .........................0 .......................0 ..........2.375 .........2.454 MS...... ................3,432 ..............12,113 03/11/2009 03/19/2012
563469 TL 9 MANITOBA PROVINCE SR NTS......................................................... LS... A ............ ..1FE .................574,431 ......101.774 .................585,201 .................575,000 .................574,484 .......................0 .....................54 .........................0 .......................0 ..........2.625 .........2.646 JJ....... ................6,960 ................2,054 05/19/2010 07/15/2015
683234 8A 9 ONTARIO  PROVINCE BOND............................................................. LS... A ............ ..1FE .................299,799 ......108.019 .................324,057 .................300,000 .................299,857 .......................0 .....................38 .........................0 .......................0 ..........4.100 .........4.115 JD....... ...................512 ..............12,300 06/09/2009 06/16/2014
683234 8A 9 ONTARIO  PROVINCE BOND............................................................. ....... A ............ ..1FE .................124,916 ......108.019 .................135,024 .................125,000 .................124,940 .......................0 .....................16 .........................0 .......................0 ..........4.100 .........4.115 JD....... ...................214 ................5,125 06/09/2009 06/16/2014
46513E 3W 0 STATE OF ISRAEL 5TH JUBILEE....................................................... ....... R ............ ..1FE .................150,000 ......100.000 .................150,000 .................150,000 .................150,000 .......................0 .......................0 .........................0 .......................0 ..........5.340 .........5.336 MN...... ................1,335 ................8,010 06/20/2007 06/01/2012
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46513E MC 3 STATE OF ISRAEL 3RD JUBILEE SER B............................................ ....... R ............ ..1FE .................100,000 ......100.000 .................100,000 .................100,000 .................100,000 .......................0 .......................0 .........................0 .......................0 ..........5.400 .........5.400 MN...... ...................900 ................5,400 04/13/2005 05/01/2015
46513F 7S 2 STATE OF ISRAEL 6TH JUBILEE....................................................... ....... R ............ ..1FE .................150,000 ......100.000 .................150,000 .................150,000 .................150,000 .......................0 .......................0 .........................0 .......................0 ..........2.160 .........2.157 MN...... ...................540 ................3,054 11/17/2009 11/21/2012
46513F XW 4 STATE OF ISRAEL LIBOR FLT RT...................................................... ....... R ............ ..1FE .................100,000 ......100.000 .................100,000 .................100,000 .................100,000 .......................0 .......................0 .........................0 .......................0 ..........1.000 .........1.006 JD....... .....................83 ................1,031 01/30/2009 02/01/2014
46513G MC 8 STATE OF ISRAEL FLT RT................................................................. ....... R ............ ..1FE .................100,000 ......100.000 .................100,000 .................100,000 .................100,000 .......................0 .......................0 .........................0 .......................0 ..........0.809 .........1.102 JD....... ...................618 ...................561 06/08/2010 06/01/2013
46513G TG 2 STATE OF ISRAEL 6TH JUBILEE....................................................... ....... F ............ ..1FE .................250,000 ........97.609 .................244,023 .................250,000 .................250,000 .......................0 .......................0 .........................0 .......................0 ..........1.400 .........1.400 JD....... ...................292 .......................0 12/07/2010 12/01/2013
91086Q AL 2 UNITED MEXICAN STATES GLOBAL NTS......................................... LS... F ............ ..2FE .................213,045 ......115.000 .................241,500 .................210,000 .................211,679 .......................0 ..................(341) .........................0 .......................0 ..........6.625 .........6.403 MS...... ................4,560 ..............13,913 06/13/2006 03/03/2015

0499999. All Other Governments - Issuer Obligations................................................................................................. ..............2,571,033 ....XXX........ ..............2,650,857 ..............2,570,000 ..............2,570,482 .......................0 ...................151 .........................0 .......................0 ....XXX........ ....XXX...... .XXX... ..............19,446 ..............63,561 .....XXX...... .....XXX......
1099999. Total - All Other Governments..................................................................................................................... ..............2,571,033 ....XXX........ ..............2,650,857 ..............2,570,000 ..............2,570,482 .......................0 ...................151 .........................0 .......................0 ....XXX........ ....XXX...... .XXX... ..............19,446 ..............63,561 .....XXX...... .....XXX......
U.S. Political Subdivisions of States, Territories & Possessions (Direct and Guaranteed) - Issuer Obligations

626207 XB 5 MUNICIPAL ELEC AUTH GA TAXABLE PROJ 1 -............................... ....... .. ............ ..1FE ..............3,522,600 ......103.634 ..............3,627,190 ..............3,500,000 ..............3,508,707 .......................0 ...............(8,367) .........................0 .......................0 ..........5.000 .........4.742 JJ....... ..............87,500 ............175,000 04/23/2009 01/01/2012
626207 YF 5 MUNICIPAL ELEC AUTH GA BUILD AMER......................................... ....... .. ..........2 ..1FE ...................70,000 ........97.750 ...................68,425 ...................70,000 ...................70,000 .......................0 .......................0 .........................0 .......................0 ..........6.637 .........6.637 AO...... ................1,161 ................2,581 03/04/2010 04/01/2057
626207 YM 0 MUNICIPAL ELEC AUTH GA BUILD AMERICA................................... ....... .. ..........2 ..1FE ...................40,000 ........96.722 ...................38,689 ...................40,000 ...................40,000 .......................0 .......................0 .........................0 .......................0 ..........6.655 .........6.655 AO...... ...................666 ................1,471 03/05/2010 04/01/2057

1899999. U.S. Political Subdivisions of States, Territories & Possessions - Issuer Obligations.................................... ..............3,632,600 ....XXX........ ..............3,734,304 ..............3,610,000 ..............3,618,707 .......................0 ...............(8,367) .........................0 .......................0 ....XXX........ ....XXX...... .XXX... ..............89,327 ............179,052 .....XXX...... .....XXX......
2499999. Total - U.S. Political Subdivisions of States, Territories & Possessions........................................................ ..............3,632,600 ....XXX........ ..............3,734,304 ..............3,610,000 ..............3,618,707 .......................0 ...............(8,367) .........................0 .......................0 ....XXX........ ....XXX...... .XXX... ..............89,327 ............179,052 .....XXX...... .....XXX......
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Issuer Obligations

613741 AQ 0 MONTGOMERY CNTY VA ECON DEV............................................... ....... .. ..........1 ..1FE ..............2,000,000 ........97.689 ..............1,953,780 ..............2,000,000 ..............2,000,000 .......................0 .......................0 .........................0 .......................0 ..........5.520 .........5.520 JD....... ................9,200 ..............29,133 08/04/2010 06/01/2028
677632 MV 0 OHIO ST UNIVERSITY BUILD AMERICA BOND................................. ....... .. ..........1 ..1FE ..............1,272,853 ........90.535 ..............1,158,848 ..............1,280,000 ..............1,271,114 .......................0 ...............(1,739) .........................0 .......................0 ..........4.910 ......-22.268 JD....... ..............14,839 .......................0 12/10/2010 06/01/2040

2599999. U.S. Special Revenue & Assessment Obligations - Issuer Obligations........................................................ ..............3,272,853 ....XXX........ ..............3,112,628 ..............3,280,000 ..............3,271,114 .......................0 ...............(1,739) .........................0 .......................0 ....XXX........ ....XXX...... .XXX... ..............24,039 ..............29,133 .....XXX...... .....XXX......
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Single Class Mortgage-Backed/Asset-Backed Securities

01F042 61 6 FNMA COMMIT POOL# TBA............................................................... ....... .. ..........2 ......1 .................842,321 ......102.641 .................860,132 .................838,000 .................842,321 .......................0 .......................0 .........................0 .......................0 ..........4.500 .........4.432 MON... .......................0 .......................0 12/16/2010 01/01/2041
3128JR P6 7 FHLMC ARM POOL# 847645............................................................... ....... .. ..........2 ......1 .................440,127 ......105.579 .................459,229 .................434,962 .................439,519 .......................0 ..................(208) .........................0 .......................0 ..........5.513 .........5.346 MON... ................2,064 ..............24,111 11/09/2007 12/01/2036
3128KD XS 9 FHLMC POOL# A5-1589...................................................................... ....... .. ..........2 ......1 ...................85,888 ......108.863 ...................93,471 ...................85,861 ...................85,875 .......................0 ......................(6) .........................0 .......................0 ..........6.000 .........5.975 MON... ...................429 ................5,152 08/14/2008 08/01/2036
3128KW YC 1 FHLMC POOL# A6-6107...................................................................... ....... .. ..........2 ......1 .................314,851 ......108.680 .................333,945 .................307,274 .................314,334 .......................0 ..................(200) .........................0 .......................0 ..........6.000 .........5.753 MON... ................1,536 ..............18,437 05/06/2008 09/01/2037
3128L1 5U 0 FHLMC POOL# A6-9859...................................................................... ....... .. ..........2 ......1 .................265,341 ......108.930 .................284,195 .................260,897 .................264,993 .......................0 ..................(119) .........................0 .......................0 ..........6.000 .........5.825 MON... ................1,304 ..............15,654 12/05/2007 12/01/2037
3128LC G6 7 FHLMC POOL# A7-8321...................................................................... ....... .. ..........2 ......1 ..............1,092,381 ......107.004 ..............1,097,711 ..............1,025,860 ..............1,090,919 .......................0 ...............(1,462) .........................0 .......................0 ..........5.500 .........4.901 MON... ................4,702 ..............42,317 03/10/2010 12/01/2037
3128M4 AT 0 FHLMC POOL# G0-2418..................................................................... ....... .. ..........2 ......1 .................545,734 ......106.879 .................606,492 .................567,457 .................547,404 .......................0 ...................504 .........................0 .......................0 ..........5.500 .........5.836 MON... ................2,601 ..............31,210 07/13/2007 11/01/2036
3128M4 FW 8 FHLMC POOL# G0-2581..................................................................... ....... .. ..........2 ......1 .................328,032 ......105.567 .................349,350 .................330,928 .................328,212 .......................0 .....................63 .........................0 .......................0 ..........5.000 .........5.062 MON... ................1,379 ..............16,546 01/24/2008 09/01/2035
3128M4 YG 2 FHLMC POOL# G0-3111..................................................................... ....... .. ..........2 ......1 .................273,153 ......106.879 .................303,761 .................284,210 .................273,981 .......................0 ...................250 .........................0 .......................0 ..........5.500 .........5.838 MON... ................1,303 ..............15,632 07/13/2007 05/01/2037
3128M5 6W 5 FHLMC POOL# G0-4185..................................................................... ....... .. ..........2 ......1 ...................79,923 ......108.680 ...................86,657 ...................79,736 ...................79,904 .......................0 ......................(9) .........................0 .......................0 ..........6.000 .........5.957 MON... ...................399 ................4,784 08/14/2008 03/01/2038
3128M6 SB 5 FHLMC POOL# G0-4714..................................................................... ....... .. ..........2 ......1 .................572,664 ......104.952 .................609,522 .................580,763 .................573,035 .......................0 ...................170 .........................0 .......................0 ..........5.000 .........5.105 MON... ................2,420 ..............29,038 09/17/2008 09/01/2038
3128M7 4Q 6 FHLMC POOL# G0-5931..................................................................... ....... .. ..........2 ......1 ..............2,537,262 ......102.881 ..............2,505,821 ..............2,435,650 ..............2,536,267 .......................0 ..................(996) .........................0 .......................0 ..........4.500 .........4.145 MON... ................9,134 ..............36,535 07/16/2010 07/01/2040
3128M7 U8 7 FHLMC POOL# G0-5707..................................................................... ....... .. ..........2 ......1 .................407,039 ......106.629 .................408,251 .................382,871 .................406,557 .......................0 ..................(482) .........................0 .......................0 ..........5.500 .........4.938 MON... ................1,755 ..............15,793 03/10/2010 10/01/2039
3128MB VP 9 FHLMC POOL# G1-3122..................................................................... ....... .. ..........2 ......1 .................168,510 ......105.641 .................179,248 .................169,677 .................168,636 .......................0 .....................51 .........................0 .......................0 ..........5.000 .........5.075 MON... ...................707 ................8,484 06/06/2008 04/01/2023
3128MC PS 8 FHLMC POOL# G1-3833..................................................................... ....... .. ..........2 ......1 ..............1,215,192 ......105.125 ..............1,206,761 ..............1,147,930 ..............1,213,425 .......................0 ...............(1,767) .........................0 .......................0 ..........4.500 .........3.630 MON... ................4,305 ..............21,524 07/12/2010 05/01/2025
3128MJ FH 8 FHLMC POOL# G0-8167..................................................................... ....... .. ..........2 ......1 .................972,225 ......106.879 ..............1,076,322 ..............1,007,047 .................974,869 .......................0 ...................799 .........................0 .......................0 ..........5.500 .........5.800 MON... ................4,616 ..............55,388 05/06/2008 12/01/2036
3128P7 MK 6 FHLMC POOL# C91262....................................................................... ....... .. ..........2 ......1 ..............5,019,067 ......104.942 ..............5,078,261 ..............4,839,112 ..............5,009,390 .......................0 ...............(8,110) .........................0 .......................0 ..........5.000 .........4.547 MON... ..............20,163 ............241,956 09/15/2009 08/01/2029
3128PS RR 0 FHLMC POOL# J13196....................................................................... ....... .. ..........2 ......1 .................671,631 ......100.750 .................653,194 .................648,332 .................671,494 .......................0 ..................(137) .........................0 .......................0 ..........3.500 .........2.972 MON... ................1,891 ................1,891 11/01/2010 10/01/2025
3128QH TP 5 FHLMC ARM POOL# 1N-1458............................................................. ....... .. ..........2 ......1 .................296,463 ......106.298 .................311,640 .................293,176 .................296,027 .......................0 ..................(130) .........................0 .......................0 ..........6.084 .........5.912 MON... ................1,535 ..............17,867 05/04/2007 03/01/2037
312940 CM 9 FHLMC POOL# A9-1876...................................................................... ....... .. ..........2 ......1 ..............2,280,218 ......104.942 ..............2,311,638 ..............2,202,777 ..............2,278,893 .......................0 ...............(1,325) .........................0 .......................0 ..........5.000 .........4.687 MON... ................9,178 ..............73,426 04/15/2010 04/01/2040
31297U ZY 9 FHLMC POOL# A3-8859...................................................................... ....... .. ..........2 ......1 ...................39,988 ......107.231 ...................42,424 ...................39,563 ...................39,917 .......................0 ....................(13) .........................0 .......................0 ..........5.500 .........5.447 MON... ...................181 ................2,176 05/10/2005 05/01/2035
31360K DW 1 FNMA POOL# 008217......................................................................... ....... .. ..........2 ......1 .....................1,168 ......101.774 .....................1,076 .....................1,057 .....................1,089 .......................0 ......................(7) .........................0 .......................0 ........11.000 .........9.588 MON... .....................10 ...................116 09/19/1996 12/01/2015
31371H QY 7 FNMA POOL# 252571......................................................................... ....... .. ..........2 ......1 ...................23,575 ......113.789 ...................27,225 ...................23,926 ...................23,640 .......................0 .......................7 .........................0 .......................0 ..........7.000 .........7.206 MON... ...................140 ................1,675 06/14/1999 07/01/2029
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31371J MC 5 FNMA POOL# 253355......................................................................... ....... .. ..........2 ......1 .....................1,282 ......114.757 .....................1,523 .....................1,327 .....................1,291 .......................0 .......................1 .........................0 .......................0 ..........7.500 .........7.929 MON... .......................8 ...................100 06/12/2000 07/01/2030
31371P C8 1 FNMA POOL# 257595......................................................................... ....... .. ..........2 ......1 ..............2,192,845 ......105.234 ..............2,245,175 ..............2,133,507 ..............2,188,952 .......................0 ...............(2,880) .........................0 .......................0 ..........5.000 .........4.636 MON... ................8,890 ............106,675 08/04/2009 03/01/2029
31381L SS 7 FNMA POOL #464129......................................................................... ....... .. ..........2 ......1 ..............2,960,144 ......103.542 ..............2,963,134 ..............2,861,770 ..............2,951,190 .......................0 ...............(8,953) .........................0 .......................0 ..........4.500 .........3.759 MON... ..............11,089 ............119,479 01/21/2010 12/01/2019
31384D YL 0 FNMA ARM POOL# 521015................................................................. ....... .. ..........2 ......1 .....................1,602 ......104.413 .....................1,703 .....................1,631 .....................1,611 .......................0 .......................2 .........................0 .......................0 ..........2.424 .........2.565 MON... .......................3 .....................45 02/01/2000 12/01/2029
31386M GM 6 FNMA POOL# 567304......................................................................... ....... .. ..........2 ......1 ...................37,533 ......114.757 ...................42,845 ...................37,335 ...................37,446 .......................0 ....................(10) .........................0 .......................0 ..........7.500 .........7.511 MON... ...................233 ................2,800 01/11/2001 01/01/2031
31400C N4 2 FNMA ARM POOL# 683611................................................................. ....... .. ..........2 ......1 .....................8,734 ......104.112 .....................8,881 .....................8,530 .....................8,682 .......................0 ......................(9) .........................0 .......................0 ..........2.580 .........2.399 MON... .....................19 ...................222 01/31/2003 01/01/2033
31400F DH 7 FNMA ARM POOL# 686004................................................................. ....... .. ..........2 ......1 ...................85,671 ......103.534 ...................86,437 ...................83,487 ...................85,120 .......................0 ..................(105) .........................0 .......................0 ..........2.808 .........2.609 MON... ...................214 ................2,503 05/20/2003 01/01/2033
31402R F8 7 FNMA POOL #735591......................................................................... ....... .. ..........2 ......1 ..............1,093,752 ......105.640 ..............1,095,501 ..............1,037,014 ..............1,092,777 .......................0 ..................(957) .........................0 .......................0 ..........5.000 .........4.450 MON... ................4,321 ..............29,429 06/17/2010 06/01/2035
31403D BY 4 FNMA POOL# 745355......................................................................... ....... .. ..........2 ......1 ..............2,924,144 ......105.578 ..............3,205,685 ..............3,036,319 ..............2,934,476 .......................0 ................2,649 .........................0 .......................0 ..........5.000 .........5.303 MON... ..............12,651 ............169,132 03/07/2008 03/01/2036
31403D K8 1 FNMA ARM POOL# 745619................................................................. ....... .. ..........2 ......1 .................380,060 ......106.731 .................397,748 .................372,664 .................379,459 .......................0 ..................(234) .........................0 .......................0 ..........5.574 .........5.414 MON... ................1,792 ..............20,822 04/30/2008 05/01/2036
31403D SN 0 FNMA POOL# 745825......................................................................... ....... .. ..........2 ......1 .................617,249 ......111.652 .................668,185 .................598,453 .................616,059 .......................0 ..................(530) .........................0 .......................0 ..........6.500 .........6.156 MON... ................3,242 ..............38,899 08/20/2008 09/01/2036
31403Q QG 8 FNMA ARM POOL# 754755................................................................. ....... .. ..........2 ......1 .................158,184 ......103.984 .................164,950 .................158,630 .................158,210 .......................0 .....................23 .........................0 .......................0 ..........2.670 .........2.678 MON... ...................365 ................4,410 01/05/2006 01/01/2034
31404D T8 1 FNMA ARM POOL# 765675................................................................. ....... .. ..........2 ......1 .................211,822 ......103.738 .................221,087 .................213,120 .................211,970 .......................0 .....................64 .........................0 .......................0 ..........2.527 .........2.576 MON... ...................464 ................5,609 01/06/2006 02/01/2034
31406M HY 5 FNMA POOL# 813947......................................................................... ....... .. ..........2 ......1 ..............1,062,581 ......107.516 ..............1,158,831 ..............1,077,822 ..............1,066,010 .......................0 ...................739 .........................0 .......................0 ..........5.000 .........5.221 MON... ................4,491 ..............53,891 03/14/2006 12/01/2020
31406T CD 1 FNMA POOL# 819168......................................................................... ....... .. ..........2 ......1 .................457,719 ......107.540 .................483,061 .................449,192 .................456,252 .......................0 ..................(268) .........................0 .......................0 ..........5.500 .........5.360 MON... ................2,059 ..............24,706 03/10/2005 03/01/2035
31407H ZH 2 FNMA POOL# 831544......................................................................... ....... .. ..........2 ......1 .................668,199 ......109.004 .................739,690 .................678,590 .................668,978 .......................0 ...................185 .........................0 .......................0 ..........6.000 .........6.184 MON... ................3,393 ..............40,715 07/07/2006 06/01/2036
31407J TK 8 FNMA ARM POOL# 832254................................................................. ....... .. ..........2 ......1 ...................24,200 ......104.518 ...................25,400 ...................24,302 ...................24,208 .......................0 .......................2 .........................0 .......................0 ..........2.640 .........2.674 MON... .....................55 ...................681 01/20/2006 08/01/2035
31409D YP 2 FNMA POOL# 868418......................................................................... ....... .. ..........2 ......1 ..............2,941,565 ......109.004 ..............3,178,857 ..............2,916,276 ..............2,937,416 .......................0 ..................(906) .........................0 .......................0 ..........6.000 .........5.958 MON... ..............14,581 ............174,977 03/09/2006 04/01/2036
31409J KP 4 FNMA ARM POOL# 872502................................................................. ....... .. ..........2 ......1 .................490,770 ......104.294 .................499,359 .................478,800 .................489,869 .......................0 ..................(361) .........................0 .......................0 ..........5.902 .........5.631 MON... ................2,433 ..............28,281 04/29/2008 06/01/2036
31409L EU 5 FNMA POOL #874147......................................................................... ....... .. ..........2 ......1 ..............1,785,491 ......109.067 ..............1,846,406 ..............1,692,910 ..............1,771,529 .......................0 .............(13,962) .........................0 .......................0 ..........5.350 .........3.698 MON... ................7,548 ..............83,023 01/06/2010 12/01/2016
31410F 2R 5 FNMA POOL# 888284......................................................................... ....... .. ..........2 ......1 .................411,676 ......107.227 .................420,096 .................391,782 .................411,366 .......................0 ..................(311) .........................0 .......................0 ..........5.500 .........4.998 MON... ................1,796 ..............10,774 06/10/2010 04/01/2037
31410F 4H 5 FNMA ARM POOL# 888324................................................................. ....... .. ..........2 ......1 .................195,317 ......106.509 .................208,161 .................195,439 .................195,272 .......................0 ....................(15) .........................0 .......................0 ..........5.647 .........5.619 MON... ...................952 ..............11,142 08/22/2007 03/01/2037
31410F 5D 3 FNMA POOL# 888344......................................................................... ....... .. ..........2 ......1 ..............1,669,723 ......105.578 ..............1,822,814 ..............1,726,509 ..............1,673,021 .......................0 ................1,414 .........................0 .......................0 ..........5.000 .........5.280 MON... ................7,194 ..............86,325 07/10/2008 10/01/2035
31410F ST 3 FNMA POOL# 888030......................................................................... ....... .. ..........2 ......1 .................269,732 ......107.227 .................300,056 .................279,833 .................270,473 .......................0 ...................222 .........................0 .......................0 ..........5.500 .........5.800 MON... ................1,283 ..............15,391 06/27/2007 12/01/2036
31410F Y9 0 FNMA POOL# 888236......................................................................... ....... .. ..........2 ......1 .................267,370 ......107.227 .................287,800 .................268,403 .................267,408 .......................0 ......................(1) .........................0 .......................0 ..........5.500 .........5.500 MON... ................1,230 ..............14,762 05/06/2008 11/01/2036
31410F YQ 2 FNMA POOL# 888219......................................................................... ....... .. ..........2 ......1 ...................46,943 ......107.227 ...................47,903 ...................44,675 ...................46,908 .......................0 ....................(36) .........................0 .......................0 ..........5.500 .........4.996 MON... ...................205 ................1,229 06/10/2010 03/01/2037
31410G 2F 9 FNMA POOL# 889174......................................................................... ....... .. ..........2 ......1 .................240,033 ......107.634 .................250,414 .................232,653 .................239,658 .......................0 ..................(213) .........................0 .......................0 ..........5.500 .........5.181 MON... ................1,066 ..............12,796 03/06/2009 08/01/2037
31410G YD 9 FNMA POOL# 889108......................................................................... ....... .. ..........2 ......1 .................323,418 ......108.817 .................351,605 .................323,115 .................323,336 .......................0 ....................(37) .........................0 .......................0 ..........6.000 .........5.954 MON... ................1,616 ..............19,387 08/08/2008 02/01/2038
31410S 6M 4 FNMA ARM POOL# 896476................................................................. ....... .. ..........2 ......1 .................574,730 ......106.735 .................606,614 .................568,337 .................574,147 .......................0 ..................(222) .........................0 .......................0 ..........5.791 .........5.648 MON... ................2,834 ..............32,925 03/12/2008 05/01/2036
31411G 4K 5 FNMA POOL# 908126......................................................................... ....... .. ..........2 ......1 ..............1,517,975 ......109.004 ..............1,645,399 ..............1,509,485 ..............1,516,746 .......................0 ..................(350) .........................0 .......................0 ..........6.000 .........5.912 MON... ................7,547 ..............90,569 04/09/2007 12/01/2036
31411H QP 8 FNMA POOL# 908662......................................................................... ....... .. ..........2 ......1 ..............2,209,362 ......109.004 ..............2,394,822 ..............2,197,004 ..............2,207,579 .......................0 ..................(508) .........................0 .......................0 ..........6.000 .........5.912 MON... ..............10,985 ............131,820 04/09/2007 01/01/2037
31412J BN 4 FNMA POOL# 926245......................................................................... ....... .. ..........2 ......1 .................198,249 ......102.740 .................201,321 .................195,952 .................198,206 .......................0 ....................(42) .........................0 .......................0 ..........4.500 .........4.418 MON... ...................735 ................4,409 06/10/2010 06/01/2040
31412N RV 0 FNMA POOL# 930300......................................................................... ....... .. ..........2 ......1 .................161,606 ......106.141 .................165,156 .................155,600 .................160,917 .......................0 ..................(402) .........................0 .......................0 ..........5.000 .........4.380 MON... ...................648 ................7,780 03/19/2009 12/01/2023
31412P G4 7 FNMA POOL# 930919......................................................................... ....... .. ..........2 ......1 ..............1,396,584 ......103.272 ..............1,428,222 ..............1,382,971 ..............1,396,192 .......................0 ..................(393) .........................0 .......................0 ..........4.500 .........4.391 MON... ................5,186 ..............57,048 01/25/2010 04/01/2039
31413D GE 1 FNMA POOL# 942197......................................................................... ....... .. ..........2 ......1 ...................52,074 ......107.071 ...................53,062 ...................49,558 ...................52,035 .......................0 ....................(39) .........................0 .......................0 ..........5.500 .........4.999 MON... ...................227 ................1,363 06/10/2010 07/01/2037
31413E R9 8 FNMA POOL# 943412......................................................................... ....... .. ..........2 ......1 ...................50,520 ......107.071 ...................51,478 ...................48,078 ...................50,482 .......................0 ....................(38) .........................0 .......................0 ..........5.500 .........5.000 MON... ...................220 ................1,322 06/10/2010 07/01/2037
31413F ZN 5 FNMA POOL# 944549......................................................................... ....... .. ..........2 ......1 .................124,959 ......108.817 .................137,938 .................126,761 .................125,060 .......................0 .....................30 .........................0 .......................0 ..........6.000 .........6.095 MON... ...................634 ................7,606 07/10/2007 07/01/2037
31413Y LY 5 FNMA ARM POOL# 959443................................................................. ....... .. ..........2 ......1 .................159,853 ......106.155 .................169,189 .................159,380 .................159,786 .......................0 ....................(26) .........................0 .......................0 ..........5.430 .........5.371 MON... ...................747 ................8,668 03/13/2008 11/01/2037
31414A T2 8 FNMA POOL# 960569......................................................................... ....... .. ..........2 ......1 .................610,834 ......107.071 .................622,419 .................581,315 .................610,390 .......................0 ..................(444) .........................0 .......................0 ..........5.500 .........5.008 MON... ................2,664 ..............15,986 06/10/2010 01/01/2038
31414G Q2 8 FNMA POOL# 965873......................................................................... ....... .. ..........2 ......1 .................552,719 ......107.227 .................591,002 .................551,169 .................552,523 .......................0 ....................(93) .........................0 .......................0 ..........5.500 .........5.440 MON... ................2,526 ..............30,314 09/26/2008 11/01/2036
31414Q WA 1 FNMA POOL# 973241......................................................................... ....... .. ..........2 ......1 ..............1,129,104 ......105.213 ..............1,192,435 ..............1,133,354 ..............1,129,144 .......................0 .....................12 .........................0 .......................0 ..........5.000 .........5.004 MON... ................4,722 ..............56,668 03/17/2008 03/01/2038
31414S X2 4 FNMA POOL# 975097......................................................................... ....... .. ..........2 ......1 .................542,793 ......105.213 .................594,497 .................565,042 .................543,903 .......................0 ...................491 .........................0 .......................0 ..........5.000 .........5.322 MON... ................2,354 ..............28,252 09/09/2008 06/01/2038
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31414T Q3 8 FNMA POOL# 975774......................................................................... ....... .. ..........2 ......1 ..............1,638,506 ......107.055 ..............1,669,334 ..............1,559,323 ..............1,637,334 .......................0 ...............(1,172) .........................0 .......................0 ..........5.500 .........5.010 MON... ................7,147 ..............42,881 06/10/2010 04/01/2038
31414U 4Q 8 FNMA POOL# 977031......................................................................... ....... .. ..........2 ......1 ...................51,553 ......107.055 ...................52,523 ...................49,062 ...................51,517 .......................0 ....................(37) .........................0 .......................0 ..........5.500 .........5.010 MON... ...................225 ................1,349 06/10/2010 05/01/2038
31415M M2 8 FNMA POOL# 984277......................................................................... ....... .. ..........2 ......1 .................814,561 ......107.071 .................847,270 .................791,316 .................813,423 .......................0 ..................(647) .........................0 .......................0 ..........5.500 .........5.207 MON... ................3,627 ..............43,522 03/06/2009 06/01/2038
31416B RY 6 FNMA POOL #995203......................................................................... ....... .. ..........2 ......1 ..............1,398,508 ......105.765 ..............1,426,314 ..............1,348,569 ..............1,396,553 .......................0 ...............(1,671) .........................0 .......................0 ..........5.000 .........4.665 MON... ................5,619 ..............67,428 10/29/2009 07/01/2035
31416N BB 7 FNMA POOL# AA4533......................................................................... ....... .. ..........2 ......1 .................296,732 ......105.875 .................301,267 .................284,550 .................296,027 .......................0 ..................(705) .........................0 .......................0 ..........4.500 .........3.810 MON... ................1,067 ..............10,671 02/11/2010 04/01/2024
31416W LM 2 FNMA POOL# AB-1231........................................................................ ....... .. ..........2 ......1 ..............1,182,095 ......105.203 ..............1,171,136 ..............1,113,215 ..............1,181,299 .......................0 ..................(797) .........................0 .......................0 ..........5.000 .........4.461 MON... ................4,638 ..............23,192 07/09/2010 07/01/2040
31417M H9 7 FNMA POOL# AC-2955....................................................................... ....... .. ..........2 ......1 ...................59,856 ......107.040 ...................60,974 ...................56,963 ...................59,816 .......................0 ....................(40) .........................0 .......................0 ..........5.500 .........5.025 MON... ...................261 ................1,567 06/10/2010 09/01/2039
31417W UG 4 FNMA POOL# AC-9582....................................................................... ....... .. ..........2 ......1 .................375,162 ......107.040 .................382,167 .................357,032 .................374,917 .......................0 ..................(244) .........................0 .......................0 ..........5.500 .........5.027 MON... ................1,636 ................9,818 06/10/2010 01/01/2040
31417Y HV 2 FNMA POOL# MA0243........................................................................ ....... .. ..........2 ......1 ..............2,682,615 ......105.234 ..............2,698,230 ..............2,564,029 ..............2,676,237 .......................0 ...............(5,383) .........................0 .......................0 ..........5.000 .........4.437 MON... ..............10,683 ............128,201 10/07/2009 11/01/2029
31417Y JN 8 FNMA POOL# MA0268........................................................................ ....... .. ..........2 ......1 ..............3,773,318 ......105.234 ..............3,706,710 ..............3,522,350 ..............3,769,258 .......................0 ...............(4,059) .........................0 .......................0 ..........5.000 .........4.139 MON... ..............14,676 ..............58,706 08/11/2010 12/01/2029
31418T D2 0 FNMA POOL# AD5520........................................................................ ....... .. ..........2 ......1 .................746,159 ......105.062 .................738,794 .................703,198 .................745,895 .......................0 ..................(264) .........................0 .......................0 ..........4.500 .........3.562 MON... ................2,637 ................2,637 11/01/2010 05/01/2025
31418X EB 0 FNMA POOL# AD9129........................................................................ ....... .. ..........2 ......1 ..............4,909,096 ......105.500 ..............4,858,724 ..............4,605,426 ..............4,904,397 .......................0 ...............(4,699) .........................0 .......................0 ..........4.500 .........3.519 MON... ..............17,270 ..............51,811 08/16/2010 08/01/2025
31419A J7 3 FNMA POOL# AE0285......................................................................... ....... .. ..........2 ......1 ..............2,734,230 ......106.106 ..............2,715,363 ..............2,559,092 ..............2,731,430 .......................0 ...............(2,800) .........................0 .......................0 ..........5.000 .........3.947 MON... ..............10,663 ..............31,989 08/16/2010 03/01/2025
31419B FE 0 FNMA POOL# AE1064......................................................................... ....... .. ..........2 ......1 ..............4,254,713 ......102.740 ..............4,188,225 ..............4,076,528 ..............4,252,935 .......................0 ...............(1,778) .........................0 .......................0 ..........4.500 .........4.120 MON... ..............15,287 ..............61,148 08/10/2010 08/01/2040

2699999. U.S. Special Revenue - Single Class Mtg.-Backed/Asset-Backed Securities............................................... ............74,198,978 ....XXX........ ............76,280,218 ............72,125,813 ............74,137,796 .......................0 .............(63,934) .........................0 .......................0 ....XXX........ ....XXX...... .XXX... ............302,410 .........2,767,567 .....XXX...... .....XXX......
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Defined Multi-Class Residential Mortgage-Backed Securities

31394E P6 9 FNMA REMIC SER 2005-69 CL AG..................................................... ....... .. ..........2 ......1 .................444,232 ......105.777 .................462,097 .................436,860 .................444,029 .......................0 ..................(203) .........................0 .......................0 ..........5.000 .........4.738 MON... ...................364 ..............25,483 10/02/2009 08/25/2035
38376X L5 0 GNMA SER 2010-31 CL AP................................................................. ....... .. ..........2 ......1 ..............2,027,676 ......102.182 ..............1,975,609 ..............1,933,422 ..............2,027,676 .......................0 .......................0 .........................0 .......................0 ..........4.000 .........3.814 MON... ................6,445 .......................0 12/02/2010 02/20/2022
38377F RP 8 GNMA SER 2010-55 CL QL................................................................. ....... .. ..........2 ......1 ..............2,626,391 ......105.937 ..............2,580,328 ..............2,435,719 ..............2,626,391 .......................0 .......................0 .........................0 .......................0 ..........4.500 .........4.173 MON... ................9,134 ..............36,536 08/25/2010 10/20/2015
38377K LR 9 GNMA SER 2010-119 CL PD............................................................... ....... .. ..........2 ......1 ..............2,097,975 ......101.715 ..............2,015,245 ..............1,981,266 ..............2,097,975 .......................0 .......................0 .........................0 .......................0 ..........3.500 .........3.305 MON... ................5,779 ..............11,557 10/21/2010 10/20/2017

2799999. U.S. Special Revenue - Defined Multi-Class Residential Mtg.-Backed Securities......................................... ..............7,196,274 ....XXX........ ..............7,033,279 ..............6,787,267 ..............7,196,071 .......................0 ..................(203) .........................0 .......................0 ....XXX........ ....XXX...... .XXX... ..............21,722 ..............73,576 .....XXX...... .....XXX......
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Other Multi-Class Residential Mortgage-Backed Securities

576436 AR 0 MASTER REPERFORMING LN TR SER 2005-1 CL............................ ....... .. ..........2 ...1Z* .................317,817 ........99.089 .................357,626 .................360,914 .................321,879 .......................0 ................2,492 .........................0 .......................0 ..........6.000 .........7.241 MON... ................1,805 ..............21,655 06/12/2008 08/25/2034
2899999. U.S. Special Revenue - Other Multi-Class Residential Mtg.-Backed Securities............................................ .................317,817 ....XXX........ .................357,626 .................360,914 .................321,879 .......................0 ................2,492 .........................0 .......................0 ....XXX........ ....XXX...... .XXX... ................1,805 ..............21,655 .....XXX...... .....XXX......
U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivisions - Defined Multi-Class Commercial Mortgage-Backed Securities

31398G GH 6 FANNIEMAE ACES SER 2009-M2 CLA3............................................. ....... .. ..........2 ......1 .................728,926 ......100.900 .................705,291 .................699,000 .................727,327 .......................0 ...............(1,599) .........................0 .......................0 ..........4.001 .........3.288 MON... ................2,331 ................9,322 08/03/2010 01/25/2019
31398M 5B 8 FANNIE MAE SER 2010-32 CL HQ...................................................... ....... .. ..........2 ......1 .................897,535 ......104.290 .................898,958 .................861,979 .................895,709 .......................0 ...............(1,827) .........................0 .......................0 ..........4.000 .........2.531 MON... ................2,873 ................2,873 10/29/2010 08/25/2016
38376Y UZ 2 GNMA SER 2010-43 CLS PC............................................................... ....... .. ..........2 ......1 ..............5,745,555 ......105.882 ..............5,645,948 ..............5,332,302 ..............5,745,555 .......................0 .......................0 .........................0 .......................0 ..........4.500 .........4.176 MON... ..............19,996 ..............79,985 08/05/2010 02/20/2016

2999999. U.S. Special Revenue - Defined Multi-Class Commercial Mtg.-Backed Securities....................................... ..............7,372,016 ....XXX........ ..............7,250,197 ..............6,893,281 ..............7,368,591 .......................0 ...............(3,426) .........................0 .......................0 ....XXX........ ....XXX...... .XXX... ..............25,200 ..............92,180 .....XXX...... .....XXX......
3199999. Total - U.S. Special Revenue & Special Assessment Obligations................................................................ ............92,357,938 ....XXX........ ............94,033,948 ............89,447,275 ............92,295,451 .......................0 .............(66,810) .........................0 .......................0 ....XXX........ ....XXX...... .XXX... ............375,176 .........2,984,111 .....XXX...... .....XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

00081T AD 0 ACCO BRANDS CORP SR NTS.......................................................... ....... .. ..........1 ..4FE .................652,107 ......112.500 .................725,625 .................645,000 .................651,360 .......................0 ..................(747) .........................0 .......................0 ........10.625 .......10.279 MS...... ..............20,179 ..............34,266 05/17/2010 09/15/2014
00130H BH 7 AES CORP SR NTS............................................................................. ....... .. ............ ..3FE .................690,250 ......105.750 .................740,250 .................700,000 .................691,161 .......................0 ...................911 .........................0 .......................0 ..........8.000 .........8.247 AO...... ..............11,822 ..............52,000 05/07/2010 10/15/2017
00130H BQ 7 AES CORP SR NTS............................................................................. ....... .. ............ ..3FE .................348,716 ......111.750 .................357,600 .................320,000 .................346,865 .......................0 ...............(1,851) .........................0 .......................0 ..........9.750 .........7.782 AO...... ................6,587 ..............15,600 07/12/2010 04/15/2016
001546 AL 4 AK STEEL CORP SR NTS................................................................... ....... .. ..........1 ..3FE .................245,000 ......100.250 .................245,613 .................245,000 .................245,000 .......................0 .......................0 .........................0 .......................0 ..........7.625 .........7.625 MN...... ................2,387 ................9,548 04/27/2010 05/15/2020
00165A AB 4 AMC ENTERTAINMENT INC SR NTS................................................. ....... .. ..........1 ..4FE .................133,281 ......106.750 .................133,438 .................125,000 .................133,220 .......................0 ....................(61) .........................0 .......................0 ..........8.750 .........7.441 JD....... ...................911 .......................0 12/07/2010 06/01/2017
00206R AR 3 AT&T INC NTS..................................................................................... LS... .. ............ ..1FE ..............4,064,093 ......112.558 ..............4,588,733 ..............4,076,772 ..............4,066,081 .......................0 ................1,004 .........................0 .......................0 ..........5.800 .........5.841 FA....... ..............89,327 ............236,453 01/30/2009 02/15/2019
00206R AR 3 AT&T INC NTS..................................................................................... ....... .. ............ ..1FE .................920,357 ......112.558 ..............1,039,167 .................923,228 .................920,807 .......................0 ...................227 .........................0 .......................0 ..........5.800 .........5.841 FA....... ..............20,229 ..............53,547 01/30/2009 02/15/2019
00206R AS 1 AT&T INC SR NTS............................................................................... ....... .. ............ ..1FE .................415,904 ......108.845 .................489,803 .................450,000 .................416,588 .......................0 ...................361 .........................0 .......................0 ..........6.550 .........7.167 FA....... ..............11,135 ..............29,475 04/03/2009 02/15/2039
00206R AV 4 AT&T INC SR NTS............................................................................... ....... .. ............ ..1FE ..............1,011,673 ........99.649 ..............1,001,472 ..............1,005,000 ..............1,011,168 .......................0 ..................(505) .........................0 .......................0 ..........2.500 .........2.359 FA....... ..............10,539 .......................0 08/02/2010 08/15/2015
002824 AU 4 ABBOTT LABORATORIES SR NTS..................................................... ....... .. ............ ..1FE .................588,869 ......110.106 .................649,625 .................590,000 .................589,075 .......................0 .....................89 .........................0 .......................0 ..........5.125 .........5.149 AO...... ................7,559 ..............30,238 04/03/2009 04/01/2019
00440E AN 7 ACE INA HOLDINGS INC SR NTS...................................................... ....... .. ............ ..1FE .................264,754 ........98.446 .................260,882 .................265,000 .................264,759 .......................0 .......................5 .........................0 .......................0 ..........2.600 .........2.620 MN...... ...................727 .......................0 11/18/2010 11/23/2015
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00441A AA 2 ACE HARDWARE CORP SER 144A SR NTS...................................... ....... .. ..........1 ..3FE .................147,825 ......107.000 .................165,850 .................155,000 .................149,437 .......................0 ...................723 .........................0 .......................0 ..........9.125 .........9.988 JD....... ................1,179 ..............14,144 09/19/2008 06/01/2016
00508X AD 6 ACTUANT CORP SR NTS................................................................... LS... .. ..........1 ..3FE .................225,000 ......102.250 .................255,625 .................250,000 .................229,232 .......................0 ................2,326 .........................0 .......................0 ..........6.875 .........8.578 JD....... ...................764 ..............17,188 02/17/2009 06/15/2017
007903 AR 8 ADVANCED MICRO DEVICES INC SR NTS....................................... ....... .. ..........1 ..4FE .................334,083 ......106.000 .................381,600 .................360,000 .................335,229 .......................0 ................1,147 .........................0 .......................0 ..........8.125 .........9.495 JD....... ................1,300 ..............14,625 07/23/2010 12/15/2017
00828B AC 9 AFFINIA GROUP INC SER 144A SR NTS........................................... ....... .. ..........1 ..4FE .................227,470 ......111.000 .................245,310 .................221,000 .................226,291 .......................0 ..................(868) .........................0 .......................0 ........10.750 .......10.085 FA....... ................8,975 ..............23,889 08/06/2009 08/15/2015
00828D AJ 0 AFFINION GROUP INC SR NTS.......................................................... LS... .. ..........1 ..4FE .................344,000 ......104.000 .................416,000 .................400,000 .................353,762 .......................0 ................6,252 .........................0 .......................0 ........11.500 .......14.971 AO...... ................9,711 ..............46,000 05/20/2009 10/15/2015
00828K AF 2 AFFINION GROUP INC TERM LOAN B............................................... ....... .. ............ ..3FE .................491,288 ........99.625 .................494,389 .................496,250 .................491,658 .......................0 ...................370 .........................0 .......................0 ..........5.000 .........0.157 JAJO.. ................5,790 ..............12,122 04/08/2010 10/09/2016
010392 FB 9 ALABAMA POWER CO SR NTS.......................................................... ....... .. ............ ..1FE .................454,126 ......110.941 .................504,782 .................455,000 .................454,142 .......................0 .....................11 .........................0 .......................0 ..........6.000 .........6.014 MS...... ................9,100 ..............27,300 02/26/2009 03/01/2039
012725 AA 5 ALBEMARLE CORP SR NTS............................................................... LS... .. ..........1 ..2FE .................262,618 ........98.422 .................260,818 .................265,000 .................262,628 .......................0 .....................10 .........................0 .......................0 ..........4.500 .........4.613 JD....... ...................696 .......................0 12/07/2010 12/15/2020
013817 AR 2 ALCOA INC SR NTS............................................................................ LS... .. ............ ..2FE .....................9,969 ......110.041 ...................11,004 ...................10,000 .....................9,983 .......................0 .......................6 .........................0 .......................0 ..........6.000 .........6.074 JJ....... ...................277 ...................600 07/10/2008 07/15/2013
016745 AL 5 ALLBRITTON COMM CO SR NTS....................................................... ....... .. ..........1 ..4FE ..............1,045,042 ......101.000 ..............1,055,450 ..............1,045,000 ..............1,045,061 .......................0 .....................19 .........................0 .......................0 ..........8.000 .........7.990 MN...... ..............10,682 ..............45,283 08/02/2010 05/15/2018
018581 AD 0 ALLIANCE DATA SYSTEMS CORP CONVERT SR............................. LS... .. ............ ......3 ..............1,518,000 ......107.250 ..............1,716,000 ..............1,600,000 ..............1,536,962 .......................0 ..............18,962 .........................0 .......................0 ..........1.750 .........3.355 FA....... ..............11,667 ..............14,000 03/02/2010 08/01/2013
01973J AC 3 ALLISON TRANSMISSION INC TERM LOAN...................................... ....... .. ............ ..4FE .................443,133 ........97.792 .................470,392 .................481,013 .................450,021 .......................0 ................6,887 .........................0 .......................0 ..........3.027 .........4.933 FMAN. ................2,227 ..............11,677 01/08/2010 08/07/2014
020002 AX 9 ALLSTATE CORP SR NTS.................................................................. LS... .. ............ ..1FE .................347,745 ......121.365 .................412,641 .................340,000 .................346,871 .......................0 ..................(614) .........................0 .......................0 ..........7.450 .........7.117 MN...... ................3,166 ..............25,330 07/07/2009 05/16/2019
020039 DB 6 ALLTEL CORP SR NTS....................................................................... ....... .. ............ ..1FE .................112,750 ......108.505 .................119,356 .................110,000 .................111,270 .......................0 ..................(785) .........................0 .......................0 ..........7.000 .........6.182 JJ....... ................3,850 ................7,700 01/14/2009 07/01/2012

02003M BQ 6 ALLSTATE LIFE GLOBAL FUNDING SR MTN..................................... ....... .. ............ ..1FE ..............1,096,330 ......108.896 ..............1,088,960 ..............1,000,000 ..............1,080,404 .......................0 .............(15,926) .........................0 .......................0 ..........5.375 .........1.829 AO...... ................9,108 ..............26,875 07/07/2010 04/30/2013
02005N AA 8 ALLY FINANCIAL INC SER 144A SR NTS........................................... ....... .. ............ ..4FE .................495,580 ......104.875 .................524,375 .................500,000 .................495,728 .......................0 ...................148 .........................0 .......................0 ..........7.500 .........7.625 MS...... ..............14,479 .......................0 08/09/2010 09/15/2020
02005N AB 6 ALLY FINANCIAL INC SR NTS............................................................ ....... .. ............ ..4FE .................402,900 ......110.000 .................429,000 .................390,000 .................402,628 .......................0 ..................(271) .........................0 .......................0 ..........8.300 .........7.371 FA....... ..............12,498 .......................0 11/19/2010 02/12/2015
02261W AB 5 ALZA CORP CONVERT NTS............................................................... ....... .. ..........1 ..1FE .................303,469 ........88.125 .................286,406 .................325,000 .................305,027 .......................0 ................1,558 .........................0 .......................0 ..........0.630 .........0.681 MAT.... .......................0 .......................0 03/10/2010 07/28/2020
02261W AB 5 ALZA CORP CONVERT NTS............................................................... ....... .. ..........1 ..1FE ..............1,189,428 ........88.125 ..............1,132,406 ..............1,285,000 ..............1,196,506 .......................0 ................7,077 .........................0 .......................0 ..........0.705 .........0.769 MAT.... .......................0 .......................0 03/02/2010 07/28/2020
02261W AB 5 ALZA CORP CONVERT NTS............................................................... ....... .. ..........1 ..1FE ...................71,442 ........88.125 ...................70,500 ...................80,000 ...................71,645 .......................0 ...................203 .........................0 .......................0 ..........1.072 .........1.211 MAT.... .......................0 .......................0 09/23/2010 07/28/2020
02406P AG 5 AMERICAN AXLE & MFG INC SER 144A SR NTS.............................. ....... .. ..........1 ..3FE .................251,723 ......111.750 .................284,963 .................255,000 .................252,120 .......................0 ...................397 .........................0 .......................0 ..........9.250 .........9.500 JJ....... ..............10,876 ..............13,563 12/10/2009 01/15/2017
025816 AX 7 AMERICAN EXPRESS CO SR NTS..................................................... LS... .. ............ ..1FE .................353,812 ......112.721 .................394,524 .................350,000 .................352,885 .......................0 ................6,947 .........................0 .......................0 ..........6.150 .........5.998 FA....... ................7,354 ..............21,525 02/25/2008 08/28/2017
025816 AZ 2 AMERICAN EXPRESS CO SR NTS..................................................... ....... .. ............ ..1FE .................144,468 ......135.449 .................196,401 .................145,000 .................144,481 .......................0 .......................5 .........................0 .......................0 ..........8.150 .........8.183 MS...... ................3,348 ..............11,818 03/12/2008 03/19/2038

0258M0 CW 7 AMERICAN EXPRESS CREDIT CORP SR MTN SER......................... ....... .. ............ ..1FE .................453,217 ......108.754 .................494,831 .................455,000 .................454,076 .......................0 ...................359 .........................0 .......................0 ..........5.875 .........5.970 MN...... ................4,381 ..............26,731 05/29/2008 05/02/2013
0258M0 CY 3 AMERICAN EXPRESS CREDIT CORP MTN SER C........................... ....... .. ............ ..1FE ..............9,957,575 ......112.686 ............11,533,412 ............10,235,000 ............10,055,843 .......................0 ..............57,720 .........................0 .......................0 ..........7.300 .........8.044 FA....... ............271,881 ............747,155 03/17/2009 08/20/2013
02635P RT 2 AMERICAN GENERAL FINANCE SR NTS.......................................... ....... .. ............ ..4FE .................270,750 ........94.500 .................283,500 .................300,000 .................279,121 .......................0 ................8,371 .........................0 .......................0 ..........5.375 .........9.813 AO...... ................4,031 ..............16,125 03/16/2010 10/01/2012
02635P TS 2 AMERICAN GENERAL FINANCE MTN SER J..................................... ....... .. ............ ..4FE .................116,638 ........80.750 .................125,163 .................155,000 .................119,721 .......................0 ................3,083 .........................0 .......................0 ..........6.900 .......11.787 JD....... ...................475 ..............10,695 01/06/2010 12/15/2017
02666Q D7 5 AMERICAN HONDA FINANCE SER 144A SR NTS............................. ....... .. ............ ..1FE ..............3,731,760 ......123.208 ..............3,696,240 ..............3,000,000 ..............3,697,550 .......................0 .............(34,210) .........................0 .......................0 ..........7.625 .........4.092 AO...... ..............57,188 ............114,375 07/14/2010 10/01/2018
026874 BW 6 AMERICAN INTL GROUP INC SR NTS............................................... ....... .. ............ ..1FE .................279,275 ......104.921 .................293,779 .................280,000 .................279,278 .......................0 .......................4 .........................0 .......................0 ..........6.400 .........6.435 JD....... ................1,394 .......................0 11/30/2010 12/15/2020
02687Q DG 0 AMERICAN INTL GROUP INC SR MTN SER G.................................. ....... .. ............ ..1FE .................120,128 ......103.114 .................123,737 .................120,000 .................120,114 .......................0 ....................(13) .........................0 .......................0 ..........5.850 .........5.833 JJ....... ................3,218 ................7,020 02/13/2008 01/16/2018
029263 AA 8 AMERICAN REPROGRAPHICS CO SER 144A SR............................. LS... .. ..........1 ..4FE .................132,062 ......104.750 .................141,413 .................135,000 .................132,082 .......................0 .....................19 .........................0 .......................0 ........10.500 .......11.000 JD....... ................1,181 .......................0 11/23/2010 12/15/2016
029912 BB 7 AMERICAN TOWER CORP SR NTS................................................... ....... .. ............ ..2FE .................299,764 ......104.469 .................313,407 .................300,000 .................299,813 .......................0 .....................48 .........................0 .......................0 ..........4.625 .........4.641 AO...... ................3,469 ..............13,143 01/29/2010 04/01/2015
03076C AE 6 AMERIPRISE FINANCIAL INC SR NTS............................................... ....... .. ............ ..1FE .................364,128 ......105.206 .................384,002 .................365,000 .................364,185 .......................0 .....................58 .........................0 .......................0 ..........5.300 .........5.331 MS...... ................5,696 ................9,887 03/08/2010 03/15/2020
030981 AD 6 AMERIGAS PARTNERS LP SR NTS................................................... ....... .. ..........1 ..3FE .................404,197 ......102.750 .................411,000 .................400,000 .................401,621 ................2,226 ..................(605) .........................0 .......................0 ..........7.250 .........7.062 MN...... ................3,303 ..............29,000 02/28/2006 05/20/2013
031652 AW 0 AMKOR TECHNOLOGIY INC SR SUB NTS........................................ ....... .. ..........1 ..3FE .................329,150 ......106.000 .................360,400 .................340,000 .................332,005 .......................0 ................1,006 .........................0 .......................0 ..........9.250 .........9.785 JD....... ................2,621 ..............31,450 02/24/2010 06/01/2014
032177 AD 9 AMSTED INDUSTRIES SER 144A SR NTS......................................... ....... .. ..........1 ..4FE .................244,334 ......106.125 .................260,006 .................245,000 .................244,385 .......................0 .....................51 .........................0 .......................0 ..........8.125 .........8.162 MS...... ................5,861 ................9,843 04/30/2010 03/15/2016
032511 AX 5 ANADARKO PETROLEUM CORP SR NTS......................................... ....... .. ............ ..2FE ...................20,472 ......107.429 ...................21,486 ...................20,000 ...................20,346 .......................0 ....................(50) .........................0 .......................0 ..........5.950 .........5.591 MS...... ...................350 ................1,190 05/06/2008 09/15/2016
032511 AY 3 ANADARKO PETROLEUM CORP SR NTS......................................... ....... .. ............ ..2FE ...................70,304 ........99.739 ...................69,817 ...................70,000 ...................70,287 .......................0 ......................(4) .........................0 .......................0 ..........6.450 .........6.417 MS...... ................1,329 ................4,515 09/21/2006 09/15/2036
03523T AL 2 ANHEUSER-BUSCH INBEV WOR SR NTS......................................... ....... .. ............ ..2FE .................164,781 ......103.181 .................170,249 .................165,000 .................164,855 .......................0 .....................75 .........................0 .......................0 ..........3.000 .........3.051 AO...... ................1,045 ................4,936 02/08/2010 10/15/2012
03523T AV 0 ANHEUSER-BUSCH INBEV WOR SR NTS......................................... LS... .. ............ ..2FE .................268,389 ......105.693 .................285,371 .................270,000 .................268,451 .......................0 .....................62 .........................0 .......................0 ..........5.000 .........5.078 AO...... ................2,850 ................7,350 09/03/2010 04/15/2020
037389 AV 5 AON CORP SR NTS............................................................................ ....... .. ............ ..2FE .................144,300 ......100.049 .................145,071 .................145,000 .................144,340 .......................0 .....................40 .........................0 .......................0 ..........3.500 .........3.605 MS...... ................1,565 .......................0 09/07/2010 09/30/2015
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037411 AS 4 APACHE CORP SR NTS..................................................................... ....... .. ............ ..1FE .................291,827 ......114.053 .................330,754 .................290,000 .................291,323 .......................0 ..................(180) .........................0 .......................0 ..........5.625 .........5.535 JJ....... ................7,522 ..............16,313 12/17/2007 01/15/2017
037933 AG 3 APRIA HEALTHCARE GROUP INC SR NTS....................................... ....... .. ..........1 ..4FE .................274,512 ......110.000 .................297,000 .................270,000 .................274,183 .......................0 ..................(329) .........................0 .......................0 ........12.375 .......11.652 MN...... ................5,569 ..............16,706 09/16/2010 11/01/2013
038521 AD 2 ARAMARK CORP SR NTS.................................................................. ....... .. ..........1 ..4FE .................504,073 ......104.500 .................522,500 .................500,000 .................501,796 .......................0 ..................(760) .........................0 .......................0 ..........8.500 .........8.309 FA....... ..............17,708 ..............42,500 08/23/2007 02/01/2013
039380 AB 6 ARCH COAL INC SR NTS................................................................... ....... .. ..........1 ..4FE .................117,301 ......109.000 .................130,800 .................120,000 .................117,437 .......................0 ...................136 .........................0 .......................0 ..........8.750 .........9.248 FA....... ................4,375 .......................0 08/19/2010 08/01/2016
039380 AC 4 ARCH COAL INC SR NTS................................................................... ....... .. ..........1 ..4FE .................665,000 ......105.500 .................701,575 .................665,000 .................665,000 .......................0 .......................0 .........................0 .......................0 ..........7.250 .........7.246 AO...... ..............19,017 .......................0 08/02/2010 10/01/2020
03939R AB 6 ARCH WESTERN FINANCE SR NTS.................................................. ....... .. ..........1 ..4FE .................233,050 ......101.000 .................238,360 .................236,000 .................233,583 .......................0 ...................533 .........................0 .......................0 ..........6.750 .........7.205 JJ....... ................8,009 ................7,965 05/25/2010 07/01/2013
04570V AA 1 ASSOCIATED MATERIALS LLC SER 144A SR NTS........................... ....... .. ..........1 ..4FE .................189,388 ......104.500 .................193,325 .................185,000 .................187,925 ...............(1,384) ....................(78) .........................0 .......................0 ..........9.125 .........8.598 MN...... ................3,658 .......................0 11/08/2010 11/01/2016
046003 JU 4 ASSOC CORP NA SR NTS.................................................................. ....... .. ............ ..1FE ..............1,367,640 ......109.295 ..............1,639,425 ..............1,500,000 ..............1,421,300 .......................0 ................7,047 .........................0 .......................0 ..........6.950 .........7.860 MN...... ..............17,375 ............104,250 03/28/2000 11/01/2018
04650N AA 2 AT&T INC SER 144A SR NTS.............................................................. ....... .. ............ ..1FE .................123,370 ........94.047 ...................97,809 .................104,000 .................123,261 .......................0 ..................(109) .........................0 .......................0 ..........5.350 .........4.246 MS...... ................1,839 .......................0 09/01/2010 09/01/2040
05329W AJ 1 AUTONATION INC SR NTS................................................................. ....... .. ............ ..3FE .................695,250 ......103.250 .................727,913 .................705,000 .................695,926 .......................0 ...................676 .........................0 .......................0 ..........6.750 .........6.978 AO...... ..............10,046 ..............23,926 03/31/2010 04/15/2018
053332 AC 6 AUTOZONE INC SR NTS.................................................................... ....... .. ............ ..2FE .................215,648 ......107.517 .................215,034 .................200,000 .................211,032 .......................0 ...............(4,615) .........................0 .......................0 ..........5.875 .........2.689 AO...... ................2,481 ..............11,750 03/19/2010 10/15/2012
05349U AJ 1 AVAYA INC TERM LOAN..................................................................... ....... .. ............ ..4FE .................446,186 ........94.775 .................468,995 .................494,851 .................454,593 .......................0 ................8,407 .........................0 .......................0 ..........3.034 .........5.342 JAJO.. ................2,806 ..............12,587 01/15/2010 10/26/2014
05367A AA 1 AVIATION CAPITAL GROUP SER 144A NTS...................................... ....... .. ............ ..2FE .................324,990 ......101.851 .................331,016 .................325,000 .................324,994 .......................0 .......................4 .........................0 .......................0 ..........7.125 .........7.125 AO...... ................5,403 .......................0 09/30/2010 10/15/2020
053773 AM 9 AVIS BUDGET CAR RENTAL SER 144A SR NTS............................... ....... .. ..........1 ..4FE .................802,000 ......101.000 .................808,000 .................800,000 .................801,962 .......................0 ....................(38) .........................0 .......................0 ..........8.250 .........8.203 JJ....... ..............13,933 .......................0 11/15/2010 10/15/2017
05377J AE 2 AVIS BUDGET CAR RENTAL LLC TERM LOAN................................. ....... .. ............ ..3FE .................153,930 ......100.050 .................157,150 .................157,071 .................155,045 .......................0 ................1,115 .........................0 .......................0 ..........5.750 .........0.968 JAJO.. ................1,856 ................5,369 01/13/2010 04/19/2012
05454R AE 0 AXCAN INTERMEDIATE HOLD SR NTS............................................. ....... .. ..........1 ..3FE .................247,721 ......103.500 .................258,750 .................250,000 .................248,381 .......................0 ...................305 .........................0 .......................0 ..........9.250 .........9.442 MS...... ................7,708 ..............23,125 12/17/2008 03/01/2015
05508R AD 8 B&G FOODS INC SR NTS................................................................... ....... .. ..........1 ..4FE .................298,796 ......105.250 .................315,750 .................300,000 .................298,879 .......................0 .....................82 .........................0 .......................0 ..........7.625 .........7.689 JJ....... ..............10,548 ..............10,802 01/11/2010 01/15/2018
055381 AQ 0 BE AEROSPACE SR NTS.................................................................... ....... .. ..........1 ..3FE .................215,000 ......109.500 .................235,425 .................215,000 .................215,000 .......................0 .......................0 .........................0 .......................0 ..........8.500 .........8.500 JJ....... ................9,138 ..............18,275 06/26/2008 07/01/2018
05604X AB 2 ICL INDUSTRIAL CONTAINERS TERM LOAN B................................. ....... .. ............ ..4FE .................362,142 ......100.438 .................365,480 .................363,886 .................362,206 .......................0 .....................64 .........................0 .......................0 ..........5.522 .........0.071 MJSD. ...................893 ................5,207 09/29/2010 06/16/2017
05604X AC 0 ICL INDUSTRIAL CONTAINERS TERM LOAN C................................ ....... .. ............ ..4FE ...................33,948 ......100.438 ...................34,264 ...................34,114 ...................33,956 .......................0 .......................8 .........................0 .......................0 ..........5.560 .........0.071 MJSD. .....................84 ...................518 08/26/2010 06/16/2017
057224 AZ 0 BAKER HUGHES INC SR NTS............................................................ ....... .. ............ ..1FE .................995,700 ........97.678 .................976,780 ..............1,000,000 .................995,745 .......................0 .....................45 .........................0 .......................0 ..........5.125 .........5.153 MS...... ..............18,080 .......................0 08/19/2010 09/15/2040
057741 AA 8 BALDOR ELECTRIC CO SR NTS........................................................ ....... .. ..........1 ..4FE .................503,738 ......112.000 .................560,000 .................500,000 .................501,791 ................1,685 ..................(469) .........................0 .......................0 ..........8.625 .........8.494 FA....... ..............16,292 ..............43,125 08/27/2009 02/15/2017
060505 DA 9 BANK OF AMERICA CORP SR SUB NTS........................................... ....... .. ............ ..1FE .................600,000 ........99.095 .................594,570 .................600,000 .................600,000 .......................0 .......................0 .........................0 .......................0 ..........5.420 .........5.420 MS...... ................9,575 ..............32,520 05/25/2007 03/15/2017
060505 DP 6 BANK OF AMERICA CORP SR NTS................................................... ....... .. ............ ..1FE ...................30,871 ......104.063 ...................31,219 ...................30,000 ...................30,662 .......................0 ....................(77) .........................0 .......................0 ..........5.750 .........5.364 JD....... ...................144 ................1,725 02/12/2008 12/01/2017
06051G DZ 9 BANK OF AMERICA CORP SR NTS................................................... ....... .. ............ ..1FE .................232,537 ......115.143 .................241,800 .................210,000 .................230,935 .......................0 ...............(1,602) .........................0 .......................0 ..........7.625 .........6.093 JD....... ................1,334 ..............16,013 02/12/2010 06/01/2019
06051G EA 3 BANK OF AMERICA CORP SR NTS................................................... ....... .. ............ ..1FE .................971,805 ......108.509 .................998,283 .................920,000 .................964,166 .......................0 ...............(6,559) .........................0 .......................0 ..........6.500 .........5.490 FA....... ..............24,917 ..............60,298 10/21/2009 08/01/2016
06406H BE 8 BANK OF NEW YORK MELLON SR MTN SER G................................ ....... .. ............ ..1FE .................143,856 ......107.294 .................155,576 .................145,000 .................144,540 .......................0 ...................234 .........................0 .......................0 ..........4.950 .........5.134 MN...... ................1,196 ................7,178 12/13/2007 11/01/2012
06423A AQ 6 BANK ONE CORP NTS........................................................................ ....... .. ............ ..1FE ...................80,318 ......104.283 ...................78,212 ...................75,000 ...................75,619 .......................0 ..................(681) .........................0 .......................0 ..........5.900 .........4.918 MN...... ...................565 ................4,425 10/30/2002 11/15/2011
071813 AW 9 BAXTER INTERNATIONAL INC SR NTS............................................. ....... .. ............ ..1FE ..............5,812,455 ......115.921 ..............6,375,655 ..............5,500,000 ..............5,749,741 .......................0 .............(37,340) .........................0 .......................0 ..........5.900 .........4.970 MS...... ............108,167 ............324,500 04/08/2009 09/01/2016
071813 BB 4 BAXTER INTERNATIONAL INC SR NTS............................................. ....... .. ............ ..1FE .................124,854 ......101.574 .................126,968 .................125,000 .................124,893 .......................0 .....................39 .........................0 .......................0 ..........1.800 .........1.840 MS...... ...................663 ................1,163 03/04/2010 03/15/2013
073902 PR 3 BEAR STEARNS CO SR NTS.............................................................. ....... .. ............ ..1FE .................505,534 ......114.004 .................604,221 .................530,000 .................510,124 .......................0 ................2,189 .........................0 .......................0 ..........6.400 .........7.103 AO...... ................8,386 ..............33,920 11/05/2008 10/02/2017
073902 RU 4 BEAR STEARNS CO SR NTS.............................................................. ....... .. ............ ..1FE .................312,621 ......118.506 .................373,294 .................315,000 .................313,148 .......................0 ...................193 .........................0 .......................0 ..........7.250 .........7.358 FA....... ................9,516 ..............22,838 02/08/2008 02/01/2018
073928 X7 3 BEAR STEARNS CO MTN SER B....................................................... ....... .. ............ ..1FE .................249,408 ......109.100 .................272,750 .................250,000 .................249,787 .......................0 ...................121 .........................0 .......................0 ..........6.950 .........7.007 FA....... ................6,805 ..............17,375 08/07/2007 08/10/2012
075887 AW 9 BECTON DICKINSON SR NTS............................................................ ....... .. ............ ..1FE .................234,880 ........93.862 .................220,576 .................235,000 .................234,882 .......................0 .......................1 .........................0 .......................0 ..........3.250 .........3.256 MN...... ................1,040 .......................0 11/08/2010 11/12/2020
077454 AC 0 BELDEN INC SR SUB NTS.................................................................. ....... .. ..........1 ..3FE .................316,013 ......101.250 .................318,938 .................315,000 .................315,634 ................8,953 ..................(131) .........................0 .......................0 ..........7.000 .........6.943 MS...... ................6,493 ..............21,875 04/05/2010 03/15/2017
079857 AH 1 BELLSOUTH CAP FUNDING SR NTS................................................. ....... .. ............ ..1FE .................169,726 ......120.486 .................168,680 .................140,000 .................165,354 .......................0 ..................(675) .........................0 .......................0 ..........7.875 .........6.240 FA....... ................4,165 ..............11,025 01/09/2003 02/15/2030
079860 AG 7 BELLSOUTH CORP SR NTS............................................................... LS... .. ............ ..1FE .................496,864 ......109.169 .................518,553 .................475,000 .................493,416 .......................0 ...............(4,648) .........................0 .......................0 ..........5.200 .........4.043 MS...... ................7,273 ..............24,700 12/17/2009 09/15/2014
079860 AG 7 BELLSOUTH CORP SR NTS............................................................... ....... .. ............ ..1FE .................366,111 ......109.169 .................382,091 .................350,000 .................363,570 .......................0 ...............(3,424) .........................0 .......................0 ..........5.200 .........4.043 MS...... ................5,359 ..............18,200 12/17/2009 09/15/2014
084664 BL 4 BERKSHIRE HATHAWAY FINANCE SR NTS..................................... ....... .. ............ ..1FE .................194,419 ......105.087 .................204,920 .................195,000 .................194,427 .......................0 .......................8 .........................0 .......................0 ..........5.750 .........5.771 JJ....... ................5,170 ................5,669 01/06/2010 01/15/2040
084670 AV 0 BERKSHIRE HATHAWAY SR NTS...................................................... ....... .. ............ ..1FE .................229,809 ......103.188 .................237,332 .................230,000 .................229,841 .......................0 .....................32 .........................0 .......................0 ..........3.200 .........3.218 FA....... ................2,862 ................3,680 02/04/2010 02/11/2015
084670 AZ 1 BERKSHIRE HATHAWAY SR NTS...................................................... LS... .. ............ ..1FE .................479,688 ......100.735 .................483,528 .................480,000 .................479,826 .......................0 ...................138 .........................0 .......................0 ..........1.400 .........1.433 FA....... ................2,632 ................3,341 02/04/2010 02/10/2012
085789 AD 7 BERRY PETROLEUM CO SR NTS...................................................... ....... .. ............ ..3FE .................281,538 ......114.750 .................332,775 .................290,000 .................283,730 .......................0 ................1,394 .........................0 .......................0 ........10.250 .......11.015 JD....... ................2,477 ..............29,725 06/11/2009 06/01/2014
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085789 AE 5 BERRY PETROLEUM CO SR NTS...................................................... ....... .. ..........1 ..4FE .................270,000 ......100.500 .................271,350 .................270,000 .................270,000 .......................0 .......................0 .........................0 .......................0 ..........6.750 .........6.750 MN...... ................3,038 .......................0 10/27/2010 11/01/2020
085790 AQ 6 BERRY PLASTICS CORP SR NTS...................................................... ....... .. ..........1 ..4FE .................265,000 ......106.000 .................265,000 .................250,000 .................264,796 .......................0 ..................(204) .........................0 .......................0 ..........8.250 .........6.494 MN...... ................2,635 .......................0 12/07/2010 11/15/2014
086516 AF 8 BEST BUY CO CONVERT NTS........................................................... LS... .. ..........1 ..2FE ..............1,345,600 ......105.875 ..............1,355,200 ..............1,280,000 ..............1,335,233 .......................0 .............(10,367) .........................0 .......................0 ..........2.250 .........1.205 JJ....... ..............13,280 ..............14,400 03/02/2010 03/31/2015
086516 AJ 0 BEST BUY CO SR NTS....................................................................... ....... .. ............ ..2FE .................150,824 ......110.618 .................149,334 .................135,000 .................146,808 .......................0 ...............(4,015) .........................0 .......................0 ..........6.750 .........3.137 JJ....... ................4,202 ................4,556 02/18/2010 07/15/2013
090613 AC 4 BIOMET SR NTS................................................................................. ....... .. ..........1 ..4FE .................908,095 ......109.250 .................966,863 .................885,000 .................901,961 .......................0 ...............(2,691) .........................0 .......................0 ........10.000 .........9.492 AO...... ..............18,683 ..............88,500 06/20/2008 10/15/2015
09061A AL 8 BIOMET INC DOLLAR TERM LOAN.................................................... ....... .. ............ ..4FE .................482,513 ........99.613 .................492,970 .................494,885 .................484,501 .......................0 ................1,988 .........................0 .......................0 ..........3.293 .........3.782 MJSD. ...................316 ..............14,820 01/29/2010 03/25/2015
09256B AA 5 BLACKSTONE HOLDINGS FINA SER 144A SR NTS.......................... ....... .. ............ ..1FE ..............1,008,740 ......102.794 ..............1,027,940 ..............1,000,000 ..............1,008,148 .......................0 ..................(592) .........................0 .......................0 ..........6.625 .........6.500 FA....... ..............25,028 ..............65,330 01/14/2010 08/15/2019
097023 AM 7 BOEING CO SR BOND........................................................................ ....... .. ............ ..1FE ..............1,087,380 ......121.321 ..............1,213,210 ..............1,000,000 ..............1,069,605 .......................0 ...............(2,836) .........................0 .......................0 ..........7.250 .........6.500 JD....... ................3,222 ..............72,500 03/24/2003 06/15/2025
097023 AW 5 BOEING CO SR NTS........................................................................... ....... .. ............ ..1FE ..............6,318,603 ......115.052 ..............7,271,286 ..............6,320,000 ..............6,318,878 .......................0 .....................96 .........................0 .......................0 ..........6.000 .........6.003 MS...... ............111,653 ............379,200 04/03/2009 03/15/2019
09747F AC 9 BOISE PAPER HOLDINGS LLC SR NTS............................................. ....... .. ..........1 ..4FE .................217,559 ......109.250 .................234,888 .................215,000 .................217,418 .......................0 ..................(141) .........................0 .......................0 ..........9.000 .........8.703 MN...... ................3,225 ................9,675 07/15/2010 11/01/2015
09747G AB 9 BOISE PAPER HDG/CO SR NTS........................................................ ....... .. ..........1 ..4FE .................344,357 ......107.000 .................374,500 .................350,000 .................344,621 .......................0 ...................264 .........................0 .......................0 ..........8.000 .........8.241 AO...... ................7,000 ..............14,933 07/15/2010 04/01/2020
10138M AH 8 BOTTLING GROUP LLC SR NTS........................................................ LS... .. ............ ..1FE ..............8,641,195 ......115.881 ..............9,081,377 ..............7,836,813 ..............8,365,519 .......................0 ...........(151,951) .........................0 .......................0 ..........6.950 .........4.640 MS...... ............160,372 ............544,659 02/26/2009 03/15/2014
10138M AH 8 BOTTLING GROUP LLC SR NTS........................................................ ....... .. ............ ..1FE ..............2,936,540 ......115.881 ..............3,086,128 ..............2,663,187 ..............2,842,858 .......................0 .............(51,638) .........................0 .......................0 ..........6.950 .........4.640 MS...... ..............54,499 ............185,091 02/26/2009 03/15/2014
10138M AK 1 BOTTLING GROUP LLC SR NTS........................................................ ....... .. ............ ..1FE .................569,245 ......109.090 .................545,450 .................500,000 .................567,211 .......................0 ...............(2,034) .........................0 .......................0 ..........5.125 .........3.214 JJ....... ..............11,816 .......................0 09/15/2010 01/15/2019
10510K AA 5 BRAMBLES USA INC SER 144A SR NTS........................................... ....... .. ............ ..2FE .................224,930 ......101.447 .................228,256 .................225,000 .................224,935 .......................0 .......................5 .........................0 .......................0 ..........5.350 .........5.354 AO...... ................3,009 ................6,052 03/24/2010 04/01/2020
109043 AG 4 BRIGGS & STRATTON CORP SR NTS............................................... LS... .. ............ ..3FE .................200,000 ......102.000 .................204,000 .................200,000 .................200,000 .......................0 .......................0 .........................0 .......................0 ..........6.875 .........6.875 JD....... ...................420 .......................0 12/15/2010 12/15/2020
110394 AB 9 BRISTOW GROUP INC SR NTS.......................................................... ....... .. ..........1 ..3FE .................403,209 ......105.500 .................422,000 .................400,000 .................402,212 ................6,594 ..................(381) .........................0 .......................0 ..........7.500 .........7.359 MS...... ................8,833 ..............30,000 03/04/2008 09/15/2015
111621 AG 3 BROCADE COMMUNICATIONS SYS SR NTS.................................... ....... .. ..........1 ..3FE .................297,866 ......105.250 .................315,750 .................300,000 .................297,973 .......................0 ...................106 .........................0 .......................0 ..........6.625 .........6.747 FA....... ................9,165 .......................0 09/28/2010 01/15/2018
12189T AR 5 BURLINGTON NORTHERN SANTA FE SR NTS................................. ....... .. ............ ..2FE ...................87,315 ......126.907 ...................88,835 ...................70,000 ...................86,814 .......................0 ..................(443) .........................0 .......................0 ..........7.950 .........5.872 FA....... ................2,102 ................5,565 11/04/2009 08/15/2030
12189T AY 0 BURLINGTON NORTHERN SANTA FE SR NTS................................. ....... .. ............ ..2FE .................604,297 ......111.451 .................674,279 .................605,000 .................604,494 .......................0 .....................65 .........................0 .......................0 ..........5.650 .........5.666 MN...... ................5,697 ..............34,183 03/11/2008 05/01/2017
12189T BB 9 BURLINGTON NORTHERN SANTA FE SR NTS................................. LS... .. ............ ..2FE ...................44,992 ......114.279 ...................51,426 ...................45,000 ...................44,992 .......................0 .......................0 .........................0 .......................0 ..........7.000 .........7.007 FA....... ................1,313 ................3,150 11/25/2008 02/01/2014
12189T BB 9 BURLINGTON NORTHERN SANTA FE SR NTS................................. ....... .. ............ ..2FE ..............2,454,583 ......114.279 ..............2,805,549 ..............2,455,000 ..............2,454,583 .......................0 .......................0 .........................0 .......................0 ..........7.000 .........7.007 FA....... ..............71,604 ............171,850 11/25/2008 02/01/2014
1248EP AL 7 CCO HOLDINGS LLC/CAP CORP SR NTS......................................... ....... .. ..........1 ..4FE .................211,651 ......103.500 .................217,350 .................210,000 .................211,646 .......................0 ......................(6) .........................0 .......................0 ..........7.875 .........7.687 AO...... ................2,802 .......................0 12/23/2010 04/30/2016
1248EP AQ 6 CCO HOLDINGS LLC/CAP CORP SR NTS......................................... ....... .. ..........1 ..4FE .................653,250 ......101.500 .................659,750 .................650,000 .................653,250 .......................0 .......................0 .........................0 .......................0 ..........7.250 .........7.135 AO...... ..............12,305 .......................0 12/23/2010 10/31/2016
12502C AS 0 CCH II LLC/ CCH II CAPITA SR NTS................................................... ....... .. ..........1 ..4FE .................195,525 ......119.250 .................196,763 .................165,000 .................194,989 .......................0 ..................(536) .........................0 .......................0 ........13.500 .........6.602 FA....... ................8,415 .......................0 12/07/2010 11/30/2012
12513G AU 3 CDW LLC/CDW FINANCE SER 144A SR NTS.................................... LS... .. ..........1 ..4FE .................235,000 ......102.000 .................239,700 .................235,000 .................235,000 .......................0 .......................0 .........................0 .......................0 ..........8.000 .........8.000 JD....... ...................731 .......................0 12/03/2010 12/15/2018
12543D AF 7 COMMUNITY HEALTH SYSTEMS SR NTS......................................... ....... .. ..........1 ..4FE .................331,700 ......105.000 .................325,500 .................310,000 .................325,500 ...............(4,631) ...............(1,569) .........................0 .......................0 ..........8.875 .........4.745 JJ....... ..............12,686 .......................0 11/08/2010 07/15/2011
12543K AB 0 COMMNTY HEALTH SYSTEMS INC DELAYED DRAW...................... ....... .. ............ ..3FE ...................13,529 ........97.450 ...................13,951 ...................14,316 ...................13,671 .......................0 ...................142 .........................0 .......................0 ..........2.544 .........3.845 JAJO.. .....................69 ...................327 01/22/2010 07/25/2014
12543K AD 6 COMMNTY HEALTH SYSTEMS INC FUNDED TERM......................... ....... .. ............ ..3FE .................261,992 ........97.450 .................270,171 .................277,240 .................264,737 .......................0 ................2,744 .........................0 .......................0 ..........2.544 .........3.845 JAJO.. ................1,333 ................6,709 01/22/2010 07/25/2014
125509 BJ 7 CIGNA CORP SR NTS......................................................................... ....... .. ............ ..2FE .................361,188 ......105.808 .................349,166 .................330,000 .................359,823 .......................0 ...............(1,365) .........................0 .......................0 ..........5.375 .........3.729 MS...... ................5,223 ................8,869 09/01/2010 03/15/2017
12561E AK 1 CKE RESTUARANTS INC SR NTS...................................................... LS... .. ..........1 ..4FE .................181,579 ......110.750 .................204,888 .................185,000 .................181,616 .......................0 .....................37 .........................0 .......................0 ........11.375 .......11.745 JJ....... ................9,879 .......................0 12/15/2010 07/15/2018
12572Q AA 3 CME GROUP INC NTS........................................................................ ....... .. ............ ..1FE ..............5,545,950 ......110.112 ..............5,505,600 ..............5,000,000 ..............5,469,745 .......................0 .............(76,205) .........................0 .......................0 ..........5.400 .........1.670 FA....... ............112,500 ............135,000 07/21/2010 08/01/2013
12572Q AD 7 CME GROUP INC SR NTS.................................................................. ....... .. ............ ..1FE ..............1,418,641 ......110.725 ..............1,450,498 ..............1,310,000 ..............1,389,390 .......................0 .............(22,090) .........................0 .......................0 ..........5.750 .........3.674 FA....... ..............28,456 ..............66,413 03/04/2010 02/15/2014
126117 AP 5 CNA FINANCIAL CORP SR NTS......................................................... ....... .. ............ ..2FE ...................84,904 ......109.676 ...................93,225 ...................85,000 ...................84,912 .......................0 .......................7 .........................0 .......................0 ..........7.350 .........7.366 MN...... ...................798 ................6,282 11/09/2009 11/15/2019
12621E AD 5 CNO FINANCIAL GROUP INC SER 144A SR NTS.............................. ....... .. ..........1 ..4FE ...................85,000 ......104.000 ...................88,400 ...................85,000 ...................85,000 .......................0 .......................0 .........................0 .......................0 ..........9.000 .........8.998 JJ....... ...................213 .......................0 12/14/2010 01/15/2018
126307 AA 5 CSC HOLDINGS LLC SR NTS............................................................. ....... .. ............ ..3FE .................318,275 ......109.875 .................318,638 .................290,000 .................315,941 .......................0 ...............(2,334) .........................0 .......................0 ..........8.500 .........5.486 AO...... ................5,204 ..............12,325 09/07/2010 04/15/2014
126307 AB 3 CSC HOLDINGS LLC SR NTS............................................................. ....... .. ..........1 ..3FE .................261,600 ......108.500 .................260,400 .................240,000 .................260,400 ..................(759) ..................(441) .........................0 .......................0 ..........8.500 .........4.990 JD....... ...................907 ..............10,200 12/07/2010 06/15/2012
12673P AC 9 CA INC NTS......................................................................................... ....... .. ............ ..2FE .................104,120 ......103.389 .................108,558 .................105,000 .................104,201 .......................0 .....................74 .........................0 .......................0 ..........5.375 .........5.484 JD....... ...................470 ................5,926 11/09/2009 12/01/2019
12686C AY 5 CABLEVISION SYSTEMS CORP SR NTS........................................... ....... .. ............ ..4FE .................493,562 ......108.875 .................544,375 .................500,000 .................493,820 .......................0 ...................257 .........................0 .......................0 ..........8.625 .........8.874 MS...... ..............12,698 ..............21,563 09/02/2010 09/15/2017
131347 BS 4 CALPINE CORP SER 144A SR NTS.................................................... ....... .. ..........1 ..4FE .................310,699 ......101.250 .................313,875 .................310,000 .................310,242 ..................(426) ....................(32) .........................0 .......................0 ..........7.875 .........7.823 JJ....... ..............10,714 .......................0 07/26/2010 07/31/2018

13134M AH 6 CALPINE CORP FIRST PRIORITY TERM LOAN................................. ....... .. ............ ..4FE .................245,026 ........99.788 .................254,032 .................254,572 .................246,389 .......................0 ................1,363 .........................0 .......................0 ..........3.145 .........4.218 MJSD. .....................67 ................6,058 04/28/2010 03/29/2014
13342B AB 1 CAMERON INTERNATIONAL CORP CONV SR NTS.......................... ....... .. ..........1 ..2FE ..............1,498,214 ......145.250 ..............1,815,625 ..............1,250,000 ..............1,463,155 .......................0 .............(35,060) .........................0 .......................0 ..........2.500 .......-1.538 JD....... ................1,389 ..............31,250 05/11/2010 01/31/2015
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13342B AC 9 CAMERON INTERNATIONAL CORP SR NTS..................................... ....... .. ............ ..2FE ...................59,939 ......110.907 ...................66,544 ...................60,000 ...................59,954 .......................0 .......................5 .........................0 .......................0 ..........6.375 .........6.388 JJ....... ................1,764 ................3,825 06/23/2008 07/15/2018
13959R AA 2 CAPELLA HEALTHCARE SER 144A SR NTS..................................... ....... .. ..........1 ..4FE .................595,056 ......106.000 .................636,000 .................600,000 .................595,323 .......................0 ...................267 .........................0 .......................0 ..........9.250 .........9.412 JJ....... ..............28,212 .......................0 06/22/2010 07/01/2017
14040H AM 7 CAPITAL ONE FINANCIAL CORP SR NTS......................................... ....... .. ............ ..2FE .................100,238 ......107.154 .................117,869 .................110,000 .................102,450 .......................0 ................1,401 .........................0 .......................0 ..........5.500 .........7.349 JD....... ...................504 ................6,050 05/19/2009 06/01/2015
14040H AS 4 CAPITAL ONE FINANCIAL CORP SR NTS......................................... LS... .. ............ ..2FE .....................6,221 ......113.793 .....................6,828 .....................6,000 .....................6,162 .......................0 ....................(42) .........................0 .......................0 ..........7.375 .........6.474 MN...... .....................47 ...................443 07/15/2009 05/23/2014
14040H AS 4 CAPITAL ONE FINANCIAL CORP SR NTS......................................... ....... .. ............ ..2FE ...................24,883 ......113.793 ...................27,310 ...................24,000 ...................24,649 .......................0 ..................(166) .........................0 .......................0 ..........7.375 .........6.474 MN...... ...................187 ................1,770 07/15/2009 05/23/2014
14170T AF 8 CAREFUSION CORP SR NTS............................................................. ....... .. ............ ..2FE ...................69,351 ......108.094 ...................75,666 ...................70,000 ...................69,470 .......................0 ...................119 .........................0 .......................0 ..........5.125 .........5.360 FA....... ................1,495 ................1,794 02/05/2010 08/01/2014
141784 DK 1 CARGILL INC SER 144A SR NTS........................................................ ....... .. ............ ..1FE ..............5,597,120 ......119.895 ..............5,994,750 ..............5,000,000 ..............5,550,671 .......................0 .............(35,098) .........................0 .......................0 ..........7.350 .........5.619 MS...... ............117,396 ............294,000 09/15/2010 03/06/2019
147446 AQ 1 CASE NEW HOLLAND INC SER 144A SR NTS.................................. ....... .. ............ ..3FE .................425,269 ......109.250 .................453,388 .................415,000 .................424,919 .......................0 ..................(350) .........................0 .......................0 ..........7.875 .........7.418 JD....... ................2,723 ..............13,890 09/17/2010 12/01/2017
147448 AB 0 CASELLA WASTE SYSTEMS SR SUB NTS........................................ ....... .. ..........1 ..4FE .................378,375 ......100.000 .................350,000 .................350,000 .................350,000 ................9,968 ...............(5,593) .........................0 .......................0 ..........9.750 .........8.032 FA....... ..............14,219 ..............34,125 03/29/2006 02/01/2011
149123 BQ 3 CATERPILLAR INC NTS...................................................................... LS... .. ............ ..1FE ..............5,270,699 ......128.706 ..............5,982,837 ..............4,648,452 ..............5,212,805 .......................0 .............(47,614) .........................0 .......................0 ..........7.900 .........5.918 JD....... ..............16,321 ............367,228 04/28/2010 12/15/2018
149123 BQ 3 CATERPILLAR INC NTS...................................................................... ....... .. ............ ..1FE ..............1,390,735 ......128.706 ..............1,578,641 ..............1,226,548 ..............1,375,459 .......................0 .............(12,564) .........................0 .......................0 ..........7.900 .........5.918 JD....... ................4,307 ..............96,897 04/28/2010 12/15/2018
14912L 4F 5 CATERPILLAR FIN SERV CORP SR NTS........................................... ....... .. ............ ..1FE .................401,029 ......112.424 .................399,105 .................355,000 .................394,520 .......................0 ...............(6,510) .........................0 .......................0 ..........6.125 .........2.408 FA....... ................8,094 ..............10,872 06/14/2010 02/17/2014
15089Q AA 2 CELANESE US HOLDINGS LLC SER 144A SR NTS........................... ....... .. ..........1 ..3FE .................155,000 ......103.250 .................160,038 .................155,000 .................155,000 .......................0 .......................0 .........................0 .......................0 ..........6.625 .........6.624 AO...... ................2,767 .......................0 09/15/2010 10/15/2018
15131Y AC 9 TL ACQUISITIONS/CENGAGE LEARN TERM LOAN.......................... ....... .. ............ ..4FE .................441,685 ........94.219 .................466,276 .................494,885 .................451,302 .......................0 ................9,617 .........................0 .......................0 ..........2.550 .........5.498 JAJO.. ................3,143 ..............12,030 01/20/2010 07/03/2014
15135B AB 7 CENTENE CORP SR NTS................................................................... ....... .. ..........1 ..3FE .................499,521 ......103.000 .................509,850 .................495,000 .................497,021 ................7,775 ..................(804) .........................0 .......................0 ..........7.250 .........7.050 AO...... ................8,972 ..............35,888 06/29/2007 04/01/2013
153527 AG 1 CENTRAL GARDEN & PET CO SR NTS............................................. ....... .. ..........1 ..4FE .................481,700 ......101.250 .................486,000 .................480,000 .................480,730 ..................(804) ..................(166) .........................0 .......................0 ..........8.250 .........8.162 MS...... ..............13,200 ..............19,030 06/23/2010 03/01/2018
156708 AR 0 CEPHALON INC CONVERT SR NTS.................................................. LS... .. ............ ......4 ..............1,158,580 ......113.375 ..............1,133,750 ..............1,000,000 ..............1,129,213 .......................0 .............(29,367) .........................0 .......................0 ..........2.500 .......-1.283 MN...... ................4,167 ..............25,000 03/31/2010 05/01/2014
15671B AE 1 CENVEO CORP SR NTS..................................................................... LS... .. ..........1 ..4FE .................134,080 ........96.750 .................130,613 .................135,000 .................130,613 ...............(3,546) .....................78 .........................0 .......................0 ..........8.875 .........8.996 FA....... ................4,992 ................5,857 05/27/2010 02/01/2018
15671B AE 1 CENVEO CORP SR NTS..................................................................... ....... .. ..........1 ..4FE .................362,513 ........96.750 .................353,138 .................365,000 .................353,138 ...............(9,586) ...................210 .........................0 .......................0 ..........8.875 .........8.996 FA....... ..............13,498 ..............15,837 05/27/2010 02/01/2018
15671F AG 7 CENVEO CORP TERM LOAN B.......................................................... ....... .. ............ ..3FE .................396,000 ........99.000 .................396,000 .................400,000 .................396,000 ......................(7) .......................7 .........................0 .......................0 ..........6.250 .........0.212 FMAN. .......................0 .......................0 12/14/2010 08/30/2015
165167 CA 3 CHESAPEAKE ENERGY CORP CONVERT SR NTS.......................... ....... .. ..........1 ..3FE ..............1,148,735 ........88.750 ..............1,198,125 ..............1,350,000 ..............1,152,508 .......................0 ................3,773 .........................0 .......................0 ..........2.500 .........3.339 MN...... ................4,313 ..............33,750 03/08/2010 05/15/2037
165167 CD 7 CHESAPEAKE ENERGY CORP SR NTS............................................ ....... .. ............ ..3FE .................395,963 ......112.750 .................428,450 .................380,000 .................394,318 .......................0 ...............(2,166) .........................0 .......................0 ..........9.500 .........8.367 FA....... ..............13,638 ..............27,313 03/17/2010 02/15/2015
165167 CF 2 CHESAPEAKE ENERGY CORP SR NTS............................................ ....... .. ............ ..3FE .................220,000 ........98.500 .................216,700 .................220,000 .................216,700 ...............(3,300) .......................0 .........................0 .......................0 ..........6.625 .........6.625 FA....... ................5,425 .......................0 08/09/2010 08/15/2020
171232 AQ 4 CHUBB CORP SR NTS....................................................................... ....... .. ............ ..1FE .................188,583 ......108.373 .................216,746 .................200,000 .................189,107 .......................0 ...................155 .........................0 .......................0 ..........6.000 .........6.432 MN...... ................1,667 ..............12,000 06/11/2007 05/11/2037
171871 AL 0 CINCINNATI BELL INC SR NTS.......................................................... LS... .. ..........1 ..4FE ...................23,655 ........99.000 ...................23,760 ...................24,000 ...................23,696 .......................0 .....................33 .........................0 .......................0 ..........8.250 .........8.500 AO...... ...................418 ................2,035 09/30/2009 10/15/2017
171871 AL 0 CINCINNATI BELL INC SR NTS.......................................................... ....... .. ..........1 ..4FE .................207,966 ........99.000 .................208,890 .................211,000 .................208,323 .......................0 ...................292 .........................0 .......................0 ..........8.250 .........8.500 AO...... ................3,675 ..............17,891 09/30/2009 10/15/2017
171871 AM 8 CINCINNATI BELL INC SR NTS.......................................................... LS... .. ..........1 ..4FE .................345,776 ........93.750 .................328,125 .................350,000 .................328,125 .............(17,954) ...................302 .........................0 .......................0 ..........8.750 .........8.964 MS...... ................9,017 ..............15,313 03/11/2010 03/15/2018
17285T AD 8 CITADEL BROADCASTING  CORP SER 144A SR.............................. ....... .. ..........1 ..3FE .................602,250 ......103.500 .................621,000 .................600,000 .................602,230 .......................0 ....................(20) .........................0 .......................0 ..........7.750 .........7.670 JD....... ................2,713 .......................0 12/06/2010 12/15/2016
172967 EM 9 CITIGROUP INC SR NTS.................................................................... ....... .. ............ ..1FE .................204,123 ......109.589 .................224,657 .................205,000 .................204,341 .......................0 .....................75 .........................0 .......................0 ..........6.125 .........6.183 MN...... ................1,395 ..............12,556 11/14/2007 11/21/2017
172967 EQ 0 CITIGROUP INC SR NTS.................................................................... LS... .. ............ ..1FE ..............4,966,650 ......106.483 ..............5,324,150 ..............5,000,000 ..............4,978,646 .......................0 ................8,564 .........................0 .......................0 ..........5.500 .........5.703 AO...... ..............61,111 ............275,000 08/17/2009 04/11/2013
172967 EY 3 CITIGROUP INC SR NTS.................................................................... ....... .. ............ ..1FE ..............5,077,425 ......110.521 ..............5,526,050 ..............5,000,000 ..............5,059,030 .......................0 .............(14,171) .........................0 .......................0 ..........6.375 .........6.007 FA....... ............123,073 ............318,750 09/02/2009 08/12/2014
172967 FA 4 CITIGROUP INC SR NTS.................................................................... ....... .. ............ ..1FE .................328,873 ......109.703 .................340,079 .................310,000 .................326,344 .......................0 ...............(2,529) .........................0 .......................0 ..........6.010 .........4.566 JD....... ...................828 ..............18,631 04/14/2010 01/15/2015
172967 FD 8 CITIGROUP INC SR NTS.................................................................... ....... .. ............ ..1FE ..............4,972,350 ......104.710 ..............5,235,500 ..............5,000,000 ..............4,975,427 .......................0 ................3,077 .........................0 .......................0 ..........4.750 .........4.876 MN...... ..............27,708 ............118,750 05/13/2010 05/19/2015
17453B AP 6 CITIZENS COMMUNICATIONS CO. SR NTS...................................... ....... .. ............ ..3FE .................371,520 ......105.500 .................405,120 .................384,000 .................379,409 .......................0 ................2,032 .........................0 .......................0 ..........6.250 .........6.889 JJ....... ..............11,067 ..............24,000 09/07/2006 01/15/2013
184496 AF 4 CLEAN HARBORS INC SR NTS.......................................................... ....... .. ..........1 ..3FE .................176,483 ......106.250 .................191,250 .................180,000 .................176,951 .......................0 ...................436 .........................0 .......................0 ..........7.625 .........8.005 FA....... ................5,185 ..............13,763 12/11/2009 08/15/2016

18911M AD 3 CLOUD PEAK ENERGY RES/FIN SR NTS.......................................... ....... .. ..........1 ..4FE .................228,526 ......109.500 .................251,850 .................230,000 .................228,605 .......................0 .....................79 .........................0 .......................0 ..........8.500 .........8.598 JD....... ...................869 ................9,775 09/24/2010 12/15/2019
18948K AA 0 CLUBCORP CLUB OPERATIONS SER 144A SR NTS........................ ....... .. ..........1 ..4FE .................318,250 ........95.000 .................318,250 .................335,000 .................318,250 ....................(89) .....................89 .........................0 .......................0 ........10.000 .......10.955 JD....... ................2,885 .......................0 12/06/2010 12/01/2018
191216 AN 0 COCA COLA CO SR NTS.................................................................... LS... .. ............ ..1FE .................579,727 ........98.705 .................572,489 .................580,000 .................579,739 .......................0 .....................12 .........................0 .......................0 ..........0.750 .........0.766 MN...... ...................556 .......................0 11/04/2010 11/15/2013
193459 AH 7 COLEMAN CABLE INC SR NTS.......................................................... ....... .. ..........1 ..4FE .................237,610 ......103.500 .................248,400 .................240,000 .................237,738 .......................0 ...................127 .........................0 .......................0 ..........9.000 .........9.176 FA....... ................8,160 ..............11,520 07/19/2010 02/15/2016
19416Q DQ 0 COLGATE-PALMOLIVE CO SR MTN.................................................. ....... .. ............ ..1FE ..............3,473,680 ........95.691 ..............3,349,185 ..............3,500,000 ..............3,474,509 .......................0 ...................829 .........................0 .......................0 ..........1.375 .........1.532 MN...... ................7,753 .......................0 10/29/2010 11/01/2015
19416Q DR 8 COLGATE-PALMOLIVE CO SR MTN.................................................. ....... .. ............ ..1FE ..............2,458,250 ........93.319 ..............2,332,975 ..............2,500,000 ..............2,458,834 .......................0 ...................584 .........................0 .......................0 ..........2.950 .........3.146 MN...... ..............11,882 .......................0 10/29/2010 11/01/2020
199575 AR 2 COLUMBUS SOUTHERN POWER SR NTS SER C............................. ....... .. ............ ..1FE .................312,661 ......107.686 .................333,827 .................310,000 .................310,976 .......................0 ..................(416) .........................0 .......................0 ..........5.500 .........5.344 MS...... ................5,683 ..............17,050 05/13/2008 03/01/2013
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20030N AB 7 COMCAST CORP SR NTS.................................................................. ....... .. ............ ..2FE .................324,760 ......113.873 .................353,006 .................310,000 .................318,309 .......................0 ...............(1,782) .........................0 .......................0 ..........6.500 .........5.746 JJ....... ................9,291 ..............20,150 04/12/2007 01/15/2015
20030N AF 8 COMCAST CORP SR NTS.................................................................. ....... .. ............ ..2FE ...................30,918 ........97.147 ...................29,144 ...................30,000 ...................30,916 .......................0 ......................(1) .........................0 .......................0 ..........5.650 .........5.423 JD....... .....................75 ...................848 10/08/2010 06/15/2035
20030N AP 6 COMCAST CORP BONDS................................................................... ....... .. ............ ..2FE .................125,681 ......115.277 .................138,332 .................120,000 .................123,898 .......................0 ..................(526) .........................0 .......................0 ..........6.500 .........5.853 JJ....... ................3,597 ................7,800 12/07/2007 01/15/2017
20030N AR 2 COMCAST CORP NTS........................................................................ ....... .. ............ ..2FE .................104,849 ......111.024 .................116,575 .................105,000 .................104,885 .......................0 .....................13 .........................0 .......................0 ..........5.875 .........5.894 FA....... ................2,330 ................6,169 11/14/2006 02/15/2018
20030N AU 5 COMCAST CORP SR NTS.................................................................. ....... .. ............ ..2FE .................797,672 ......114.495 .................839,248 .................733,000 .................790,705 .......................0 ...............(6,195) .........................0 .......................0 ..........6.300 .........4.933 MN...... ................5,901 ..............46,179 04/22/2010 11/15/2017
200340 AN 7 COMERICA INC SR NTS..................................................................... ....... .. ............ ..1FE .................214,733 ........98.857 .................212,543 .................215,000 .................214,748 .......................0 .....................15 .........................0 .......................0 ..........3.000 .........3.027 MS...... ................1,881 .......................0 09/13/2010 09/16/2015
20162U AB 1 COMMERCIAL BARGE LINE CO SR NTS........................................... LS... .. ..........1 ..4FE .................152,604 ......115.500 .................184,800 .................160,000 .................153,200 .......................0 ...................597 .........................0 .......................0 ........12.500 .......13.499 JJ....... ................9,222 ..............10,000 01/19/2010 07/15/2017
20162U AB 1 COMMERCIAL BARGE LINE CO SR NTS........................................... ....... .. ..........1 ..4FE .................100,146 ......115.500 .................121,275 .................105,000 .................100,538 .......................0 ...................391 .........................0 .......................0 ........12.500 .......13.499 JJ....... ................6,052 ................6,563 01/19/2010 07/15/2017
20338C AE 4 COMMUNICATIONS & POWER INDS IN............................................. ....... .. ............ ..4FE .................447,575 ......100.000 .................445,000 .................445,000 .................445,000 ................1,722 ....................(54) .........................0 .......................0 ..........8.000 .........7.851 FA....... ..............14,833 ..............35,600 04/12/2006 02/01/2012
20453E AC 3 COMPLETE PRODUCTION SERV INC SR NTS.................................. ....... .. ..........1 ..4FE .................442,625 ......103.500 .................465,750 .................450,000 .................444,127 .......................0 ...................740 .........................0 .......................0 ..........8.000 .........8.271 JD....... ................1,600 ..............36,000 04/15/2010 12/15/2014
20605P AB 7 CONCHO RESOURCES INC SR NTS................................................. ....... .. ..........1 ..4FE .................275,000 ......102.500 .................281,875 .................275,000 .................275,000 .......................0 .......................0 .........................0 .......................0 ..........7.000 .........6.999 JJ....... ...................909 .......................0 12/09/2010 01/15/2021
208251 AE 8 CONOCO INC...................................................................................... ....... .. ............ ..1FE .................255,804 ......122.899 .................282,668 .................230,000 .................253,494 .......................0 ..................(692) .........................0 .......................0 ..........6.950 .........6.020 AO...... ................3,375 ..............15,985 09/28/2007 04/15/2029
20825C AE 4 CONOCOPHILLIPS.............................................................................. ....... .. ............ ..1FE ...................24,682 ......107.089 ...................26,772 ...................25,000 ...................24,907 .......................0 .....................49 .........................0 .......................0 ..........4.750 .........4.971 AO...... ...................251 ................1,188 12/13/2005 10/15/2012
20825C AR 5 CONOCOPHILLIPS NTS...................................................................... ....... .. ............ ..1FE .................185,623 ......113.961 .................205,130 .................180,000 .................184,864 .......................0 ..................(470) .........................0 .......................0 ..........5.750 .........5.334 FA....... ................4,313 ..............10,350 04/22/2009 02/01/2019
20825C AT 1 CONOCOPHILLIPS SR NTS................................................................ LS... .. ............ ..1FE .................399,644 ......108.994 .................435,976 .................400,000 .................399,766 .......................0 .....................55 .........................0 .......................0 ..........4.600 .........4.616 JJ....... ................8,484 ..............21,160 05/18/2009 01/15/2015
20854P AC 3 CONSOL ENERGY INC SER 144A SR NTS........................................ ....... .. ..........1 ..4FE .................305,000 ......106.500 .................324,825 .................305,000 .................305,000 .......................0 .......................0 .........................0 .......................0 ..........8.000 .........8.000 AO...... ................6,100 ..............12,200 03/25/2010 04/01/2017
20854P AE 9 CONSOL ENERGY INC SER 144A SR NTS........................................ ....... .. ..........1 ..4FE .................750,000 ......108.000 .................810,000 .................750,000 .................750,000 .......................0 .......................0 .........................0 .......................0 ..........8.250 .........8.250 AO...... ..............15,469 ..............30,938 03/25/2010 04/01/2020
209111 EV 1 CONSOLIDATED EDISON CO OF NY SR NTS................................... ....... .. ............ ..1FE .................295,087 ......123.650 .................290,578 .................235,000 .................294,403 .......................0 ..................(684) .........................0 .......................0 ..........7.125 .........3.448 JD....... ................1,395 ................8,372 11/19/2010 12/01/2018
21036P AD 0 CONSTELLATION BRANDS INC SR NTS........................................... ....... .. ............ ..3FE .................246,000 ......106.000 .................254,400 .................240,000 .................245,499 .......................0 ..................(501) .........................0 .......................0 ..........7.250 .........6.756 MS...... ................5,800 ................8,700 04/23/2010 09/01/2016
21036P AF 5 CONSTELLATION BRANDS INC SR NTS........................................... ....... .. ............ ..3FE .................597,500 ......105.875 .................635,250 .................600,000 .................598,108 .......................0 ...................223 .........................0 .......................0 ..........7.250 .........7.312 MN...... ................5,558 ..............43,500 02/27/2008 05/15/2017
212015 AB 7 CONTINENTAL RESOURCES INC SR NTS........................................ ....... .. ..........1 ..4FE .................496,982 ......111.000 .................555,000 .................500,000 .................497,247 .......................0 ...................265 .........................0 .......................0 ..........8.250 .........8.335 AO...... ..............10,313 ..............42,167 02/09/2010 10/01/2019
212015 AE 1 CONTINENTAL RESOURCES INC SER 144A SR............................... LS... .. ..........1 ..4FE .................129,600 ......105.000 .................126,000 .................120,000 .................126,000 ...............(3,492) ..................(108) .........................0 .......................0 ..........7.125 .........5.898 AO...... ................2,494 .......................0 11/10/2010 04/01/2019
216648 AK 1 COOPER COS INC SR NTS................................................................ ....... .. ..........1 ..3FE .................500,000 ......103.000 .................515,000 .................500,000 .................500,000 ..............13,750 .......................0 .........................0 .......................0 ..........7.125 .........7.125 FA....... ..............13,458 ..............35,625 07/19/2007 02/15/2015
216871 AC 7 COOPER US INC SR NTS................................................................... ....... .. ............ ..1FE ..............2,499,225 ......113.851 ..............2,846,275 ..............2,500,000 ..............2,499,594 .......................0 .....................50 .........................0 .......................0 ..........6.100 .........6.103 JJ....... ..............76,250 ............152,500 04/02/2009 07/01/2017
216871 AD 5 COOPER US INC NTS......................................................................... ....... .. ............ ..1FE ..............5,991,345 ......111.230 ..............6,673,800 ..............6,000,000 ..............5,994,449 .......................0 ................1,132 .........................0 .......................0 ..........5.450 .........5.475 AO...... ..............81,750 ............327,000 01/15/2009 04/01/2015
216871 AE 3 COOPER US INC SR NTS................................................................... ....... .. ..........1 ..1FE .................154,261 ........97.775 .................151,551 .................155,000 .................154,264 .......................0 .......................3 .........................0 .......................0 ..........3.875 .........3.933 JD....... ...................400 .......................0 12/02/2010 12/15/2020
216871 AF 0 COOPER US INC  SR NTS.................................................................. ....... .. ............ ..1FE .................359,341 ........98.638 .................355,097 .................360,000 .................359,347 .......................0 .......................5 .........................0 .......................0 ..........2.375 .........2.413 JJ....... ...................570 .......................0 12/02/2010 01/15/2016
22003B AC 0 CORP OFFICE PROP LP CONVERT SER 144A SR........................... ....... .. ..........1 ......4 ..............1,138,500 ......101.375 ..............1,165,813 ..............1,150,000 ..............1,138,784 .......................0 ...................284 .........................0 .......................0 ..........4.250 .........4.325 AO...... ..............10,318 ..............25,524 04/01/2010 04/15/2030
22025Y AJ 9 CORRECTIONS CORP AMER SR NTS............................................... LS... .. ..........1 ..3FE .................349,100 ......101.625 .................360,769 .................355,000 .................351,042 .......................0 ................1,097 .........................0 .......................0 ..........6.750 .........7.157 JJ....... ..............10,051 ..............23,963 07/09/2009 01/31/2014
22160K AB 1 COSTCO WHSL CORP SR NTS.......................................................... ....... .. ............ ..1FE .................467,790 ......105.204 .................457,637 .................435,000 .................449,164 .......................0 .............(11,472) .........................0 .......................0 ..........5.300 .........2.530 MS...... ................6,788 ..............23,055 05/08/2009 03/15/2012
222372 AJ 3 COUNTRYWIDE FINANCIAL CORP SUB NTS.................................... ....... .. ............ ..1FE .................144,937 ......102.549 .................235,863 .................230,000 .................165,723 .......................0 ................7,675 .........................0 .......................0 ..........6.250 .......13.699 MN...... ................1,837 ..............14,375 10/10/2007 05/15/2016
22238H GQ 7 COUNTRYWIDE HOME LN MTN......................................................... LS... .. ............ ..1FE .................260,667 ......105.210 .................326,151 .................310,000 .................292,837 .......................0 ..............10,561 .........................0 .......................0 ..........5.800 .........9.546 JD....... ................1,199 ..............17,980 03/23/2010 06/07/2012
22238H GQ 7 COUNTRYWIDE HOME LN MTN......................................................... ....... .. ............ ..1FE .................105,108 ......105.210 .................131,513 .................125,000 .................118,080 .......................0 ................4,259 .........................0 .......................0 ..........5.800 .........9.546 JD....... ...................483 ................7,250 03/23/2010 06/07/2012
224044 BM 8 COX COMMUNICATIONS INC SR NTS.............................................. ....... .. ............ ..2FE ...................86,446 ......110.088 ...................88,070 ...................80,000 ...................85,758 .......................0 ..................(687) .........................0 .......................0 ..........5.450 .........3.485 JD....... ...................194 ................2,180 06/23/2010 12/15/2014
225310 AC 5 CREDIT ACCEPTANC SER 144A SR NTS.......................................... ....... .. ..........1 ..4FE .................238,984 ......105.000 .................252,000 .................240,000 .................239,058 .......................0 .....................74 .........................0 .......................0 ..........9.125 .........9.196 FA....... ................9,125 ..............10,950 01/29/2010 02/01/2016
228227 BA 1 CROWN CASTLE INTL CORP SR NTS............................................... ....... .. ..........1 ..4FE .................583,500 ......105.750 .................634,500 .................600,000 .................584,263 .......................0 ...................763 .........................0 .......................0 ..........7.125 .........7.537 MN...... ................7,125 ..............21,375 06/23/2010 11/01/2019
22822R AR 1 CROWN CASTLE TOWERS LLC SER 144A SR NTS.......................... ....... .. ............ ..1FE .................150,000 ......104.332 .................156,498 .................150,000 .................150,000 .......................0 .......................0 .........................0 .......................0 ..........6.113 .........6.113 MON... ...................408 ................8,405 01/08/2010 01/15/2020
23311R AD 8 DCP MIDSTREAM LLC SER 144A SR NT........................................... ....... .. ............ ..2FE ...................99,892 ......103.644 .................103,644 .................100,000 ...................99,900 .......................0 .......................8 .........................0 .......................0 ..........5.350 .........5.364 MS...... ................1,575 ................2,734 03/08/2010 03/15/2020
23582L AB 7 DANA HOLDING CORP TERM ADVANCE.......................................... ....... .. ............ ..4FE .................331,807 ......100.675 .................347,965 .................345,632 .................334,064 .......................0 ................2,257 .........................0 .......................0 ..........4.534 .........5.734 JAJO.. ................2,713 ..............12,777 01/08/2010 01/31/2015
237266 AB 7 DARLING INTERNATIONAL INC SER 144A SR.................................. ....... .. ..........1 ..4FE .................300,000 ......104.250 .................312,750 .................300,000 .................300,000 .......................0 .......................0 .........................0 .......................0 ..........8.500 .........8.500 JD....... ...................992 .......................0 12/03/2010 12/15/2018
23833N AG 9 DAVE & BUSTERS INC SR NTS......................................................... ....... .. ..........1 ..4FE .................410,000 ......109.750 .................449,975 .................410,000 .................410,000 .......................0 .......................0 .........................0 .......................0 ........11.000 .......10.997 JD....... ................3,758 ..............22,550 11/16/2010 06/01/2018
23918K AM 0 DAVITA INC SR NTS........................................................................... ....... .. ..........1 ..4FE .................500,000 ........99.000 .................495,000 .................500,000 .................495,000 ...............(5,000) .......................0 .........................0 .......................0 ..........6.625 .........6.624 MN...... ................6,533 .......................0 10/05/2010 11/01/2020
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24227V AH 1 REYNOLDS & REYNOLDS CO TERM LOAN B................................... ....... .. ............ ..3FE .................440,385 ......100.563 .................446,179 .................443,681 .................440,644 .......................0 ...................259 .........................0 .......................0 ..........5.250 .........0.106 JAJO.. ................4,659 ..............15,660 05/25/2010 04/21/2017
24422E QU 6 JOHN DEERE CAPITAL CORP SR MTN............................................. ....... .. ............ ..1FE .................419,073 ......109.035 .................419,785 .................385,000 .................412,223 .......................0 ...............(6,849) .........................0 .......................0 ..........4.900 .........2.174 MS...... ................5,922 ................9,433 04/15/2010 09/09/2013
24702R AH 4 DELL INC SR NTS............................................................................... ....... .. ............ ..1FE .................154,895 ......103.475 .................160,386 .................155,000 .................154,948 .......................0 .....................35 .........................0 .......................0 ..........3.375 .........3.399 JD....... ...................233 ................5,231 06/10/2009 06/15/2012
247361 ZC 5 DELTA AIR LINES INC SER 144A SR NTS......................................... ....... .. ..........1 ..3FE .................192,425 ......108.875 .................206,863 .................190,000 .................191,690 .......................0 ..................(583) .........................0 .......................0 ..........9.500 .........9.095 MS...... ................5,315 ..............17,398 09/23/2009 09/15/2014
247916 AB 5 DENBURY RESOURCES INC SR NTS................................................ ....... .. ..........1 ..3FE .................177,811 ......111.500 .................211,850 .................190,000 .................180,246 .......................0 ................1,337 .........................0 .......................0 ..........9.750 .......11.082 MS...... ................6,175 ..............18,525 02/17/2009 03/01/2016
248019 AL 5 DELUXE CORP SR NTS...................................................................... ....... .. ..........1 ..3FE .................221,950 ......104.250 .................239,775 .................230,000 .................223,259 ...................367 ................1,229 .........................0 .......................0 ..........7.375 .........8.180 JD....... ................1,414 ..............16,963 12/03/2009 06/01/2015
24823U AF 5 DENBURY RESOURCES INC SR NTS................................................ ....... .. ..........1 ..4FE ...................99,000 ......103.500 .................103,500 .................100,000 ...................99,144 .......................0 ...................137 .........................0 .......................0 ..........7.500 .........7.711 JD....... ...................333 ................7,500 12/10/2009 12/15/2015
251591 AT 0 DEVELOPERS DIVERSIFIED REALTY SR NTS.................................. ....... .. ............ ..3FE .................553,914 ......118.672 .................646,762 .................545,000 .................552,735 .......................0 ...............(1,126) .........................0 .......................0 ..........9.625 .........9.271 MS...... ..............15,445 ..............50,271 12/01/2009 03/15/2016
251799 AA 0 DEVON ENERGY CORPORATION...................................................... ....... .. ............ ..2FE .................228,448 ......132.780 .................252,282 .................190,000 .................226,321 .......................0 ..................(795) .........................0 .......................0 ..........7.950 .........6.306 AO...... ................3,189 ..............15,105 02/19/2008 04/15/2032

25389M AC 3 DIGITALGLOBE INC SR NTS.............................................................. ....... .. ..........1 ..3FE .................280,968 ......114.125 .................325,256 .................285,000 .................281,478 .......................0 ...................510 .........................0 .......................0 ........10.500 .......10.948 MN...... ................4,988 ..............14,963 06/18/2010 05/01/2014
25459H AN 5 DIRECTV HOLDINGS LLC SR NTS..................................................... ....... .. ............ ..2FE .................184,862 ......101.592 .................187,945 .................185,000 .................184,884 .......................0 .....................23 .........................0 .......................0 ..........3.550 .........3.566 MS...... ................1,934 ................3,357 06/03/2010 03/15/2015
25459H AQ 8 DIRECTV HOLDINGS LLC SR NTS..................................................... LS... .. ............ ..2FE ...................54,941 ......105.197 ...................57,858 ...................55,000 ...................54,949 .......................0 .......................8 .........................0 .......................0 ..........6.350 .........6.357 MS...... ................1,028 ................1,785 06/03/2010 03/15/2040
254687 AW 6 DISNEY WALT CO SR MTN SER D..................................................... ....... .. ............ ..1FE ..............4,353,027 ......109.213 ..............4,290,979 ..............3,929,000 ..............4,306,626 .......................0 .............(46,401) .........................0 .......................0 ..........4.500 .........1.177 JD....... ................7,858 ..............98,055 08/24/2010 12/15/2013
25468P CG 9 WALT DISNEY CO. SR MTN............................................................... ....... .. ............ ..1FE .................699,752 ......114.960 .................678,264 .................590,000 .................693,496 .......................0 ...............(6,256) .........................0 .......................0 ..........6.000 .........3.025 JJ....... ..............16,127 .......................0 07/20/2010 07/17/2017
25470X AB 1 DISH DBS CORP SR NTS................................................................... ....... .. ............ ..3FE .................260,000 ......104.500 .................261,250 .................250,000 .................259,995 .......................0 ......................(5) .........................0 .......................0 ..........7.875 .........7.243 MS...... ................6,563 .......................0 12/23/2010 09/01/2019
256604 AN 9 DOLE FOOD COMPANY TERM LOAN B1........................................... ....... .. ............ ..3FE .................166,511 ......100.554 .................169,073 .................168,141 .................166,635 .......................0 ...................124 .........................0 .......................0 ..........5.059 .........0.142 MJSD. ...................685 ................5,402 05/27/2010 03/03/2017
256604 AP 4 DOLE FOOD COMPANY TERM LOAN C1........................................... ....... .. ............ ..3FE .................413,501 ......100.554 .................419,934 .................417,621 .................413,872 .......................0 ...................371 .........................0 .......................0 ..........5.039 .........0.144 MJSD. ................1,696 ..............13,705 04/14/2010 03/03/2017
256605 AS 5 DOLE FOODS CORP SER 144A SR NTS............................................ ....... .. ..........1 ..4FE .................191,168 ......105.500 .................205,725 .................195,000 .................191,714 .......................0 ...................435 .........................0 .......................0 ..........8.000 .........8.375 AO...... ................3,900 ..............15,860 09/18/2009 10/01/2016
256669 AF 9 DOLLAR GENERAL CORP SR NTS.................................................... LS... .. ..........1 ..4FE .................109,500 ......108.750 .................108,750 .................100,000 .................106,987 .......................0 ...............(2,513) .........................0 .......................0 ........10.625 .........7.023 JJ....... ................4,899 ................5,312 02/22/2010 07/15/2011
256669 AF 9 DOLLAR GENERAL CORP SR NTS.................................................... ....... .. ..........1 ..4FE .................180,675 ......108.750 .................179,438 .................165,000 .................176,529 .......................0 ...............(4,146) .........................0 .......................0 ........10.625 .........7.023 JJ....... ................8,084 ................8,766 02/22/2010 07/15/2011
257469 AF 3 DOMINION RESOURCES INC............................................................. ....... .. ............ ..2FE .................143,111 ......107.605 .................150,647 .................140,000 .................141,085 .......................0 ..................(593) .........................0 .......................0 ..........5.700 .........5.219 MS...... ................2,305 ................7,980 04/27/2007 09/17/2012
25746U AT 6 DOMINION RESOURCES INC CONVERT SR NTS............................. ....... .. ..........1 ..2FE .................923,525 ......121.875 .................999,375 .................820,000 .................906,574 .......................0 .............(16,951) .........................0 .......................0 ..........2.125 .......-0.340 JD....... ...................774 ..............17,425 03/02/2010 03/31/2015
25746U BB 4 DOMINION RESOURCES INC SR NTS SER A................................... LS... .. ............ ..2FE .................143,953 ......112.553 .................163,202 .................145,000 .................144,153 .......................0 ...................117 .........................0 .......................0 ..........5.600 .........5.718 MN...... ................1,038 ................8,120 04/14/2009 11/15/2016
25746U BG 3 DOMINION RESOURCES INC SR NTS SER D................................... ....... .. ............ ..2FE .................259,927 ......129.571 .................336,885 .................260,000 .................260,000 .......................0 .......................0 .........................0 .......................0 ..........8.875 .........8.875 JJ....... ..............10,640 ..............23,075 11/25/2008 01/15/2019
260543 CC 5 DOW CHEMICAL CO SR NTS............................................................. ....... .. ..........1 ..2FE ...................74,794 ........95.790 ...................71,843 ...................75,000 ...................74,796 .......................0 .......................2 .........................0 .......................0 ..........4.250 .........4.284 MN...... ...................460 .......................0 11/04/2010 11/15/2020
260543 CD 3 DOW CHEMICAL CO SR NTS............................................................. ....... .. ............ ..2FE .................234,648 ........96.045 .................225,706 .................235,000 .................234,654 .......................0 .......................7 .........................0 .......................0 ..........2.500 .........2.531 FA....... ...................849 .......................0 11/04/2010 02/15/2016

26157W AK 1 DRESSER INC TERM LOAN TRANCHE B.......................................... ....... .. ............ ..4FE .................477,362 ........99.688 .................494,413 .................495,960 .................480,525 .......................0 ................3,163 .........................0 .......................0 ..........2.534 .........0.926 FMAN. ................2,053 ................8,112 03/25/2010 05/04/2014
261608 AB 9 DRESSER-RAND GROUP INC SR SUB NTS...................................... ....... .. ..........1 ..4FE .................439,000 ......102.500 .................461,250 .................450,000 .................443,874 ................1,761 ................1,178 .........................0 .......................0 ..........7.375 .........7.759 MN...... ................5,531 ..............33,188 10/30/2007 11/01/2012
263534 BT 5 DUPONT E I DE NEMOURS & CO SR NTS........................................ ....... .. ............ ..1FE .................621,739 ......114.980 .................715,176 .................622,000 .................621,774 .......................0 .....................23 .........................0 .......................0 ..........6.000 .........6.006 JJ....... ..............17,209 ..............37,320 07/23/2008 07/15/2018
263534 BV 0 DUPONT E I DE NEMOURS & CO SR NTS........................................ LS... .. ............ ..1FE ...................53,747 ......111.469 ...................60,193 ...................54,000 ...................53,843 .......................0 .....................46 .........................0 .......................0 ..........5.875 .........5.981 JJ....... ................1,463 ................3,173 12/09/2008 01/15/2014
263534 BY 4 DUPONT E I DE NEMOURS & CO SR NTS........................................ ....... .. ............ ..1FE .................344,162 ......103.788 .................358,069 .................345,000 .................344,353 .......................0 ...................179 .........................0 .......................0 ..........3.250 .........3.300 JJ....... ................5,170 ................7,662 11/04/2009 01/15/2015
264399 EF 9 DUKE ENERGY CORP........................................................................ ....... .. ............ ..1FE .................143,181 ......108.362 .................151,707 .................140,000 .................141,198 .......................0 ..................(582) .........................0 .......................0 ..........5.625 .........5.149 MN...... ...................678 ................7,875 04/27/2007 11/30/2012
26439V AB 3 SPECTRA ENERGY CAPITAL LLC SR NTS........................................ ....... .. ............ ..2FE .................116,491 ......110.230 .................121,253 .................110,000 .................114,940 .......................0 ...............(1,234) .........................0 .......................0 ..........5.668 .........4.315 FA....... ................2,355 ................6,235 09/22/2009 08/15/2014
26441C AC 9 DUKE ENERGY CORP SR NTS.......................................................... ....... .. ............ ..2FE .................500,247 ......104.792 .................508,241 .................485,000 .................497,308 .......................0 ...............(2,943) .........................0 .......................0 ..........3.950 .........3.215 MS...... ................5,641 ..............20,062 01/13/2010 09/15/2014
26442C AJ 3 DUKE ENERGY CAROLINAS 1ST MTG BONDS................................. ....... .. ............ ..1FE .................174,892 ......103.109 .................180,441 .................175,000 .................174,898 .......................0 .......................7 .........................0 .......................0 ..........4.300 .........4.308 JD....... ...................334 ................3,930 06/02/2010 06/15/2020
26442E AA 8 DUKE ENERGY OHIO INC BONDS 1ST MTG..................................... ....... .. ............ ..1FE .................216,626 ......111.475 .................222,950 .................200,000 .................215,583 .......................0 ...............(1,043) .........................0 .......................0 ..........5.450 .........4.317 AO...... ................2,725 ................5,450 04/26/2010 04/01/2019
26442T AA 5 DUKE UNIVERSITY NTS..................................................................... ....... .. ............ ..1FE .................980,646 ......107.877 .................982,759 .................911,000 .................980,418 .......................0 ..................(228) .........................0 .......................0 ..........4.200 .........1.774 AO...... ................9,566 .......................0 12/22/2010 04/01/2014
26817C AA 9 DYNCORP INTERNATIONAL INC SER 144A SR................................ ....... .. ..........1 ..4FE .................185,000 ......102.500 .................189,625 .................185,000 .................185,000 .......................0 .......................0 .........................0 .......................0 ........10.375 .......10.375 JJ....... ................9,277 .......................0 06/29/2010 07/01/2017
268648 AM 4 EMC CORP MASS CONV SR NTS...................................................... ....... .. ............ ..1FE ..............1,311,688 ......150.625 ..............1,536,375 ..............1,020,000 ..............1,277,229 .......................0 .............(34,459) .........................0 .......................0 ..........1.750 .......-6.030 JD....... ................1,488 ................8,925 08/19/2010 12/01/2013
26875P AE 1 EOG RESOURCES INC SR NTS......................................................... ....... .. ............ ..1FE .................149,601 ......100.740 .................151,110 .................150,000 .................149,623 .......................0 .....................22 .........................0 .......................0 ..........4.400 .........4.433 JD....... ...................550 ................3,502 05/17/2010 06/01/2020
26884T AB 8 ERAC USA FINANCE COMPANY SER 144A SR NTS......................... ....... .. ............ ..2FE .................169,738 ......101.786 .................173,036 .................170,000 .................169,780 .......................0 .....................42 .........................0 .......................0 ..........2.750 .........2.804 JJ....... ................2,338 .......................0 06/24/2010 07/01/2013
269279 AD 7 EXCO RESOURCES INC SR NTS....................................................... ....... .. ..........1 ..4FE .................541,915 ........98.000 .................539,000 .................550,000 .................539,000 ...............(3,138) ...................223 .........................0 .......................0 ..........7.500 .........7.750 MS...... ..............12,146 .......................0 09/10/2010 09/15/2018
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278058 DD 1 EATON CORP NTS.............................................................................. ....... .. ............ ..1FE .................186,610 ......110.796 .................204,973 .................185,000 .................186,443 .......................0 ..................(161) .........................0 .......................0 ..........5.600 .........5.467 MN...... ................1,324 ..............10,360 09/11/2009 05/15/2018
278058 DH 2 EATON CORP SR NTS........................................................................ ....... .. ............ ..1FE ..............8,960,900 ......119.681 ............10,771,290 ..............9,000,000 ..............8,966,223 .......................0 ................2,953 .........................0 .......................0 ..........6.950 .........7.011 MS...... ............175,488 ............625,500 03/24/2009 03/20/2019
278642 AA 1 EBAY INC SR NTS.............................................................................. LS... .. ............ ..1FE ...................99,793 ........99.001 ...................99,001 .................100,000 ...................99,805 .......................0 .....................12 .........................0 .......................0 ..........0.875 .........0.946 AO...... ...................153 .......................0 10/21/2010 10/15/2013
278642 AA 1 EBAY INC SR NTS.............................................................................. ....... .. ............ ..1FE .................563,830 ........99.001 .................559,356 .................565,000 .................563,900 .......................0 .....................70 .........................0 .......................0 ..........0.875 .........0.946 AO...... ...................865 .......................0 10/21/2010 10/15/2013
27876G AY 4 ECHOSTAR DBS CORP SR NTS........................................................ ....... .. ............ ..3FE .................251,431 ......103.750 .................254,188 .................245,000 .................250,973 .......................0 ..................(458) .........................0 .......................0 ..........6.625 .........5.890 AO...... ................4,058 ................8,116 08/30/2010 10/01/2014
27876G BE 7 ECHOSTAR DBS CORP SR NTS........................................................ ....... .. ............ ..3FE .................387,000 ......103.250 .................413,000 .................400,000 .................388,165 .......................0 ................1,165 .........................0 .......................0 ..........7.125 .........7.842 FA....... ..............11,796 ..............14,250 05/25/2010 02/01/2016
28140J AC 4 EDUCATION MANAGEMENT LLC SR NTS......................................... LS... .. ..........1 ..4FE .................492,500 ......102.500 .................512,500 .................500,000 .................493,056 .......................0 ...................556 .........................0 .......................0 ..........8.750 .........9.234 JD....... ................3,646 ..............21,875 09/24/2010 06/01/2014
28336L BQ 1 EL PASO CORP SR NTS..................................................................... ....... .. ............ ..3FE ...................98,875 ......105.531 .................105,531 .................100,000 ...................99,125 .......................0 ...................103 .........................0 .......................0 ..........7.000 .........7.172 JD....... ...................311 ................7,000 07/17/2008 06/15/2017
28336L BR 9 EL PASO CORP SR NTS..................................................................... ....... .. ............ ..3FE .................400,000 ......107.051 .................428,204 .................400,000 .................400,000 ................4,800 .......................0 .........................0 .......................0 ..........7.250 .........7.250 JD....... ................2,417 ..............29,000 05/22/2008 06/01/2018
28336L BU 2 EL PASO CORP SER 144A SR NTS.................................................... ....... .. ............ ..3FE .................286,086 ......100.680 .................251,700 .................250,000 .................251,700 .............(33,596) ..................(790) .........................0 .......................0 ..........6.500 .........4.673 MS...... ................4,378 .......................0 09/24/2010 09/15/2020
283701 AA 8 EL PASO PERFORMANCE-LINK SER 144A NTS............................... ....... .. ............ ..3FE .................510,375 ......102.368 .................511,840 .................500,000 .................501,568 .......................0 ...............(2,778) .........................0 .......................0 ..........7.750 .........7.145 JJ....... ..............17,868 ..............38,750 03/27/2009 07/15/2011
28660G AC 0 ELIZABETH ARDEN INC SR SUB NTS............................................... ....... .. ..........1 ..4FE .................405,265 ......101.438 .................405,752 .................400,000 .................401,137 ................8,139 ...............(1,002) .........................0 .......................0 ..........7.750 .........7.463 FA....... ..............11,711 ..............31,000 03/02/2007 01/15/2012
291011 AP 9 EMERSON ELECTRIC SR NTS........................................................... ....... .. ............ ..1FE ..............7,066,670 ......111.729 ..............7,262,385 ..............6,500,000 ..............6,866,695 .......................0 ...........(119,366) .........................0 .......................0 ..........5.625 .........3.540 MN...... ..............46,719 ............365,625 04/16/2009 11/15/2013

29255W AJ 9 ENCORE ACQUISITION CO SR NTS.................................................. ....... .. ..........1 ..4FE .................289,848 ......111.000 .................333,000 .................300,000 .................291,670 .......................0 ................1,097 .........................0 .......................0 ..........9.500 .......10.179 MN...... ................4,750 ..............28,500 06/11/2009 05/01/2016
29264F AC 0 ENDO PHARMACEUTICALS HLDG SER 144A SR............................. ....... .. ..........1 ..3FE .................217,508 ......102.000 .................219,300 .................215,000 .................217,488 .......................0 ....................(20) .........................0 .......................0 ..........7.000 .........6.801 JD....... ................1,589 .......................0 12/01/2010 12/15/2018
29273R AL 3 ENERGY TRANSFER PARTNERS SR NTS........................................ ....... .. ............ ..2FE .................234,033 ......116.107 .................243,825 .................210,000 .................227,813 .......................0 ...............(4,864) .........................0 .......................0 ..........8.500 .........5.618 AO...... ................3,768 ..............17,850 10/27/2009 04/15/2014
29273R AM 1 ENERGY TRANSFER PARTNERS SR NTS........................................ ....... .. ............ ..2FE .................266,605 ......125.278 .................325,723 .................260,000 .................265,834 .......................0 ..................(672) .........................0 .......................0 ..........9.000 .........8.610 AO...... ................4,940 ..............23,400 04/24/2009 04/15/2019
292757 AA 9 ENERGYSOLUTIONS INC/LLC SER 144A SR NTS............................ ....... .. ..........1 ..4FE .................157,904 ......109.125 .................174,600 .................160,000 .................157,971 .......................0 .....................67 .........................0 .......................0 ........10.750 .......11.000 FA....... ................6,593 .......................0 08/05/2010 08/15/2018
29379V AB 9 ENTERPRISE PRODUCTS OPERATING SR NTS.............................. ....... .. ............ ..2FE .................200,349 ......107.677 .................199,202 .................185,000 .................196,876 .......................0 ...............(3,473) .........................0 .......................0 ..........5.650 .........2.686 AO...... ................2,613 ................5,226 04/21/2010 04/01/2013
29379V AD 5 ENTERPRISE PRODUCTS OPERATING SR NTS.............................. ....... .. ............ ..2FE .................410,000 ......120.795 .................495,260 .................410,000 .................410,000 .......................0 .......................0 .........................0 .......................0 ..........9.750 .........9.750 JJ....... ..............16,767 ..............39,975 12/03/2008 01/31/2014
29379V AG 8 ENTERPRISE PRODUCTS OPERATING NTS.................................... ....... .. ............ ..2FE .................109,325 ......104.081 .................114,489 .................110,000 .................109,338 .......................0 .....................10 .........................0 .......................0 ..........6.125 .........6.170 AO...... ................1,422 ................6,925 09/24/2009 10/15/2039
29444U AJ 5 EQUINIX INC SR NTS......................................................................... ....... .. ..........1 ..4FE .................400,000 ......104.500 .................418,000 .................400,000 .................400,000 .......................0 .......................0 .........................0 .......................0 ..........8.125 .........8.125 MS...... ..............10,833 ..............16,069 02/26/2010 03/01/2018
29476L AC 1 EQUITY RESIDENTIAL PROPS TR NTS............................................. ....... .. ............ ..2FE .................179,078 ......107.885 .................204,982 .................190,000 .................182,779 .......................0 ................1,152 .........................0 .......................0 ..........5.125 .........5.986 MS...... ................2,867 ................9,738 08/02/2007 03/15/2016
297425 AG 5 ESTERLINE TECHNOLOGIES CORP SER 144A SR.......................... ....... .. ..........1 ..3FE .................400,000 ......103.000 .................412,000 .................400,000 .................400,000 .......................0 .......................0 .........................0 .......................0 ..........7.000 .........7.000 FA....... ..............11,589 .......................0 07/19/2010 08/01/2020

30161M AG 8 EXELON GENERATION CO LLC SR NTS........................................... ....... .. ............ ..2FE .................109,849 ......100.642 .................110,706 .................110,000 .................109,854 .......................0 .......................3 .........................0 .......................0 ..........6.250 .........6.260 AO...... ................1,719 ................7,028 09/16/2009 10/01/2039
30161N AC 5 EXELON CORP................................................................................... ....... .. ............ ..2FE .................279,695 ........95.207 .................290,381 .................305,000 .................281,237 .......................0 ...................403 .........................0 .......................0 ..........5.625 .........6.250 JD....... ...................763 ..............17,156 09/21/2007 06/15/2035
302106 AB 5 EXOPAC HOLDING CORP SR NTS.................................................... ....... .. ..........1 ..4FE .................186,750 ......103.750 .................186,750 .................180,000 .................183,727 .......................0 ...............(3,023) .........................0 .......................0 ........11.250 .........9.197 FA....... ................8,438 ..............20,250 01/07/2010 02/01/2012
302182 AD 2 EXPRESS SCRIPTS INC SR NTS....................................................... ....... .. ............ ..2FE .................210,906 ......111.796 .................223,592 .................200,000 .................208,295 .......................0 ...............(2,205) .........................0 .......................0 ..........6.250 .........4.912 JD....... ...................556 ..............12,500 10/14/2009 06/15/2014
30225X AA 1 EXTERRAN HOLDINGS INC CONV SR NTS...................................... ....... .. ............ ..4FE .................553,427 ......124.250 .................571,550 .................460,000 .................544,205 .......................0 ...............(9,222) .........................0 .......................0 ..........4.250 .......-0.953 JD....... ...................869 ................9,775 09/28/2010 06/15/2014
30225X AB 9 EXTERRAN HOLDINGS INC SER 144A SR NTS................................ ....... .. ..........1 ..3FE .................600,665 ........99.500 .................597,000 .................600,000 .................597,000 ...............(3,665) .......................0 .........................0 .......................0 ..........7.250 .........7.224 JD....... ................4,592 .......................0 12/22/2010 12/01/2018
302941 AG 4 FTI CONSULTING INC SR NTS.......................................................... ....... .. ..........1 ..3FE .................416,000 ......103.000 .................412,000 .................400,000 .................410,206 ................7,517 ...............(2,311) .........................0 .......................0 ..........7.750 .........6.964 AO...... ................7,750 ..............31,000 04/29/2008 10/01/2014
302941 AH 2 FTI CONSULTING INC SER 144A SR NTS......................................... ....... .. ..........1 ..3FE .................250,000 ........99.250 .................248,125 .................250,000 .................248,125 ...............(1,875) .......................0 .........................0 .......................0 ..........6.750 .........6.750 AO...... ................4,406 .......................0 09/16/2010 10/01/2020
313551 AN 3 FEDERAL MOGUL CORP TERM LOAN B........................................... ....... .. ............ ..4FE .................422,438 ........93.875 .................422,438 .................450,000 .................422,438 .......................0 .......................0 .........................0 .......................0 ..........0.000 .........1.570 MJSD. .......................0 .......................0 12/27/2010 12/27/2014
31430Q BA 4 FELCOR LODGING LP SR NTS.......................................................... LS... .. ............ ..4FE .................311,668 ......112.000 .................386,400 .................345,000 .................316,283 .......................0 ................4,615 .........................0 .......................0 ........10.000 .......12.872 AO...... ................8,625 ..............34,500 03/16/2010 10/01/2014
315292 AJ 1 FERRELLGAS PATNERS LP SR NTS................................................. LS... .. ..........1 ..4FE .................246,772 ......110.000 .................275,000 .................250,000 .................246,990 .......................0 ...................218 .........................0 .......................0 ..........9.125 .........9.370 AO...... ................5,703 ..............11,406 07/08/2010 10/01/2017
315295 AE 5 FERRELLGAS LP SR NTS................................................................... ....... .. ..........1 ..4FE .................456,413 ......107.500 .................483,750 .................450,000 .................456,232 .......................0 ..................(181) .........................0 .......................0 ..........8.625 .........8.371 JD....... ................1,725 ..............23,863 08/26/2010 06/30/2018
315405 AM 2 FERRO CORP SR NTS....................................................................... ....... .. ..........1 ..4FE .................752,063 ......105.500 .................791,250 .................750,000 .................751,961 .......................0 ..................(102) .........................0 .......................0 ..........7.875 .........7.816 FA....... ..............20,836 .......................0 08/17/2010 08/15/2016
31850U AC 3 CORELOGIC INC TERM LOAN........................................................... ....... .. ............ ..3FE .................394,020 ......100.527 .................400,097 .................398,000 .................394,431 .......................0 ...................411 .........................0 .......................0 ..........4.750 .........0.166 JAJO.. ................4,254 ..............13,345 04/09/2010 04/12/2016
319963 AW 4 FIRST DATA CORP SER 144A SR NTS.............................................. LS... .. ..........1 ..4FE .................311,599 ......105.500 .................321,775 .................305,000 .................309,005 ...............(2,571) ....................(23) .........................0 .......................0 ..........8.875 .........8.447 FA....... ................9,850 .......................0 12/22/2010 08/15/2018
319963 AW 4 FIRST DATA CORP SER 144A SR NTS.............................................. ....... .. ..........1 ..4FE ...................51,082 ......105.500 ...................52,750 ...................50,000 ...................50,657 ..................(421) ......................(4) .........................0 .......................0 ..........8.875 .........8.447 FA....... ................1,615 .......................0 12/22/2010 08/15/2018
337932 AB 3 FIRSTENERGY CORP......................................................................... ....... .. ............ ..2FE .....................4,170 ......104.069 .....................4,163 .....................4,000 .....................4,030 .......................0 ....................(33) .........................0 .......................0 ..........6.450 .........5.559 MN...... .....................33 ...................258 03/21/2006 11/15/2011
337932 AC 1 FIRSTENERGY CORP......................................................................... ....... .. ............ ..2FE .................514,127 ......105.416 .................469,101 .................445,000 .................507,677 .......................0 ...............(1,450) .........................0 .......................0 ..........7.375 .........6.164 MN...... ................4,194 ..............32,819 04/22/2010 11/15/2031
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341099 CM 9 FLORIDA POWER CORP BOND......................................................... ....... .. ............ ..1FE .................255,308 ......104.184 .................260,460 .................250,000 .................255,033 .......................0 ..................(274) .........................0 .......................0 ..........4.550 .........4.284 AO...... ................2,844 ................5,877 05/04/2010 04/01/2020
345397 TS 2 FORD MOTOR CREDIT CO................................................................ ....... .. ............ ..3FE .................100,323 ......100.299 .................110,329 .................110,000 .................109,706 .......................0 ................3,368 .........................0 .......................0 ..........7.375 .........9.352 FA....... ................3,380 ................8,113 03/11/2005 02/01/2011
345397 TY 9 FORD MOTOR CREDIT CO................................................................ ....... .. ............ ..3FE .....................9,650 ......103.355 ...................10,336 ...................10,000 .....................9,943 .......................0 .....................66 .........................0 .......................0 ..........7.250 .........7.996 AO...... ...................133 ...................725 10/21/2005 10/25/2011
345397 TZ 6 FORD MOTOR CREDIT CO................................................................ ....... .. ............ ..3FE .................264,875 ......107.210 .................278,746 .................260,000 .................263,872 .......................0 ...............(1,003) .........................0 .......................0 ..........7.000 .........6.400 AO...... ................4,550 ..............18,200 03/09/2010 10/01/2013
345397 VC 4 FORD MOTOR CREDIT CO SR NTS................................................... ....... .. ............ ..3FE .................267,150 ......111.746 .................290,540 .................260,000 .................266,515 .......................0 ..................(635) .........................0 .......................0 ..........8.000 .........7.471 JD....... ...................924 ..............20,800 03/09/2010 12/15/2016
345397 VH 3 FORD MOTOR CREDIT CO SR NTS................................................... ....... .. ............ ..3FE .................355,575 ......125.794 .................389,961 .................310,000 .................348,602 .......................0 ...............(6,706) .........................0 .......................0 ........12.000 .........8.525 MN...... ................4,753 ..............37,200 02/11/2010 05/15/2015
345397 VJ 9 FORD MOTOR CREDIT CO SR NTS................................................... ....... .. ............ ..3FE .................186,813 ......110.171 .................192,799 .................175,000 .................185,887 .......................0 ..................(925) .........................0 .......................0 ..........8.000 .........5.959 JD....... ................1,167 ................7,000 08/30/2010 06/01/2014
345397 VN 0 FORD MOTOR CREDIT CO SR NTS................................................... ....... .. ............ ..3FE .................187,200 ......107.461 .................193,430 .................180,000 .................186,758 .......................0 ..................(442) .........................0 .......................0 ..........7.000 .........5.993 AO...... ................2,660 ................6,510 08/30/2010 04/15/2015
34539K AE 4 FORD MOTOR COMPANY TERM LOAN TRANCHE B1...................... ....... .. ............ ..3FE .................432,413 ........99.774 .................460,198 .................461,240 .................438,015 .......................0 ................5,602 .........................0 .......................0 ..........3.026 .........1.707 MJSD. ...................661 ..............10,390 01/08/2010 12/15/2013
350472 AC 0 FOUNDATION PA COAL CO SR NTS................................................. ....... .. ..........1 ..3FE .................398,000 ......101.750 .................407,000 .................400,000 .................398,794 .......................0 ...................285 .........................0 .......................0 ..........7.250 .........7.347 FA....... ..............12,083 ..............29,000 03/26/2008 08/01/2014
35164G AC 6 FOX ACQUISITION SUB LLC TERM LOAN......................................... ....... .. ............ ..4FE .................271,898 ........99.150 .................271,967 .................274,298 .................271,914 .......................0 .....................16 .........................0 .......................0 ..........7.500 .........0.193 JAJO.. .......................0 ...................508 11/22/2010 07/14/2015
35906A AA 6 FRONTIER COMMUNICATIONS CORP SR NTS................................ LS... .. ............ ..3FE .................322,038 ......110.750 .................326,713 .................295,000 .................320,381 .......................0 ...............(1,656) .........................0 .......................0 ..........8.250 .........5.390 MN...... ................4,056 ................7,219 11/29/2010 05/01/2014
35906A AF 5 FRONTIER COMMUNICATIONS CORP SR NTS................................ ....... .. ............ ..3FE .................220,000 ......109.750 .................241,450 .................220,000 .................220,000 .......................0 .......................0 .........................0 .......................0 ..........8.250 .........8.250 AO...... ................3,832 ................9,226 08/16/2010 04/15/2017
35906A AH 1 FRONTIER COMMUNICATIONS CORP SR NTS................................ LS... .. ............ ..3FE .................477,024 ......109.250 .................518,938 .................475,000 .................476,992 .......................0 ....................(32) .........................0 .......................0 ..........8.500 .........8.434 AO...... ................8,523 ..............20,524 08/16/2010 04/15/2020
35906A AH 1 FRONTIER COMMUNICATIONS CORP SR NTS................................ ....... .. ............ ..3FE .................276,172 ......109.250 .................300,438 .................275,000 .................276,153 .......................0 ....................(19) .........................0 .......................0 ..........8.500 .........8.434 AO...... ................4,935 ..............11,882 08/16/2010 04/15/2020
36159R AC 7 GEO GROUP INC SR NTS.................................................................. ....... .. ..........1 ..4FE .................493,952 ......105.000 .................525,000 .................500,000 .................494,085 .......................0 ...................133 .........................0 .......................0 ..........7.750 .........7.977 AO...... ................8,181 .......................0 10/22/2010 10/15/2017
36186C BV 4 ALLY FINANCIAL INC SR NTS............................................................ LS... .. ............ ..4FE .................329,963 ......104.500 .................329,175 .................315,000 .................329,175 ..................(301) ..................(486) .........................0 .......................0 ..........6.875 .........3.971 FA....... ................7,399 .......................0 12/07/2010 08/28/2012
36186C BW 2 ALLY FINANCIAL INC SR NTS............................................................ ....... .. ............ ..4FE .................172,425 ......105.250 .................173,663 .................165,000 .................172,403 .......................0 ....................(22) .........................0 .......................0 ..........6.750 .........5.460 JD....... ...................928 .......................0 12/22/2010 12/01/2014
36186C BZ 5 ALLY FINANCIAL INC SR NTS............................................................ ....... .. ............ ..4FE ...................35,046 ......107.250 ...................54,698 ...................51,000 ...................38,007 .......................0 ................2,960 .........................0 .......................0 ..........7.500 .......19.044 JD....... .....................11 ................3,825 01/04/2010 12/31/2013
36186C CA 9 ALLY FINANCIAL INC NTS.................................................................. LS... .. ............ ..4FE ...................29,205 ......105.750 ...................64,508 ...................61,000 ...................30,581 .......................0 ................1,376 .........................0 .......................0 ..........8.000 .......21.214 JD....... .....................14 ................4,880 01/04/2010 12/31/2018
36190Q AB 2 GXS WORLDWIDE INC SR NTS......................................................... ....... .. ..........1 ..4FE .................127,602 ........98.750 .................128,375 .................130,000 .................127,761 .......................0 ...................159 .........................0 .......................0 ..........9.750 .......10.241 JD....... ...................563 ................6,338 09/13/2010 06/15/2015
36293Y AD 7 GAMESTOP CORP SR NTS................................................................ ....... .. ..........1 ..3FE .................465,175 ......102.250 .................460,125 .................450,000 .................453,441 .......................0 ...............(4,358) .........................0 .......................0 ..........8.000 .........6.930 AO...... ................9,000 ..............36,000 03/30/2009 10/02/2011
364725 AN 1 GANNETT CO INC SR NTS................................................................. ....... .. ............ ..3FE .................272,652 ......111.750 .................307,313 .................275,000 .................272,809 .......................0 ...................156 .........................0 .......................0 ..........8.750 .........8.998 MN...... ................3,075 ..............12,031 10/04/2010 11/15/2014
369550 AN 8 GENERAL DYNAMICS CORP NTS..................................................... ....... .. ............ ..1FE ..............6,513,000 ......110.111 ..............7,157,215 ..............6,500,000 ..............6,508,624 .......................0 ...............(2,537) .........................0 .......................0 ..........5.250 .........5.203 FA....... ............142,188 ............341,250 12/09/2008 02/01/2014
369604 AY 9 GENERAL ELECTRIC CO................................................................... ....... .. ............ ..1FE .................550,514 ......106.897 .................577,244 .................540,000 .................543,093 .......................0 ...............(1,383) .........................0 .......................0 ..........5.000 .........4.708 FA....... ..............11,250 ..............27,000 04/11/2005 02/01/2013
369604 BC 6 GENERAL ELECTRIC CO SR NTS...................................................... ....... .. ............ ..1FE ............10,848,343 ......108.009 ............12,151,013 ............11,250,000 ............10,923,667 .......................0 ..............36,090 .........................0 .......................0 ..........5.250 .........5.754 JD....... ..............41,016 ............590,625 10/07/2008 12/06/2017
36962G 3P 7 GENERAL ELECTRIC CAP CORP SR NTS......................................... ....... .. ............ ..1FE .................323,622 ......103.805 .................425,601 .................410,000 .................325,038 .......................0 ...................919 .........................0 .......................0 ..........5.875 .........7.710 JJ....... ..............11,174 ..............24,088 07/07/2009 01/14/2038
36962G 3U 6 GENERAL ELECTRIC CAP CORP SR NTS......................................... ....... .. ............ ..1FE ..............1,826,074 ......109.051 ..............1,969,461 ..............1,806,000 ..............1,823,770 .......................0 ...............(1,927) .........................0 .......................0 ..........5.625 .........5.460 MN...... ..............16,931 ............101,588 10/22/2009 05/01/2018
36962G 4C 5 GENERAL ELECTRIC CAP CORP SR NTS......................................... ....... .. ............ ..1FE .................174,837 ......110.676 .................171,548 .................155,000 .................172,842 .......................0 ...............(1,995) .........................0 .......................0 ..........5.900 .........2.323 MN...... ................1,219 ................4,573 08/05/2010 05/13/2014
36962G 4N 1 GENERAL ELECTRIC CAP CORP SR MTN........................................ ....... .. ............ ..1FE ..............3,495,000 ........98.912 ..............3,461,920 ..............3,500,000 ..............3,495,000 .......................0 .......................0 .........................0 .......................0 ..........2.500 .........1.353 FMAN. ..............12,153 ..............15,625 12/02/2010 08/11/2015
36962G 4Q 4 GENERAL ELECTRIC CAP CORP SR NTS......................................... ....... .. ............ ..1FE .................249,623 ......100.053 .................250,133 .................250,000 .................249,659 .......................0 .....................36 .........................0 .......................0 ..........1.875 .........1.927 MS...... ................1,367 .......................0 09/13/2010 09/16/2013
36962G K9 4 GENERAL ELECTRIC CAP CORP MTN SER A.................................. ....... .. ............ ..1FE .................430,084 ........97.050 .................417,315 .................430,000 .................430,032 .......................0 ......................(8) .........................0 .......................0 ..........0.562 .........2.141 MJSD. ...................107 ................2,596 09/24/2004 09/15/2014
36962G YY 4 GENERAL ELECTRIC CAP CORP...................................................... LS... .. ............ ..1FE ..............4,896,700 ......106.901 ..............5,345,050 ..............5,000,000 ..............4,951,072 .......................0 ..............31,056 .........................0 .......................0 ..........6.000 .........6.718 JD....... ..............13,333 ............300,000 03/18/2009 06/15/2012
36962G YY 4 GENERAL ELECTRIC CAP CORP...................................................... ....... .. ............ ..1FE .................979,340 ......106.901 ..............1,069,010 ..............1,000,000 .................990,214 .......................0 ................6,211 .........................0 .......................0 ..........6.000 .........6.718 JD....... ................2,667 ..............60,000 03/18/2009 06/15/2012
36962G ZY 3 GENERAL ELECTRIC CAP CORP...................................................... LS... .. ............ ..1FE .................111,403 ......107.540 .................118,294 .................110,000 .................110,551 .......................0 ..................(250) .........................0 .......................0 ..........5.450 .........5.188 JJ....... ................2,764 ................5,995 04/19/2007 01/15/2013
37244D AD 1 GENON ESCROW CORP SER 144A SR NTS..................................... LS... .. ..........1 ..4FE .................270,188 ........99.250 .................272,938 .................275,000 .................270,265 .......................0 .....................78 .........................0 .......................0 ..........9.875 .......10.155 AO...... ................6,563 .......................0 10/07/2010 10/15/2020
373200 AV 6 GEORGIA GULF CORP SER 144A SR NTS........................................ LS... .. ..........1 ..4FE .................298,185 ......108.500 .................320,075 .................295,000 .................297,775 ................1,453 ..................(387) .........................0 .......................0 ..........9.000 .........8.760 JJ....... ..............12,243 ..............14,971 12/14/2009 01/15/2016
373298 BV 9 GEORGIA PAC CORP SR NTS........................................................... ....... .. ............ ..3FE .................177,406 ......103.250 .................180,688 .................175,000 .................175,407 .......................0 ..................(932) .........................0 .......................0 ..........8.125 .........7.475 MN...... ................1,817 ..............14,219 04/05/2010 05/15/2011
373334 JS 1 GEORGIA POWER CO SR NTS.......................................................... ....... .. ............ ..1FE .................470,421 ........92.645 .................440,064 .................475,000 .................470,445 .......................0 .....................24 .........................0 .......................0 ..........4.750 .........4.811 MS...... ................7,584 .......................0 08/26/2010 09/01/2040
375558 AH 6 GILEAD SCIENCES INC CONVERT SR NTS...................................... ....... .. ............ ......1 ..............1,831,846 ......110.250 ..............1,741,950 ..............1,580,000 ..............1,775,004 .......................0 .............(56,841) .........................0 .......................0 ..........0.625 .......-4.354 MN...... ................1,646 ................6,328 07/26/2010 05/01/2013
377316 AH 7 GLATFELTER SR NTS........................................................................ ....... .. ..........1 ..3FE .................498,113 ......103.625 .................518,125 .................500,000 .................498,304 ................2,045 ...................131 .........................0 .......................0 ..........7.125 .........7.177 MN...... ................5,938 ..............35,625 02/27/2008 05/01/2016
37944F AB 3 GLOBAL CASH ACCESS/FINANCE SR SUB NTS.............................. LS... .. ............ ..4FE .................252,416 ......100.500 .................244,215 .................243,000 .................243,000 ................1,742 ..................(831) .........................0 .......................0 ..........8.750 .........6.995 MS...... ................6,261 ..............21,263 10/02/2007 03/15/2012
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38141E A2 5 GOLDMAN SACHS GROUP INC SR NTS........................................... ....... .. ............ ..1FE .................299,483 ......116.599 .................318,315 .................273,000 .................298,029 .......................0 ...............(1,443) .........................0 .......................0 ..........7.500 .........6.054 FA....... ................7,735 ..............10,350 05/12/2010 02/15/2019
38141E A5 8 GOLDMAN SACHS GROUP INC SR NTS........................................... ....... .. ............ ..1FE .................356,756 ......103.336 .................372,010 .................360,000 .................356,965 .......................0 ...................209 .........................0 .......................0 ..........5.375 .........5.493 MS...... ................5,698 ..............10,051 03/01/2010 03/15/2020
38141E A6 6 GOLDMAN SACHS GROUP INC SR NTS........................................... ....... .. ............ ..1FE ..............1,150,792 ......108.066 ..............1,183,323 ..............1,095,000 ..............1,149,029 .......................0 ...............(1,763) .........................0 .......................0 ..........6.000 .........5.327 JD....... ................2,920 ..............35,040 07/21/2010 06/15/2020
38141G EU 4 GOLDMAN SACHS GROUP INC SUB NTS......................................... LS... .. ............ ..1FE .................156,534 ......105.744 .................174,478 .................165,000 .................159,038 .......................0 ...................788 .........................0 .......................0 ..........5.625 .........6.355 JJ....... ................4,280 ................9,281 07/31/2007 01/15/2017
38141G FD 1 GOLDMAN SACHS GROUP INC SUB NTS......................................... ....... .. ............ ..1FE .................136,401 ......102.240 .................143,136 .................140,000 .................136,531 .......................0 .....................43 .........................0 .......................0 ..........6.750 .........6.954 AO...... ................2,363 ................9,450 12/18/2007 10/01/2037
38141G FG 4 GOLDMAN SACHS GROUP INC NTS................................................. ....... .. ............ ..1FE .................415,379 ......108.488 .................433,952 .................400,000 .................414,095 .......................0 ..................(834) .........................0 .......................0 ..........5.950 .........5.336 JJ....... ..............10,776 ..............14,578 07/30/2010 01/18/2018
38141G FM 1 GOLDMAN SACHS GROUP INC SR NTS........................................... ....... .. ............ ..1FE .................211,054 ......110.119 .................231,250 .................210,000 .................210,838 .......................0 ....................(90) .........................0 .......................0 ..........6.150 .........6.081 AO...... ................3,229 ..............12,915 04/22/2008 04/01/2018
38143U MC 2 GOLDMAN SACHS GROUP INC SR MTN........................................... ....... .. ............ ..1FE ..............3,000,000 ........99.435 ..............2,983,050 ..............3,000,000 ..............3,000,000 .......................0 .......................0 .........................0 .......................0 ..........3.000 .........1.853 FMAN. ................8,750 ..............22,500 08/20/2010 08/26/2015
38144L AB 6 GOLDMAN SACHS GROUP INC SR NTS........................................... ....... .. ............ ..1FE ............10,891,500 ......110.355 ............12,054,077 ............10,923,000 ............10,910,770 .......................0 ................5,980 .........................0 .......................0 ..........6.250 .........6.255 MS...... ............227,563 ............641,188 09/27/2010 09/01/2017
38238Q AM 8 GOODRICH CORP SR MTN................................................................ ....... .. ............ ..2FE ..............1,807,035 ......116.292 ..............1,744,380 ..............1,500,000 ..............1,797,233 .......................0 ...............(9,802) .........................0 .......................0 ..........6.800 .........3.605 FA....... ..............42,500 .......................0 09/21/2010 02/01/2018
382550 AZ 4 GOODYEAR TIRE & RUBBER CO SR NTS......................................... LS... .. ..........1 ..4FE .................540,653 ......114.000 .................621,300 .................545,000 .................542,581 .......................0 ................1,144 .........................0 .......................0 ........10.500 .......10.516 MN...... ................7,312 ..............49,875 11/19/2010 05/15/2013
382550 BA 8 GOODYEAR TIRE & RUBBER CO SR NTS......................................... LS... .. ............ ..4FE .................488,507 ......105.250 .................530,460 .................504,000 .................489,459 .......................0 ...................952 .........................0 .......................0 ..........8.750 .........9.209 FA....... ..............16,660 ..............19,600 03/03/2010 08/15/2020
382550 BA 8 GOODYEAR TIRE & RUBBER CO SR NTS......................................... ....... .. ............ ..4FE ...................34,893 ......105.250 ...................37,890 ...................36,000 ...................34,961 .......................0 .....................68 .........................0 .......................0 ..........8.750 .........9.209 FA....... ................1,190 ................1,400 03/03/2010 08/15/2020
38869C AG 8 GRAPHIC PACKAGING HOLDING CO INCREMENTAL...................... ....... .. ............ ..3FE .................464,423 ........99.542 .................468,148 .................470,302 .................465,577 .......................0 ................1,154 .........................0 .......................0 ..........3.040 .........3.312 FMAN. ................2,064 ................9,841 02/08/2010 05/16/2014
397624 AE 7 GREIF INC SR NTS............................................................................. ....... .. ............ ..3FE .................400,000 ......104.500 .................418,000 .................400,000 .................400,000 ................8,000 .......................0 .........................0 .......................0 ..........6.750 .........6.750 FA....... ..............11,250 ..............27,000 06/08/2007 02/01/2017
397624 AG 2 GREIF INC SR NTS............................................................................. ....... .. ............ ..3FE .................570,679 ......109.500 .................646,050 .................590,000 .................572,182 .......................0 ................1,442 .........................0 .......................0 ..........7.750 .........8.248 FA....... ..............19,052 ..............46,106 12/21/2009 08/01/2019
402629 AE 9 GULFMARK OFFSHORE INC SR NTS................................................ ....... .. ..........1 ..3FE .................344,224 ......101.500 .................355,250 .................350,000 .................347,258 ...................346 ...................645 .........................0 .......................0 ..........7.750 .........8.008 JJ....... ..............12,508 ..............27,125 08/15/2006 07/15/2014
404119 BJ 7 HCA INC SR NTS................................................................................ ....... .. ..........1 ..3FE .................186,855 ......107.000 .................203,300 .................190,000 .................187,017 .......................0 ...................162 .........................0 .......................0 ..........7.875 .........8.122 FA....... ................5,653 ................7,481 06/03/2010 02/15/2020
404122 AG 8 HCA INC TRANCHE B1 TERM LOAN.................................................. ....... .. ............ ..3FE .................402,276 ........98.982 .................419,690 .................424,006 .................407,130 .......................0 ................4,853 .........................0 .......................0 ..........2.553 .........3.951 FMAN. ................1,346 ..............10,061 01/25/2010 11/17/2013
40429C GB 2 HSBC FINANCE CORP SER 144A SR NTS........................................ ....... .. ............ ..1FE .................194,178 ......101.028 .................202,056 .................200,000 .................194,190 .......................0 .....................12 .........................0 .......................0 ..........6.676 .........7.082 JJ....... ................1,038 .......................0 12/08/2010 01/15/2021
410345 AF 9 HANESBRANDS INC SR NTS............................................................. LS... .. ..........1 ..4FE .................662,838 ......107.250 .................707,850 .................660,000 .................662,646 .......................0 ..................(203) .........................0 .......................0 ..........8.000 .........7.884 JD....... ................2,347 ..............42,383 06/25/2010 12/15/2015
410345 AF 9 HANESBRANDS INC SR NTS............................................................. ....... .. ..........1 ..4FE ...................70,301 ......107.250 ...................75,075 ...................70,000 ...................70,281 .......................0 ....................(22) .........................0 .......................0 ..........8.000 .........7.884 JD....... ...................249 ................4,495 06/25/2010 12/15/2015
410345 AH 5 HANESBRANDS INC SER 144A SR NTS............................................ ....... .. ..........1 ..4FE .................300,000 ........95.000 .................285,000 .................300,000 .................285,000 .............(15,000) .......................0 .........................0 .......................0 ..........6.375 .........6.374 JD....... ................2,763 .......................0 11/04/2010 12/15/2020
41043F AJ 8 HANGER ORTHOPEDIC GROUP INC SR NTS................................... ....... .. ..........1 ..4FE .................270,000 ........99.750 .................269,325 .................270,000 .................269,325 ..................(675) .......................0 .........................0 .......................0 ..........7.125 .........7.122 MN...... ................3,153 .......................0 12/29/2010 11/15/2018
420089 AG 9 HAWK CORP SR NTS......................................................................... ....... .. ..........1 ..4FE .................462,594 ......103.000 .................478,950 .................465,000 .................463,733 ...................142 ...................285 .........................0 .......................0 ..........8.750 .........8.839 JJ....... ..............20,344 ..............40,688 11/29/2006 11/01/2014
428040 CE 7 HERTZ CORP SER 144A SR NTS....................................................... LS... .. ..........1 ..4FE .................611,187 ......101.000 .................616,100 .................610,000 .................611,171 .......................0 ....................(16) .........................0 .......................0 ..........7.375 .........7.339 JJ....... ................1,375 .......................0 12/20/2010 01/15/2021
428040 CE 7 HERTZ CORP SER 144A SR NTS....................................................... ....... .. ..........1 ..4FE ...................40,078 ......101.000 ...................40,400 ...................40,000 ...................40,077 .......................0 ......................(1) .........................0 .......................0 ..........7.375 .........7.339 JJ....... .....................90 .......................0 12/20/2010 01/15/2021
428236 AT 0 HEWLETT PACKARD CO SR NTS...................................................... ....... .. ............ ..1FE ..............8,210,234 ......113.242 ..............8,787,579 ..............7,760,000 ..............8,059,902 .......................0 .............(85,975) .........................0 .......................0 ..........6.125 .........4.792 MS...... ............158,433 ............475,300 03/18/2009 03/01/2014
428236 BF 9 HEWLETT PACKARD CO SR NTS...................................................... ....... .. ............ ..1FE ..............1,139,026 ........97.809 ..............1,116,001 ..............1,141,000 ..............1,139,039 .......................0 .....................13 .........................0 .......................0 ..........3.750 .........3.771 JD....... ................3,447 .......................0 11/29/2010 12/01/2020
428291 AL 2 HEXCEL CORP SR SUB NTS.............................................................. ....... .. ..........1 ..4FE .................391,000 ......102.000 .................408,000 .................400,000 .................394,146 ................8,952 ................1,195 .........................0 .......................0 ..........6.750 .........7.170 FA....... ..............11,250 ..............27,000 03/26/2008 02/01/2015
431318 AC 8 HILCORP ENERGY/FINANCE SER 144A SR NTS.............................. ....... .. ..........1 ..4FE .................236,413 ......103.250 .................237,475 .................230,000 .................236,026 .......................0 ..................(386) .........................0 .......................0 ..........7.750 .........6.718 MN...... ................2,971 ................8,913 10/14/2010 11/01/2013
435765 AB 8 HOLLY ENERGY PARTNERS LP SR NTS.......................................... ....... .. ..........1 ..4FE .................247,446 ........99.000 .................247,500 .................250,000 .................247,500 ................8,483 ...................267 .........................0 .......................0 ..........6.250 .........6.395 MS...... ................5,208 ..............15,625 10/21/2005 03/01/2015
437076 AP 7 HOME DEPOT INC SR NTS................................................................ ....... .. ............ ..2FE .................536,090 ......112.061 .................532,290 .................475,000 .................532,933 .......................0 ...............(3,157) .........................0 .......................0 ..........5.400 .........2.843 MS...... ................8,550 .......................0 09/08/2010 03/01/2016
438516 AP 1 HONEYWELL INTL SR NTS................................................................ ....... .. ............ ..1FE ..............6,987,750 ......113.202 ..............7,924,140 ..............7,000,000 ..............6,991,245 .......................0 ................1,422 .........................0 .......................0 ..........5.400 .........5.428 MS...... ............111,300 ............378,000 12/02/2008 03/15/2016
438516 AW 6 HONEYWELL INTL SR NTS................................................................ ....... .. ............ ..1FE .................316,343 ......106.949 .................326,194 .................305,000 .................311,633 .......................0 ...............(2,917) .........................0 .......................0 ..........4.250 .........3.201 MS...... ................4,321 ..............12,963 05/11/2009 03/01/2013
440543 AB 2 HORNBECK OFFSHORE SERVICES SR NTS.................................... ....... .. ..........1 ..4FE .................983,775 ......100.000 ..............1,025,000 ..............1,025,000 ..............1,000,903 ..............38,811 ................4,998 .........................0 .......................0 ..........6.125 .........6.796 JD....... ................5,232 ..............62,781 07/24/2008 12/01/2014
441060 AJ 9 HOSPIRA INC NTS.............................................................................. ....... .. ............ ..2FE ...................99,842 ......112.033 .................112,033 .................100,000 ...................99,892 .......................0 .....................14 .........................0 .......................0 ..........6.050 .........6.071 MS...... ................1,529 ................6,050 03/20/2007 03/30/2017
44107T AH 9 HOST HOTELS & RESORTS LP SR NTS............................................ LS... .. ..........1 ..3FE .................360,754 ......111.000 .................410,700 .................370,000 .................361,341 ..................(292) ...................878 .........................0 .......................0 ..........9.000 .........9.311 JJ....... ..............15,355 ..............14,845 12/23/2010 05/15/2013
44107T AH 9 HOST HOTELS & RESORTS LP SR NTS............................................ ....... .. ..........1 ..3FE ...................43,876 ......111.000 ...................49,950 ...................45,000 ...................43,947 ....................(36) ...................107 .........................0 .......................0 ..........9.000 .........9.311 JJ....... ................1,868 ................1,805 12/23/2010 05/15/2013
44108E AS 7 HOST MARRIOTT LP SR NTS............................................................. LS... .. ..........1 ..3FE .................103,000 ......101.500 .................104,545 .................103,000 .................103,000 .......................0 .......................0 .........................0 .......................0 ..........7.125 .........7.125 MN...... ................1,223 ................3,669 05/25/2010 11/01/2013
441812 JW 5 HOUSEHOLD FINANCE CORP........................................................... ....... .. ............ ..1FE ...................10,452 ......104.251 ...................10,425 ...................10,000 ...................10,051 .......................0 ....................(61) .........................0 .......................0 ..........6.375 .........5.707 AO...... ...................135 ...................638 01/28/2003 10/15/2011
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441812 JY 1 HOUSEHOLD FINANCE CORP........................................................... ....... .. ............ ..1FE ...................57,480 ......107.294 ...................53,647 ...................50,000 ...................51,422 .......................0 ..................(982) .........................0 .......................0 ..........7.000 .........4.828 MN...... ...................447 ................3,500 11/19/2003 05/15/2012
441812 KA 1 HOUSEHOLD FINANCE CORP........................................................... ....... .. ............ ..1FE ...................29,810 ......108.417 ...................32,525 ...................30,000 ...................29,954 .......................0 .....................22 .........................0 .......................0 ..........6.375 .........6.462 MN...... ...................181 ................1,913 11/20/2002 11/27/2012
44266R AA 5 HOWARD HUGHES MEDICAL INSTIT SR NTS.................................. ....... .. ............ ..1FE .................997,740 ......105.553 ..............1,055,530 ..............1,000,000 .................998,326 .......................0 ...................428 .........................0 .......................0 ..........3.450 .........3.499 MS...... ..............11,500 ..............35,746 08/13/2009 09/01/2014
444433 AF 3 HUGHES NTWK SYS/HNS FIN SR NTS.............................................. ....... .. ..........1 ..4FE .................501,250 ......103.125 .................515,625 .................500,000 .................500,664 .......................0 ..................(468) .........................0 .......................0 ..........9.500 .........9.388 AO...... ..............10,028 ..............47,500 09/11/2009 04/15/2012
444859 AY 8 HUMANA INC BONDS......................................................................... ....... .. ............ ..2FE .................156,134 ......112.965 .................169,448 .................150,000 .................155,743 .......................0 ..................(493) .........................0 .......................0 ..........7.200 .........6.532 JD....... ...................480 ..............10,800 02/22/2010 06/15/2018
44701P AS 3 HUNTSMAN INTL LLC TERM LOAN C................................................ ....... .. ............ ..3FE .................409,128 ........98.893 .................422,557 .................427,287 .................411,486 .......................0 ................2,358 .........................0 .......................0 ..........2.518 .........3.216 MJSD. ...................269 ................9,551 01/28/2010 06/23/2016

44923W AC 5 HYUNDAI AUTO RECEIVABLES TRUST SER.................................... ....... .. ..........2 ..1FE .................649,941 ......100.997 .................656,481 .................650,000 .................649,950 .......................0 .......................9 .........................0 .......................0 ..........1.500 .........1.504 MON... ...................433 ................5,742 05/05/2010 10/15/2014
450679 BW 4 ITT CORP SR UNSECURED............................................................... ....... .. ............ ..2FE .................284,450 ......107.356 .................305,965 .................285,000 .................284,619 .......................0 ...................103 .........................0 .......................0 ..........4.900 .........4.944 MN...... ................2,328 ..............13,965 04/28/2009 05/01/2014
451102 AH 0 ICAHN ENTERPRISES FINANCIAL SR NTS....................................... LS... .. ..........1 ..3FE .................316,382 ......100.000 .................325,000 .................325,000 .................316,758 .......................0 ...................376 .........................0 .......................0 ..........8.000 .........8.481 JJ....... ..............11,989 .......................0 07/22/2010 01/15/2018
452308 AJ 8 ILLINOIS TOOL WORKS INC. SR NTS................................................ ....... .. ............ ..1FE ..............5,028,874 ......116.488 ..............5,824,400 ..............5,000,000 ..............5,026,035 .......................0 ...............(2,311) .........................0 .......................0 ..........6.250 .........6.168 AO...... ..............78,125 ............312,500 09/16/2009 04/01/2019
45661T AB 7 INERGY LP / INERGY FIN SR NTS..................................................... ....... .. ..........1 ..3FE .................392,625 ......101.500 .................406,000 .................400,000 .................395,176 .......................0 ................1,020 .........................0 .......................0 ..........6.875 .........7.231 JD....... ................1,222 ..............27,500 05/19/2008 12/15/2014
45661T AD 3 INERGY LP / INERGY FIN SR NTS..................................................... ....... .. ..........1 ..4FE .................103,500 ......104.250 .................104,250 .................100,000 .................103,470 .......................0 ....................(30) .........................0 .......................0 ..........8.250 .........7.003 MS...... ................2,750 .......................0 12/15/2010 03/01/2014
45661T AJ 0 INERGY LP / INERGY FIN SER 144A SR NTS.................................... ....... .. ..........1 ..4FE .................200,000 ......100.750 .................201,500 .................200,000 .................200,000 .......................0 .......................0 .........................0 .......................0 ..........7.000 .........7.000 AO...... ................3,656 .......................0 09/13/2010 10/01/2018
457030 AG 9 INGLES MARKETS INC SR NTS......................................................... ....... .. ..........1 ..4FE .................196,637 ......107.000 .................214,000 .................200,000 .................197,128 .......................0 ...................320 .........................0 .......................0 ..........8.875 .........9.178 MN...... ................2,268 ..............17,750 08/11/2009 05/15/2017
45822U AP 9 INTELSAT CORP TRANCHE B2A TERM LOAN.................................. ....... .. ............ ..4FE .................157,710 ........99.750 .................164,944 .................165,358 .................159,357 .......................0 ................1,647 .........................0 .......................0 ..........2.790 .........4.001 JAJO.. ................1,184 ................3,123 01/26/2010 01/03/2014
45822U AQ 7 INTELSAT CORP TRANCHE B2B TERM LOAN.................................. ....... .. ............ ..4FE .................157,759 ........99.750 .................164,995 .................165,409 .................159,406 .......................0 ................1,648 .........................0 .......................0 ..........2.790 .........4.001 JAJO.. ................1,185 ................3,123 01/26/2010 01/03/2014
45822U AR 5 INTELSAT CORP TRANCHE B2C TERM LOAN.................................. ....... .. ............ ..4FE .................157,710 ........99.750 .................164,944 .................165,358 .................159,357 .......................0 ................1,647 .........................0 .......................0 ..........2.790 .........4.001 JAJO.. ................1,184 ................3,123 01/26/2010 01/03/2014
45823V AF 8 INTELSAT CORP SR NTS................................................................... ....... .. ..........1 ..3FE .................242,187 ......108.000 .................264,600 .................245,000 .................242,673 .......................0 ...................313 .........................0 .......................0 ..........9.250 .........9.477 JD....... ................1,007 ..............22,663 07/20/2009 06/15/2016
458665 AP 1 INTERFACE INC SER 144A SR NTS................................................... ....... .. ..........1 ..4FE .................190,000 ......103.250 .................196,175 .................190,000 .................190,000 .......................0 .......................0 .........................0 .......................0 ..........7.625 .........7.625 JD....... ................1,127 .......................0 11/18/2010 12/01/2018
45874Q AA 8 INTERLINE BRANDS INC SER 144A SR NTS..................................... ....... .. ..........1 ..4FE .................441,290 ......101.500 .................446,600 .................440,000 .................440,645 ..................(622) ....................(23) .........................0 .......................0 ..........7.000 .........6.939 MN...... ................3,850 .......................0 11/04/2010 11/15/2018
45905U GY 4 INTL BK RECON & DEVELOP STP CPN SR NTS............................... ....... .. ..........1 ..1FE .................380,494 ........99.990 .................379,962 .................380,000 .................380,437 .......................0 ....................(57) .........................0 .......................0 ..........1.375 .........1.052 MN...... ...................726 .......................0 12/10/2010 05/11/2011
459200 BA 8 IBM CORP SR NTS............................................................................. ....... .. ............ ..1FE .................272,321 ......107.358 .................273,763 .................255,000 .................264,549 .......................0 ...............(4,810) .........................0 .......................0 ..........4.750 .........2.723 MN...... ................1,077 ..............12,113 05/13/2009 11/29/2012
459200 GJ 4 IBM CORP SR NTS............................................................................. ....... .. ............ ..1FE .................890,278 ......114.775 .................957,224 .................834,000 .................881,546 .......................0 ...............(5,914) .........................0 .......................0 ..........5.700 .........4.698 MS...... ..............14,129 ..............47,538 06/26/2009 09/14/2017
459200 GM 7 IBM CORP NTS................................................................................... ....... .. ............ ..1FE .................313,828 ......127.296 .................400,982 .................315,000 .................314,018 .......................0 .....................89 .........................0 .......................0 ..........7.625 .........7.679 AO...... ................5,071 ..............24,019 10/09/2008 10/15/2018
459745 FV 2 INTL LEASE FINANCE CORP SER 144A SR NTS.............................. ....... .. ............ ..3FE .................274,075 ......107.500 .................295,625 .................275,000 .................274,183 .......................0 ...................108 .........................0 .......................0 ..........8.625 .........8.702 MS...... ................6,984 ..............11,398 03/30/2010 09/15/2015
45974V A8 1 INTL LEASE FINANCE CORP SR NTS................................................ ....... .. ............ ..3FE .................244,625 ......100.500 .................261,300 .................260,000 .................247,733 .......................0 ................3,108 .........................0 .......................0 ..........5.625 .........7.580 MS...... ................4,103 ................9,984 03/17/2010 09/20/2013
459902 AQ 5 INTL GAME TECHNOLOGY CONVERT SER 144A............................. LS... .. ............ ..2FE ..............1,738,029 ......115.375 ..............1,719,088 ..............1,490,000 ..............1,689,837 .......................0 .............(48,192) .........................0 .......................0 ..........3.250 .......-0.723 MN...... ................8,071 ..............45,338 07/29/2010 05/01/2014
460690 BF 6 INTERPUBLIC GROUP SR NTS.......................................................... ....... .. ..........1 ..3FE .................254,866 ......117.000 .................304,200 .................260,000 .................255,490 .......................0 ...................477 .........................0 .......................0 ........10.000 .......10.372 JJ....... ..............11,989 ..............28,167 10/26/2009 07/15/2017
460933 AJ 3 INTERNATIONAL WIRE GROUP SER 144A SR NTS.......................... ....... .. ..........1 ..4FE .................203,813 ......104.500 .................214,225 .................205,000 .................203,925 .......................0 ...................112 .........................0 .......................0 ..........9.750 .........9.897 AO...... ................4,220 ................9,328 04/20/2010 04/15/2015
46185R AK 6 LIFE TECHNOLOGIES CORP CONV SR NTS..................................... LS... .. ..........1 ..2FE ..............1,437,508 ......120.750 ..............1,569,750 ..............1,300,000 ..............1,396,101 .......................0 .............(41,406) .........................0 .......................0 ..........1.500 .......-4.824 FA....... ................7,367 ................9,750 07/08/2010 02/15/2012
462846 AB 2 IRON MOUNTAIN INC......................................................................... ....... .. ............ ..4FE .................289,088 ......100.250 .................295,738 .................295,000 .................290,693 .......................0 ...................852 .........................0 .......................0 ..........7.750 .........8.172 JJ....... ..............11,304 ..............13,175 02/11/2010 01/15/2015
46284P AL 8 IRON MOUNTAIN INC SR NTS........................................................... ....... .. ..........1 ..4FE ...................99,750 ......105.000 .................105,000 .................100,000 ...................99,781 .......................0 .....................31 .........................0 .......................0 ..........8.000 .........8.034 JD....... ...................356 ................8,000 02/12/2010 06/15/2020
46322V AA 3 IRONSHORE HOLDINGS US INC SER 144A SR................................ ....... .. ............ ..2FE .................209,505 ......104.570 .................219,597 .................210,000 .................209,531 .......................0 .....................26 .........................0 .......................0 ..........8.500 .........8.535 MN...... ................2,281 ................9,173 05/10/2010 05/15/2020
46459L AE 2 ISLE OF CAPRI CASINOS DELAYED DRAW TL A.............................. ....... .. ............ ..4FE ...................90,672 ........99.896 ...................91,033 ...................91,128 ...................90,684 .......................0 .....................12 .........................0 .......................0 ..........5.000 .........0.166 FMAN. .......................0 ...................267 11/22/2010 11/25/2013
46459L AF 9 ISLE OF CAPRI CASINOS DELAYED DRAW TL B.............................. ....... .. ............ ..4FE ...................79,694 ........99.896 ...................80,011 ...................80,094 ...................79,705 .......................0 .....................11 .........................0 .......................0 ..........5.000 .........0.166 FMAN. .......................0 ...................304 11/22/2010 11/25/2013
46459L AG 7 ISLE OF CAPRI CASINOS TERM LOAN............................................. ....... .. ............ ..4FE .................226,607 ........99.896 .................227,509 .................227,745 .................226,631 .......................0 .....................30 .........................0 .......................0 ..........5.000 .........0.166 FMAN. .......................0 ...................759 11/22/2010 11/25/2013
46625H AT 7 JP MORGAN CHASE & CO................................................................. LS... .. ............ ..1FE .................247,878 ......108.356 .................260,054 .................240,000 .................242,193 .......................0 ...............(1,013) .........................0 .......................0 ..........5.750 .........5.263 JJ....... ................6,862 ..............13,800 07/16/2004 01/02/2013
46625H BV 1 JP MORGAN CHASE & CO SUB NTS................................................. ....... .. ............ ..1FE ...................77,735 ......106.407 ...................85,126 ...................80,000 ...................78,882 .......................0 ...................265 .........................0 .......................0 ..........5.125 .........5.548 MS...... ................1,207 ................4,100 03/21/2006 09/15/2014
46625H GN 4 JP MORGAN CHASE & CO SUB NTS................................................. ....... .. ............ ..1FE .................522,949 ......109.713 .................559,536 .................510,000 .................519,738 .......................0 ...............(1,207) .........................0 .......................0 ..........6.125 .........5.768 JD....... ...................347 ..............31,238 02/25/2008 06/27/2017
46625H GY 0 JP MORGAN CHASE & CO SR NTS................................................... ....... .. ............ ..1FE .................794,907 ......111.675 .................808,527 .................724,000 .................791,016 .......................0 ...............(3,891) .........................0 .......................0 ..........6.000 .........4.448 JJ....... ..............20,031 ..............14,310 10/22/2010 01/15/2018
46625H HF 0 JP MORGAN CHASE & CO NTS......................................................... ....... .. ............ ..1FE ..............1,794,066 ......113.419 ..............1,752,324 ..............1,545,000 ..............1,792,540 .......................0 ...............(1,535) .........................0 .......................0 ..........6.400 .........5.285 MN...... ..............12,635 ..............50,880 07/28/2010 05/15/2038
46625H HL 7 JP MORGAN CHASE & CO NTS......................................................... ....... .. ............ ..1FE ..............6,034,048 ......113.826 ..............6,260,430 ..............5,500,000 ..............6,006,037 .......................0 .............(27,821) .........................0 .......................0 ..........6.300 .........4.923 AO...... ..............65,450 ............267,750 07/21/2010 04/23/2019



Statement as of December 31, 2010 of the Highmark Inc.

E10.18

  SCHEDULE D - PART 1
  Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F
o Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received

CUSIP g Bond Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code n CHAR nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity

46625H HP 8 JP MORGAN CHASE & CO SR NTS................................................... ....... .. ............ ..1FE .................441,582 ......103.489 .................450,177 .................435,000 .................440,692 .......................0 ..................(890) .........................0 .......................0 ..........3.700 .........3.352 JJ....... ................7,198 ................8,048 04/15/2010 01/20/2015
46625H HU 7 JP MORGAN CHASE & CO SR NTS................................................... ....... .. ............ ..1FE .................309,949 ........97.665 .................302,762 .................310,000 .................309,955 .......................0 .......................6 .........................0 .......................0 ..........4.250 .........4.251 AO...... ................2,562 .......................0 11/17/2010 10/15/2020
47102X AE 5 JANUS CAPITAL GROUP INC MULTI CPN SR NTS........................... ....... .. ............ ..2FE .................253,825 ......108.154 .................281,200 .................260,000 .................256,749 .......................0 ................2,046 .........................0 .......................0 ..........6.500 .........7.424 JD....... ...................751 ..............16,900 07/21/2009 06/15/2012
471109 AB 4 JARDEN CORP SR NTS...................................................................... LS... .. ..........1 ..4FE .................199,250 ......105.375 .................210,750 .................200,000 .................199,316 .......................0 .....................66 .........................0 .......................0 ..........7.500 .........7.569 MN...... ................2,500 ................7,500 05/19/2010 05/01/2017
472319 AG 7 JEFFERIES GROUP INC CONVERT SR NTS..................................... ....... .. ..........1 ..2FE ..............1,534,343 ......104.875 ..............1,615,075 ..............1,540,000 ..............1,534,503 .......................0 ...................160 .........................0 .......................0 ..........3.875 .........3.902 MN...... ................9,946 ..............55,725 05/17/2010 11/01/2029
478160 AQ 7 JOHNSON & JOHNSON NTS.............................................................. LS... .. ..........1 ..1FE ..............2,808,730 ......117.476 ..............2,975,667 ..............2,533,000 ..............2,778,826 .......................0 .............(24,990) .........................0 .......................0 ..........5.550 .........3.874 FA....... ..............53,108 ..............91,378 04/13/2010 08/15/2017
478160 AQ 7 JOHNSON & JOHNSON NTS.............................................................. ....... .. ..........1 ..1FE ..............2,735,545 ......117.476 ..............2,898,133 ..............2,467,000 ..............2,706,420 .......................0 .............(24,338) .........................0 .......................0 ..........5.550 .........3.874 FA....... ..............51,725 ..............88,997 04/13/2010 08/15/2017
478160 AV 6 JOHNSON & JOHNSON SR NTS........................................................ ....... .. ............ ..1FE .................978,840 ........94.669 .................946,690 ..............1,000,000 .................978,975 .......................0 ...................135 .........................0 .......................0 ..........4.500 .........4.631 MS...... ..............16,750 .......................0 08/12/2010 09/01/2040
48121C VZ 6 JP MORGAN CHASE BANK NA SUB NTS.......................................... ....... .. ............ ..1FE .................223,243 ......108.460 .................244,035 .................225,000 .................223,746 .......................0 ...................153 .........................0 .......................0 ..........6.000 .........6.105 JJ....... ................6,600 ..............13,500 06/22/2007 07/05/2017
48238N AC 6 KAR HOLDINGS INC TERM LOAN...................................................... ....... .. ............ ..4FE .................367,424 ........99.438 .................373,292 .................375,402 .................367,872 .......................0 ...................448 .........................0 .......................0 ..........3.020 .........0.713 JAJO.. .......................0 ................2,006 10/19/2010 10/19/2013
48666K AM 1 KB HOME SR NTS............................................................................... ....... .. ............ ..4FE .................150,350 ........99.000 .................168,300 .................170,000 .................156,922 .......................0 ................2,337 .........................0 .......................0 ..........6.250 .........8.354 JD....... ...................472 ..............10,625 12/11/2007 06/15/2015
492386 AT 4 KERR MCGEE CORP.......................................................................... ....... .. ............ ..2FE ...................67,864 ......114.634 ...................68,780 ...................60,000 ...................67,838 .......................0 ....................(27) .........................0 .......................0 ..........7.875 .........6.699 MS...... ................1,391 .......................0 11/09/2010 09/15/2031
492386 AU 1 KERR MCGEE CORP.......................................................................... ....... .. ............ ..2FE .................106,368 ......108.698 .................108,698 .................100,000 .................105,469 .......................0 ..................(250) .........................0 .......................0 ..........6.950 .........6.341 JJ....... ................3,475 ................6,950 01/16/2007 07/01/2024
492914 AR 7 KEY ENERGY SERVICES INC SR NTS.............................................. LS... .. ..........1 ..4FE .................620,313 ......105.500 .................659,375 .................625,000 .................621,287 .......................0 ...................769 .........................0 .......................0 ..........8.375 .........8.557 JD....... ................4,362 ..............52,344 10/27/2009 12/01/2014
494368 BE 2 KIMBERLY CLARK SR NTS................................................................. ....... .. ............ ..1FE .................997,000 ........98.211 .................982,110 ..............1,000,000 .................997,107 .......................0 ...................107 .........................0 .......................0 ..........3.625 .........3.661 FA....... ..............15,306 .......................0 07/26/2010 08/01/2020
494550 AK 2 KINDER MORGAN ENERGY PARTNERS SR NTS............................. ....... .. ............ ..2FE ...................98,814 ......106.679 .................101,345 ...................95,000 ...................95,928 .......................0 ..................(723) .........................0 .......................0 ..........7.125 .........6.267 MS...... ................1,993 ................6,769 08/02/2006 03/15/2012
494550 AR 7 KINDER MORGAN ENERGY PARTNERS SR NTS............................. ....... .. ............ ..2FE ...................23,473 ......108.647 ...................27,162 ...................25,000 ...................24,304 .......................0 ...................209 .........................0 .......................0 ..........5.000 .........6.044 JD....... .....................56 ................1,250 08/21/2006 12/15/2013
494550 AU 0 KINDER MORGAN ENERGY PARTNERS NTS................................... ....... .. ............ ..2FE .................120,385 ......110.405 .................132,486 .................120,000 .................120,262 .......................0 ....................(35) .........................0 .......................0 ..........6.000 .........5.956 FA....... ................3,000 ................7,200 12/17/2007 02/01/2017
494550 AW 6 KINDER MORGAN ENERGY PARTNERS SR MTN............................. ....... .. ............ ..2FE ...................79,564 ......108.660 ...................86,928 ...................80,000 ...................79,585 .......................0 .......................5 .........................0 .......................0 ..........6.950 .........6.993 JJ....... ................2,564 ................5,560 06/03/2008 01/15/2038
500657 AA 9 INVISTA SER 144A SR NTS................................................................ ....... .. ..........1 ..3FE ...................20,900 ......101.750 ...................20,350 ...................20,000 ...................20,097 .....................76 ..................(279) .........................0 .......................0 ..........9.250 .........7.736 MN...... ...................308 ................1,850 11/14/2007 05/01/2011
50075N AZ 7 KRAFT FOODS INC SR NTS............................................................... ....... .. ............ ..2FE ...................84,181 ......112.063 ...................95,254 ...................85,000 ...................84,189 .......................0 .......................8 .........................0 .......................0 ..........6.500 .........6.574 FA....... ................2,179 ................2,778 02/04/2010 02/09/2040
50075N BA 1 KRAFT FOODS INC SR NTS............................................................... ....... .. ............ ..2FE .................575,221 ......107.627 .................624,237 .................580,000 .................575,554 .......................0 ...................333 .........................0 .......................0 ..........5.375 .........5.483 FA....... ..............12,210 ..............15,761 02/04/2010 02/10/2020
50075N BB 9 KRAFT FOODS INC SR NTS............................................................... ....... .. ............ ..2FE ..............3,986,320 ......104.972 ..............4,198,880 ..............4,000,000 ..............3,988,160 .......................0 ................1,840 .........................0 .......................0 ..........4.125 .........4.190 FA....... ..............65,083 ..............82,958 02/05/2010 02/09/2016
50178T AA 5 LYONDELL CHEMICAL COMPANY SER 144A SR.............................. ....... .. ..........1 ..3FE .................253,800 ......110.625 .................259,969 .................235,000 .................252,914 .......................0 ..................(887) .........................0 .......................0 ..........8.000 .........6.294 MN...... ................3,133 ..............10,601 08/31/2010 05/01/2016
502413 AU 1 L-3 COMMUNICATIONS CORP SR SUB NTS SER B......................... ....... .. ..........1 ..3FE .................247,772 ......103.000 .................257,500 .................250,000 .................248,751 .......................0 ...................216 .........................0 .......................0 ..........6.375 .........6.498 AO...... ................3,365 ..............15,938 01/20/2006 10/15/2015
513075 AM 3 LAMAR MEDIA CORP SR NTS............................................................ ....... .. ..........1 ..4FE .................578,500 ......102.500 .................615,000 .................600,000 .................584,745 ................9,370 ................2,598 .........................0 .......................0 ..........6.625 .........7.270 FA....... ..............15,017 ..............39,750 06/16/2009 08/15/2015
513076 AP 4 LAMAR MEDIA CORP TERM B LOAN................................................. ....... .. ............ ..3FE .................312,744 ........99.836 .................313,800 .................314,315 .................313,166 .......................0 ...................422 .........................0 .......................0 ..........4.250 .........0.205 MJSD. .....................37 ................8,981 04/27/2010 09/30/2012
517834 AB 3 LAS VEGAS SANDS CORP SR NTS................................................... LS... .. ..........1 ..3FE ........................846 ......102.125 .....................1,021 .....................1,000 ........................890 .....................17 .....................20 .........................0 .......................0 ..........6.375 .........9.591 FA....... .....................24 .....................64 04/21/2009 02/15/2015
517834 AB 3 LAS VEGAS SANDS CORP SR NTS................................................... ....... .. ..........1 ..3FE .................193,704 ......102.125 .................233,867 .................229,000 .................203,713 ................3,983 ................4,542 .........................0 .......................0 ..........6.375 .........9.591 FA....... ................5,515 ..............14,599 04/21/2009 02/15/2015
51783Q AB 4 LAS VEGAS SANDS LLC TRANCHE B TERM LOAN.......................... ....... .. ............ ..4FE .................297,284 ........97.036 .................319,638 .................329,401 .................303,123 .......................0 ................5,838 .........................0 .......................0 ..........2.030 .........4.253 FMAN. ...................724 ................5,071 01/06/2010 05/23/2014
51783Q AD 0 LAS VEGAS SANDS LLC DELAY DRAW I TERM................................ ....... .. ............ ..4FE ...................60,070 ........97.036 ...................64,587 ...................66,560 ...................61,250 .......................0 ................1,180 .........................0 .......................0 ..........2.030 .........4.253 FMAN. ...................146 ................1,025 01/06/2010 05/23/2014
521865 AR 6 LEAR CORP SR BOND........................................................................ ....... .. ..........1 ..3FE .................694,000 ......107.000 .................749,000 .................700,000 .................694,412 .......................0 ...................412 .........................0 .......................0 ..........7.875 .........8.012 MS...... ..............16,231 ..............25,878 06/25/2010 03/15/2016
524908 7M 6 LEHMAN BROS HLDG MTN................................................................ ....... .. ............ ..3FE ............................0 ..........0.010 ..........................47 .................470,000 ............................0 .......................0 .......................0 .........................0 .......................0 ..........6.750 .........0.000 JD....... .......................0 .......................0 08/12/2008 12/28/2017
524908 R3 6 LEHMAN BROS HLDG SUB NTS........................................................ ....... .. ............ ..5FE ............................0 ..........0.010 ..........................19 .................190,000 ............................0 .......................0 .......................0 .........................0 .......................0 ..........6.500 .........0.000 JJ....... .......................0 .......................0 06/30/2008 07/19/2017
52517P D5 7 LEHMAN BROS HLDG MTN................................................................ ....... .. ............ ..4FE ...................33,750 ........23.125 ...................62,438 .................270,000 ...................33,856 .......................0 .......................0 .........................0 .......................0 ..........5.000 .......69.019 JJ....... .......................0 .......................0 03/22/2006 01/14/2011
52517P R6 0 LEHMAN BROS HLDG SR MTN SER I................................................ ....... .. ............ ..4FE ............................0 ........23.125 ...................76,313 .................330,000 ............................0 .......................0 .......................0 .........................0 .......................0 ..........5.250 .........0.000 FA....... .......................0 .......................0 01/09/2007 02/06/2012
526057 BA 1 LENNAR CORP SR NTS...................................................................... ....... .. ............ ..4FE .................274,500 ......120.500 .................271,125 .................225,000 .................268,375 ................2,196 ...............(4,946) .........................0 .......................0 ........12.250 .........8.312 JD....... ................2,297 ..............27,563 09/16/2009 06/01/2017
52736R BB 7 LEVI STRAUSS & CO SR NTS............................................................ LS... .. ..........1 ..4FE .................500,000 ......103.250 .................516,250 .................500,000 .................500,000 .......................0 .......................0 .........................0 .......................0 ..........7.625 .........7.622 MN...... ................4,872 ..............20,016 08/03/2010 05/15/2020
530715 AR 2 LIBERTY MEDIA LLC CONVERT SR NTS........................................... ....... .. ..........1 ..3FE ..............1,306,250 ........68.500 ..............1,507,000 ..............2,200,000 ..............1,321,123 .......................0 ..............14,873 .........................0 .......................0 ..........3.250 .........6.964 MS...... ..............21,053 ..............70,918 07/08/2010 03/15/2031
530718 AC 9 LIBERTY MEDIA LLC SR NTS............................................................. ....... .. ............ ..3FE .................350,000 ......103.000 .................412,000 .................400,000 .................367,596 .......................0 ..............11,665 .........................0 .......................0 ..........5.700 .........9.606 MN...... ................2,913 ..............22,800 06/12/2009 05/15/2013
531359 AA 5 LIBERTY TIRE RECYCLING SER 144A SR NTS................................. ....... .. ..........1 ..4FE .................226,825 ......107.250 .................230,588 .................215,000 .................226,447 .......................0 ..................(378) .........................0 .......................0 ........11.000 .........9.576 AO...... ................5,978 .......................0 10/14/2010 10/01/2015
53219L AJ 8 LIFEPOINT HOSPITALS INC SER 144A SR NTS................................ ....... .. ..........1 ..3FE .................300,000 ........99.250 .................297,750 .................300,000 .................297,750 ...............(2,250) .......................0 .........................0 .......................0 ..........6.625 .........6.625 AO...... ................5,410 .......................0 09/20/2010 10/01/2020
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532716 AS 6 LIMITED BRANDS INC SR NTS.......................................................... LS... .. ............ ..3FE .................300,000 ......105.500 .................316,500 .................300,000 .................300,000 .......................0 .......................0 .........................0 .......................0 ..........7.000 .........7.000 MN...... ................3,500 ..............10,325 04/20/2010 05/01/2020
536022 AE 6 LINN ENERGY LLC SER 144A SR NTS.............................................. LS... .. ..........1 ..4FE .................250,573 ......102.500 .................261,375 .................255,000 .................250,660 .......................0 .....................87 .........................0 .......................0 ..........7.750 .........8.000 MS...... ................5,929 .......................0 09/08/2010 02/01/2021
539830 AE 9 LOCKHEED MARTIN CORP SR NTS.................................................. ....... .. ............ ..1FE .................989,172 ......121.711 .................957,866 .................787,000 .................979,283 .......................0 ...............(9,889) .........................0 .......................0 ..........7.650 .........2.698 MN...... ..............10,034 ..............30,103 09/10/2010 05/01/2016
548661 CS 4 LOWE'S CO INC SR NTS.................................................................... ....... .. ..........1 ..1FE ..............3,748,125 ........97.796 ..............3,667,350 ..............3,750,000 ..............3,748,152 .......................0 .....................27 .........................0 .......................0 ..........2.125 .........2.135 AO...... ................8,633 .......................0 11/17/2010 04/15/2016
552077 AR 0 LYONDELL CHEMICAL COMPANY TERM LOAN............................... ....... .. ............ ..3FE .....................4,938 ........99.917 .....................4,983 .....................4,988 .....................4,943 .......................0 .......................5 .........................0 .......................0 ..........5.500 .........0.166 JAJO.. .....................65 ...................171 05/27/2010 04/08/2016
552078 BB 2 LYONDELL CHEMICAL COMPANY SR NTS....................................... ....... .. ..........1 ..4FE .................190,313 ......113.250 .................198,188 .................175,000 .................188,603 .......................0 ...............(1,709) .........................0 .......................0 ........11.000 .........7.324 FA....... ................8,021 .......................0 08/31/2010 05/01/2013
552953 BH 3 MGM RESORTS INTL SR NTS............................................................ ....... .. ............ ..4FE .................328,925 ......112.250 .................331,138 .................295,000 .................328,192 .......................0 ..................(733) .........................0 .......................0 ........10.375 .........6.594 MN...... ................3,911 .......................0 11/29/2010 05/15/2014
554153 AC 0 MAC-GRAY CORP SR NTS................................................................. ....... .. ..........1 ..4FE .................399,000 ........98.250 .................393,000 .................400,000 .................393,000 ................4,391 ...................109 .........................0 .......................0 ..........7.625 .........7.666 FA....... ..............11,522 ..............30,500 07/18/2007 08/15/2015
55616X AE 7 MACYS RETAIL HLDGS INC STP CPN SR NTS................................. LS... .. ............ ..3FE ...................24,422 ......117.000 ...................25,742 ...................22,002 ...................24,105 .......................0 ..................(317) .........................0 .......................0 ..........8.375 .........5.941 JJ....... ...................850 ...................958 03/05/2010 07/15/2015
55616X AE 7 MACYS RETAIL HLDGS INC STP CPN SR NTS................................. ....... .. ............ ..3FE .................513,928 ......117.000 .................541,708 .................462,998 .................507,254 .......................0 ...............(6,674) .........................0 .......................0 ..........8.375 .........5.941 JJ....... ..............17,880 ..............20,160 03/05/2010 07/15/2015
563571 AH 1 MANITOWOC COMPANY INC SR NTS............................................... ....... .. ..........1 ..4FE .................314,801 ......106.250 .................334,688 .................315,000 .................314,796 .......................0 ......................(4) .........................0 .......................0 ..........8.500 .........8.496 MN...... ................5,429 .......................0 10/14/2010 11/01/2018
564563 AB 0 MANTECH INTL CO SR NTS............................................................... ....... .. ..........1 ..3FE .................318,237 ......104.500 .................329,175 .................315,000 .................318,081 .......................0 ..................(155) .........................0 .......................0 ..........7.250 .........7.023 AO...... ................4,821 ..............11,546 08/19/2010 04/15/2016
565849 AD 8 MARATHON OIL CORP SR NTS......................................................... ....... .. ............ ..2FE .................123,211 ......113.576 .................136,291 .................120,000 .................122,396 .......................0 ..................(285) .........................0 .......................0 ..........6.000 .........5.640 AO...... ................1,800 ................7,200 11/30/2007 10/01/2017
565849 AG 1 MARATHON OIL CORP SR NTS......................................................... ....... .. ............ ..2FE ..............4,056,301 ......112.572 ..............4,377,925 ..............3,889,000 ..............4,037,157 .......................0 .............(12,442) .........................0 .......................0 ..........6.500 .........5.129 FA....... ..............95,497 ............195,000 11/16/2010 02/15/2014
56808R AA 4 MARINA DISTRICT FINANCE SER 144A SR NTS.............................. LS... .. ..........1 ..3FE ...................79,154 ........98.250 ...................78,600 ...................80,000 ...................78,600 ..................(611) .....................56 .........................0 .......................0 ..........9.500 .........9.750 AO...... ................3,061 .......................0 08/04/2010 10/15/2015
56808R AA 4 MARINA DISTRICT FINANCE SER 144A SR NTS.............................. ....... .. ..........1 ..3FE .................148,415 ........98.250 .................147,375 .................150,000 .................147,375 ...............(1,145) ...................106 .........................0 .......................0 ..........9.500 .........9.750 AO...... ................5,740 .......................0 08/04/2010 10/15/2015
570506 AH 8 MARKWEST ENERGY PART/FIN SR NTS.......................................... ....... .. ..........1 ..3FE .................498,140 ......108.250 .................541,250 .................500,000 .................498,530 .......................0 ...................139 .........................0 .......................0 ..........8.750 .........8.806 AO...... ................9,236 ..............43,750 09/04/2008 04/15/2018
570506 AM 7 MARKWEST ENERGY PART/FIN SR NTS.......................................... ....... .. ..........1 ..3FE .................100,000 ......100.000 .................100,000 .................100,000 .................100,000 .......................0 .......................0 .........................0 .......................0 ..........6.750 .........6.750 MN...... ................1,106 .......................0 10/19/2010 11/01/2020
573334 AB 5 MRTN MDSTRM PARTNER & FIN SR NTS......................................... ....... .. ..........1 ..4FE .................133,207 ......103.000 .................139,050 .................135,000 .................133,242 .......................0 .....................35 .........................0 .......................0 ..........8.875 .........9.123 AO...... ................2,995 .......................0 11/04/2010 04/01/2018
574599 BG 0 MASCO CORP SR NTS....................................................................... ....... .. ............ ..3FE .................189,996 ......104.613 .................198,765 .................190,000 .................190,000 .......................0 .......................3 .........................0 .......................0 ..........7.125 .........7.125 MS...... ................3,986 ................6,957 03/05/2010 03/15/2020
576323 AF 6 MASTEC INC SR NTS......................................................................... ....... .. ..........1 ..4FE .................303,600 ........99.500 .................343,275 .................345,000 .................313,161 .......................0 ................3,697 .........................0 .......................0 ..........7.625 .........9.667 FA....... ..............10,961 ..............26,306 03/12/2008 02/01/2017
579489 AE 5 MCCLATCHY CO SR NTS................................................................... ....... .. ..........1 ..4FE .................293,172 ......112.375 .................331,506 .................295,000 .................293,265 .......................0 .....................92 .........................0 .......................0 ........11.500 .......11.636 FA....... ..............12,816 .......................0 08/31/2010 02/15/2017

58013M EE 0 MCDONALD'S CORP SR MTN SER I.................................................. ....... .. ............ ..1FE .................291,955 ......112.201 .................325,383 .................290,000 .................291,507 .......................0 ..................(169) .........................0 .......................0 ..........5.350 .........5.262 MS...... ................5,172 ..............15,515 03/06/2008 03/01/2018
58013M EG 5 MCDONALD'S CORP SR MTN SER I.................................................. ....... .. ............ ..1FE .................535,810 ......109.360 .................546,800 .................500,000 .................532,359 .......................0 ...............(3,303) .........................0 .......................0 ..........5.000 .........4.053 FA....... ..............10,417 ..............25,000 12/09/2009 02/01/2019
58013M EK 6 MCDONALD'S CORP NTS................................................................... ....... .. ............ ..1FE .................976,155 ........98.088 .................980,877 ..............1,000,000 .................976,191 .......................0 .....................36 .........................0 .......................0 ..........4.875 .........5.030 JJ....... ..............20,177 .......................0 12/08/2010 07/15/2040
581241 AA 4 MCJUNKIN RED MAN CORP SER 144A SR NTS............................... ....... .. ..........1 ..4FE .................141,423 ........94.500 .................137,025 .................145,000 .................137,025 ...............(4,781) ...................372 .........................0 .......................0 ..........9.500 .......10.000 JD....... ...................612 ..............13,545 12/16/2009 12/15/2016
584404 AC 1 MEDIA GENERAL INC SR NTS........................................................... LS... .. ..........1 ..4FE .................190,693 ......105.125 .................204,994 .................195,000 .................190,916 .......................0 ...................222 .........................0 .......................0 ........11.750 .......12.246 FA....... ................8,656 ..............11,647 07/27/2010 02/15/2017

58445M AM 4 MEDIACOM LLC CAPTL CORP SR NTS............................................. LS... .. ..........1 ..4FE .................488,663 ......102.000 .................510,000 .................500,000 .................489,253 .......................0 ...................589 .........................0 .......................0 ..........9.125 .........9.496 FA....... ..............17,236 ..............22,813 06/02/2010 08/15/2019
58446V AE 1 MEDIACOM BROADBAND LLC/CORP SR NTS.................................. LS... .. ..........1 ..4FE .................294,750 ......100.500 .................301,500 .................300,000 .................295,715 .......................0 ...................692 .........................0 .......................0 ..........8.500 .........8.873 AO...... ................5,383 ..............25,500 08/27/2009 10/15/2015
585055 AR 7 MEDTRONIC INC SR NTS.................................................................. ....... .. ............ ..1FE .................579,948 ......102.618 .................595,184 .................580,000 .................579,955 .......................0 .......................8 .........................0 .......................0 ..........3.000 .........3.002 MS...... ................5,123 ................8,652 03/11/2010 03/15/2015
585055 AS 5 MEDTRONIC INC SR NTS.................................................................. ....... .. ............ ..1FE ...................89,856 ......103.818 ...................93,436 ...................90,000 ...................89,865 .......................0 .......................9 .........................0 .......................0 ..........4.450 .........4.470 MS...... ................1,179 ................1,991 03/11/2010 03/15/2020
58933Y AA 3 MERCK & CO. INC. SR NTS................................................................ ....... .. ............ ..1FE .................210,363 ........99.377 .................209,685 .................211,000 .................210,363 .......................0 .......................0 .........................0 .......................0 ..........3.875 .........3.911 JJ....... ...................477 .......................0 12/07/2010 01/15/2021
590188 4M 7 MERRILL LYNCH & CO SUB NTS....................................................... ....... .. ............ ..1FE .................228,751 ......103.031 .................236,971 .................230,000 .................229,137 .......................0 ...................132 .........................0 .......................0 ..........6.050 .........6.133 MN...... ................1,739 ..............13,915 02/12/2008 05/16/2016
590188 JF 6 MERRILL LYNCH & CO....................................................................... LS... .. ............ ..1FE .................204,317 ......104.747 .................201,557 .................192,423 .................203,245 .......................0 ...............(1,072) .........................0 .......................0 ..........6.500 .........5.576 JJ....... ................5,767 ................6,254 01/13/2010 07/15/2018
590188 JF 6 MERRILL LYNCH & CO....................................................................... ....... .. ............ ..1FE .................204,480 ......104.747 .................201,719 .................192,577 .................203,407 .......................0 ...............(1,073) .........................0 .......................0 ..........6.500 .........5.576 JJ....... ................5,772 ................6,259 01/13/2010 07/15/2018
59018Y J6 9 MERRILL LYNCH & CO SR MTN SER C............................................. ....... .. ............ ..1FE .................510,139 ......105.727 .................523,349 .................495,000 .................508,678 .......................0 ................1,234 .........................0 .......................0 ..........6.400 .........5.892 FA....... ..............10,824 ..............20,480 03/03/2010 08/28/2017
59018Y R7 8 MERRILL LYNCH & CO CONVERT SR NTS....................................... ....... .. ..........1 ..1FE .................585,178 ........99.350 .................596,100 .................600,000 .................587,244 .......................0 ................2,066 .........................0 .......................0 ..........1.000 .........1.492 JUN.... ................3,017 ................6,000 04/07/2010 06/30/2015
59018Y UW 9 MERRILL LYNCH & CO MTN SER C................................................... LS... .. ............ ..1FE .................125,564 ......104.129 .................135,368 .................130,000 .................127,707 .......................0 ...................494 .........................0 .......................0 ..........5.000 .........5.493 JJ....... ................2,997 ................6,500 03/22/2006 01/15/2015
59156R AT 5 METLIFE INC NTS............................................................................... ....... .. ............ ..1FE .................348,382 ......122.773 .................399,012 .................325,000 .................346,455 .......................0 ...............(1,775) .........................0 .......................0 ..........7.717 .........6.629 FA....... ................9,475 ..............20,257 02/23/2010 02/15/2019
59156R AU 2 METLIFE INC SR NTS......................................................................... LS... .. ............ ..1FE ..............1,436,005 ......115.996 ..............1,566,649 ..............1,350,606 ..............1,426,235 .......................0 ...............(9,025) .........................0 .......................0 ..........6.750 .........5.517 JD....... ................7,597 ..............91,166 04/12/2010 06/01/2016
59156R AU 2 METLIFE INC SR NTS......................................................................... ....... .. ............ ..1FE ..............6,197,990 ......115.996 ..............6,761,864 ..............5,829,394 ..............6,155,817 .......................0 .............(38,953) .........................0 .......................0 ..........6.750 .........5.517 JD....... ..............32,791 ............393,484 04/12/2010 06/01/2016
594088 AC 0 MICHAELS STORE INC TERM LOAN B-2........................................... ....... .. ............ ..4FE .................528,088 ........98.990 .................545,957 .................551,527 .................531,044 .......................0 ................2,956 .........................0 .......................0 ..........4.813 .........5.582 JAJO.. ................4,604 ..............23,971 01/05/2010 07/31/2016
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594918 AD 6 MICROSOFT CORP SR NTS............................................................... ....... .. ............ ..1FE ..............1,112,970 ......104.412 ..............1,044,120 ..............1,000,000 ..............1,112,314 .......................0 ..................(656) .........................0 .......................0 ..........5.200 .........4.496 JD....... ................4,333 ..............26,000 08/13/2010 06/01/2039
594918 AH 7 MICROSOFT CORP SR NTS............................................................... ....... .. ............ ..1FE .................991,360 ........93.770 .................937,700 ..............1,000,000 .................991,556 .......................0 ...................196 .........................0 .......................0 ..........3.000 .........3.101 AO...... ................7,833 .......................0 09/22/2010 10/01/2020
594918 AJ 3 MICROSOFT CORP SR NTS............................................................... ....... .. ............ ..1FE .................464,655 ........93.616 .................468,080 .................500,000 .................464,686 .......................0 .....................31 .........................0 .......................0 ..........4.500 .........4.956 AO...... ................5,875 .......................0 12/10/2010 10/01/2040
59562V AF 4 MIDAMERICAN ENERGY HLDGS SR NTS......................................... ....... .. ............ ..2FE .................330,114 ......107.896 .................345,267 .................320,000 .................322,736 .......................0 ...............(1,447) .........................0 .......................0 ..........5.875 .........5.360 JJ....... ................7,886 ..............18,800 07/26/2006 10/01/2012
59562V AM 9 MIDAMERICAN ENERGY HLDGS SR NTS......................................... ....... .. ............ ..2FE .................406,485 ......108.019 .................436,397 .................404,000 .................406,480 .......................0 ......................(5) .........................0 .......................0 ..........6.125 .........6.077 AO...... ................6,186 ..............24,745 02/08/2010 04/01/2036
60467P AH 7 MIRANT AMERICAS GENERATION INC SR NTS............................... ....... .. ............ ..4FE .................657,440 ......101.500 .................659,750 .................650,000 .................650,936 .......................0 ...............(2,717) .........................0 .......................0 ..........8.300 .........7.849 MN...... ................8,992 ..............53,950 04/02/2009 05/01/2011
607059 AT 9 MOBIL CORP....................................................................................... ....... .. ............ ..1FE ..............1,224,636 ......134.147 ..............1,377,690 ..............1,027,000 ..............1,201,693 .......................0 .............(11,202) .........................0 .......................0 ..........8.625 .........6.394 FA....... ..............33,463 ..............88,579 11/06/2008 08/15/2021
60740F AH 8 MOBILE MINI INC SR NTS.................................................................. ....... .. ..........1 ..4FE .................349,395 ......101.500 .................355,250 .................350,000 .................349,648 ..............18,831 .....................68 .........................0 .......................0 ..........6.875 .........6.902 MN...... ................4,010 ..............24,063 08/21/2007 05/01/2015
60871R AA 8 MOLSON COORS BREWING CO CONVERT SR NTS........................ LS... .. ............ ..2FE ..............1,505,875 ......115.750 ..............1,620,500 ..............1,400,000 ..............1,480,585 .......................0 .............(25,290) .........................0 .......................0 ..........2.500 .........0.259 JJ....... ..............14,681 ..............17,500 03/04/2010 07/30/2013
615394 AJ 2 MOOG INC SR NTS............................................................................. ....... .. ..........1 ..3FE .................393,247 ......104.500 .................418,000 .................400,000 .................394,144 ................7,075 ...................568 .........................0 .......................0 ..........7.250 .........7.510 JD....... ................1,289 ..............29,000 06/03/2009 06/15/2018
617446 C2 3 MORGAN STANLEY MTN SER E........................................................ ....... .. ............ ..1FE .................682,675 ......103.702 .................725,914 .................700,000 .................683,885 .......................0 ................1,210 .........................0 .......................0 ..........5.450 .........5.910 JJ....... ..............18,227 ..............19,075 06/15/2010 01/09/2017
617446 HC 6 MORGAN STANLEY............................................................................ ....... .. ............ ..1FE .................303,013 ......106.547 .................298,332 .................280,000 .................283,740 .......................0 ...............(2,826) .........................0 .......................0 ..........6.600 .........5.476 AO...... ................4,620 ..............18,480 10/08/2002 04/01/2012
617446 K4 0 MORGAN STANLEY CONVERT SR NTS............................................ ....... .. ..........1 ..1FE .................903,231 ........92.080 .................837,928 .................910,000 .................904,169 .......................0 ...................938 .........................0 .......................0 ..........1.100 .........1.244 JD....... ...................195 ..............10,010 04/07/2010 01/31/2015
61745E VL 2 MORGAN STANLEY ACCR ONLY FLT SR NTS.................................. ....... .. ..........1 ..1FE ..............3,298,680 ........96.250 ..............3,239,775 ..............3,366,000 ..............3,300,710 .......................0 ................1,001 .........................0 .......................0 ........10.500 .......10.740 JAJO.. ..............65,844 ............353,430 06/17/2009 04/25/2028
61746B CW 4 MORGAN STANLEY SR MTN.............................................................. ....... .. ............ ..1FE ...................20,282 ......104.414 ...................20,883 ...................20,000 ...................20,068 .......................0 ....................(63) .........................0 .......................0 ..........5.625 .........5.279 JJ....... ...................538 ................1,125 04/27/2007 01/09/2012
61747Y CJ 2 MORGAN STANLEY SR NTS.............................................................. ....... .. ............ ..1FE ..............2,963,400 ......101.968 ..............3,059,040 ..............3,000,000 ..............2,965,665 .......................0 ................2,265 .........................0 .......................0 ..........5.625 .........5.794 MS...... ..............45,938 ..............84,375 04/09/2010 09/23/2019
61747Y CT 0 MORGAN STANLEY SR NTS.............................................................. ....... .. ............ ..1FE .................399,744 ........97.496 .................389,984 .................400,000 .................399,752 .......................0 .......................8 .........................0 .......................0 ..........3.450 .........3.464 MN...... ................2,262 .......................0 10/26/2010 11/02/2015
61748A AE 6 MORGAN STANLEY & CO INC........................................................... ....... .. ............ ..1FE .....................9,444 ......102.403 ...................10,240 ...................10,000 .....................9,732 .......................0 .....................73 .........................0 .......................0 ..........4.750 .........5.665 AO...... ...................119 ...................475 09/12/2006 04/01/2014
61980A AC 7 MOTIVA ENTERPRISES LLC SER 144A NTS..................................... ....... .. ............ ..1FE ...................98,678 ......112.171 .................107,684 ...................96,000 ...................98,477 .......................0 ..................(201) .........................0 .......................0 ..........5.750 .........5.386 JJ....... ................2,545 ................2,821 01/07/2010 01/15/2020
62704P AA 1 MURRAY ENERGY CORP SER 144A SR NTS.................................... ....... .. ..........1 ..4FE .................262,650 ......105.000 .................267,750 .................255,000 .................262,535 .......................0 ..................(115) .........................0 .......................0 ........10.250 .........9.339 JD....... ................1,162 ..............13,069 11/30/2010 12/15/2014
628530 AP 2 MYLAN INC SER 144A SR NTS.......................................................... ....... .. ..........1 ..4FE .................408,568 ........98.250 .................407,738 .................415,000 .................407,738 ..................(895) .....................65 .........................0 .......................0 ..........6.000 .........6.250 MN...... ................2,559 .......................0 11/09/2010 11/15/2018
62853H AD 2 MYLAN INC US TRANCHE B TERM LOAN......................................... ....... .. ............ ..2FE ...................80,693 ......100.374 ...................81,812 ...................81,508 ...................80,824 .......................0 ...................131 .........................0 .......................0 ..........3.563 .........3.486 JAJO.. ...................734 ................2,765 01/28/2010 10/02/2014
62875U AH 8 NBC UNIVERSAL SER 144A SR NTS................................................. ....... .. ............ ..2FE ..............1,412,647 ........97.061 ..............1,371,472 ..............1,413,000 ..............1,412,651 .......................0 .......................4 .........................0 .......................0 ..........4.375 .........4.378 AO...... ..............14,940 .......................0 09/27/2010 04/01/2021
629377 AT 9 NRG ENERGY INC SR NTS................................................................ ....... .. ..........1 ..3FE ...................96,500 ......102.000 .................102,000 .................100,000 ...................98,004 .......................0 ...................551 .........................0 .......................0 ..........7.250 .........7.993 FA....... ................3,021 ................7,250 01/18/2008 02/01/2014
629377 AU 6 NRG ENERGY INC SR NTS................................................................ ....... .. ..........1 ..3FE .................402,000 ......102.500 .................410,000 .................400,000 .................401,134 ...................952 ..................(317) .........................0 .......................0 ..........7.375 .........7.271 FA....... ..............12,292 ..............29,500 10/30/2007 02/01/2014
629377 AX 0 NRG ENERGY INC SR NTS................................................................ LS... .. ..........1 ..3FE .................239,375 ......103.000 .................257,500 .................250,000 .................241,007 .......................0 ................1,114 .........................0 .......................0 ..........7.375 .........8.141 JJ....... ................8,502 ..............18,438 07/01/2009 01/15/2017
629377 BG 6 NRG ENERGY INC SR NTS................................................................ ....... .. ..........1 ..3FE .................207,050 ......103.250 .................211,663 .................205,000 .................206,884 .......................0 ..................(166) .........................0 .......................0 ..........8.500 .........8.313 JD....... ...................774 ..............17,425 01/25/2010 06/15/2017
629377 BH 4 NRG ENERGY INC SER 144A SR NTS............................................... ....... .. ..........1 ..4FE .................250,000 ......102.500 .................256,250 .................250,000 .................250,000 .......................0 .......................0 .........................0 .......................0 ..........8.250 .........8.249 MS...... ................7,505 .......................0 08/17/2010 09/01/2020
629568 AT 3 NABORS INDUSTRIES INC SR NTS................................................... ....... .. ............ ..2FE ..............5,999,983 ......123.919 ..............7,435,140 ..............6,000,000 ..............6,000,136 .......................0 .......................2 .........................0 .......................0 ..........9.250 .........9.250 JJ....... ............255,917 ............555,000 07/20/2009 01/15/2019
629568 AU 0 NABORS INDUSTRIES INC SER 144A SR NTS.................................. LS... .. ............ ..2FE ..............1,369,005 ........97.004 ..............1,333,805 ..............1,375,000 ..............1,369,147 .......................0 ...................142 .........................0 .......................0 ..........5.000 .........5.056 MS...... ..............20,434 .......................0 09/09/2010 09/15/2020
629568 AU 0 NABORS INDUSTRIES INC SER 144A SR NTS.................................. ....... .. ............ ..2FE .................622,275 ........97.004 .................606,275 .................625,000 .................622,339 .......................0 .....................64 .........................0 .......................0 ..........5.000 .........5.056 MS...... ................9,288 .......................0 09/09/2010 09/15/2020
631103 AC 2 NASDAQ OMX GROUP SR NTS......................................................... ....... .. ............ ..2FE ...................64,669 ......101.783 ...................66,159 ...................65,000 ...................64,727 .......................0 .....................59 .........................0 .......................0 ..........4.000 .........4.114 JJ....... ................1,199 ................1,300 01/12/2010 01/15/2015
631103 AD 0 NASDAQ OMX GROUP SR NTS......................................................... ....... .. ............ ..2FE ...................64,729 ......101.037 ...................65,674 ...................65,000 ...................64,749 .......................0 .....................20 .........................0 .......................0 ..........5.550 .........5.605 JJ....... ................1,663 ................1,804 01/12/2010 01/15/2020
637432 MM 4 NATL RURAL UTIL COOP FIN CO BONDS......................................... ....... .. ............ ..1FE .................239,916 ........98.844 .................237,226 .................240,000 .................239,921 .......................0 .......................5 .........................0 .......................0 ..........1.125 .........1.137 MN...... ...................450 .......................0 10/25/2010 11/01/2013

64952W AS 2 NEW YORK LIFE GLOBAL FUNDING SER 144A................................ ....... .. ............ ..1FE .................324,084 ......102.445 .................332,946 .................325,000 .................324,432 .......................0 ...................294 .........................0 .......................0 ..........2.250 .........2.342 JD....... ...................345 ................8,491 10/13/2009 12/14/2012
652482 BJ 8 NEWS AMERICA INC.......................................................................... ....... .. ............ ..2FE ...................14,388 ......104.999 ...................15,750 ...................15,000 ...................14,431 .......................0 .....................10 .........................0 .......................0 ..........6.200 .........6.515 JD....... .....................41 ...................930 03/21/2006 12/15/2034
652482 BQ 2 NEWS AMERICA INC SR NTS............................................................ ....... .. ............ ..2FE .....................9,856 ......110.759 ...................11,076 ...................10,000 .....................9,862 .......................0 .......................2 .........................0 .......................0 ..........6.650 .........6.762 MN...... .....................85 ...................665 03/31/2008 11/15/2037
65332V BG 7 NEXTEL COMMUNICATIONS INC SR NTS........................................ ....... .. ..........1 ..3FE .................222,500 ......100.125 .................250,313 .................250,000 .................227,152 .......................0 ................3,793 .........................0 .......................0 ..........7.375 .........9.904 FA....... ................7,682 ..............18,438 10/05/2009 08/01/2015
65339E AA 2 NEXSTAR MISSION BROADCAST SER 144A SR............................... ....... .. ..........1 ..4FE .................180,010 ......106.250 .................191,250 .................180,000 .................179,996 .......................0 ....................(14) .........................0 .......................0 ..........8.875 .........8.861 AO...... ................3,373 ................7,810 04/29/2010 04/15/2016
65556T AD 9 NORCRAFT COS/FINANCE SR NTS.................................................. ....... .. ..........1 ..4FE .................299,188 ......106.250 .................318,750 .................300,000 .................299,252 .......................0 .....................64 .........................0 .......................0 ........10.500 .......10.541 JD....... ................1,400 ..............15,750 07/07/2010 12/15/2015
65684R AA 4 NORTH AMERICAN ENERGY ALLIANCE SER 144A.......................... ....... .. ..........1 ..4FE .................371,092 ......111.000 .................388,500 .................350,000 .................368,220 ...............(1,149) ...............(1,621) .........................0 .......................0 ........10.875 .........4.763 JD....... ................3,172 ..............20,663 12/01/2010 06/30/2011
665772 BW 8 NORTHERN STS PWR-MINN 1ST MTG SER B.................................. ....... .. ............ ..1FE .................705,174 ......111.123 .................655,626 .................590,000 .................620,412 .......................0 ...............(1,132) .........................0 .......................0 ..........8.000 .........4.728 FA....... ..............16,127 ..............47,200 07/21/2005 08/28/2012
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665828 AA 7 NORTHERN TIER ENERGY LLC SER 144A SR NTS.......................... LS... .. ..........1 ..4FE .................258,900 ......102.000 .................260,100 .................255,000 .................257,400 ...............(1,471) ....................(29) .........................0 .......................0 ........10.500 .......10.150 JD....... ................2,231 .......................0 12/07/2010 12/01/2016
66988A AD 6 NOVANT HEALTH INC BONDS SER 09B............................................ ....... .. ............ ..1FE ..............5,000,000 ......105.342 ..............5,267,100 ..............5,000,000 ..............5,000,000 .......................0 .......................0 .........................0 .......................0 ..........5.345 .........5.345 MN...... ..............44,542 ............259,084 11/03/2009 11/01/2016
66989H AA 6 NOVARTIS CAPITAL CORP SR.......................................................... ....... .. ............ ..1FE .................324,665 ......106.719 .................346,837 .................325,000 .................324,784 .......................0 .....................64 .........................0 .......................0 ..........4.130 .........4.153 FA....... ................5,257 ..............13,406 02/04/2009 02/10/2014
66989H AC 2 NOVARTIS CAPITAL CORP SR NT..................................................... ....... .. ............ ..1FE .................386,065 ......102.728 .................390,366 .................380,000 .................385,450 .......................0 ..................(615) .........................0 .......................0 ..........2.900 .........2.547 AO...... ................2,051 ................6,673 06/16/2010 04/24/2015
67019E AB 3 NSTAR NTS......................................................................................... ....... .. ............ ..1FE .................733,836 ......103.673 .................767,180 .................740,000 .................734,396 .......................0 ...................500 .........................0 .......................0 ..........4.500 .........4.605 MN...... ................4,255 ..............33,115 11/12/2009 11/15/2019
670346 AG 0 NUCOR SR NTS.................................................................................. LS... .. ............ ..1FE ..............1,922,205 ......112.682 ..............2,093,632 ..............1,858,000 ..............1,915,839 .......................0 ...............(5,149) .........................0 .......................0 ..........5.750 .........5.199 JD....... ................8,903 ............106,835 05/11/2010 12/01/2017
670346 AG 0 NUCOR SR NTS.................................................................................. ....... .. ............ ..1FE ..............8,154,369 ......112.682 ..............8,881,595 ..............7,882,000 ..............8,127,365 .......................0 .............(21,841) .........................0 .......................0 ..........5.750 .........5.199 JD....... ..............37,768 ............453,215 05/11/2010 12/01/2017
67073E AD 2 NUVEEN INVESTMENTS TRANCHE B TERM BOND......................... ....... .. ............ ..4FE .................516,000 ........95.375 .................572,250 .................600,000 .................528,738 .......................0 ..............12,738 .........................0 .......................0 ..........3.297 .........6.448 FMAN. ................2,687 ..............15,091 12/23/2009 11/13/2014
67105D AD 6 OSI RESTAURANT TERM LOAN......................................................... ....... .. ............ ..4FE .................369,236 ........95.304 .................387,765 .................406,872 .................376,079 .......................0 ................6,843 .........................0 .......................0 ..........2.625 .........4.930 MJSD. ...................534 ................9,483 02/11/2010 06/14/2014
674003 AA 6 OAKTREE CAPITAL MAN LLC SER 144A NTS................................... ....... .. ............ ..1FE ..............4,882,880 ......102.299 ..............5,114,950 ..............5,000,000 ..............4,891,947 .......................0 ................8,898 .........................0 .......................0 ..........6.750 .........7.080 JD....... ..............27,188 ............345,000 01/13/2010 12/02/2019
674599 BX 2 OCCIDENTAL PETROLEUM CORP SR NTS...................................... ....... .. ............ ..1FE .................434,397 ......107.857 .................447,607 .................415,000 .................432,434 .......................0 ...............(1,963) .........................0 .......................0 ..........4.125 .........3.272 JD....... ................1,427 ..............17,119 04/23/2010 06/01/2016
674599 BY 0 OCCIDENTAL PETROLEUM CORP SR NTS...................................... ....... .. ............ ..1FE .................249,943 ......101.644 .................254,110 .................250,000 .................249,943 .......................0 .......................0 .........................0 .......................0 ..........4.100 .........4.102 FA....... ...................427 .......................0 12/13/2010 02/01/2021
677050 AE 6 OGLETHORPE POWER CORP 1ST MTG BOND................................ ....... .. ............ ..1FE ..............6,093,350 ......113.029 ..............6,781,740 ..............6,000,000 ..............6,083,020 .......................0 ...............(7,682) .........................0 .......................0 ..........6.100 .........5.885 MS...... ............107,767 ............366,000 07/10/2009 03/15/2019
682134 AA 9 OMNICOM GROUP CONV SR NTS..................................................... ....... .. ..........1 ..2FE ..............1,492,568 ......105.875 ..............1,588,125 ..............1,500,000 ..............1,492,710 .......................0 ...................142 .........................0 .......................0 ..........0.017 .........0.018 MAT.... .......................0 .......................0 06/18/2010 07/01/2038
68389X AG 0 ORACLE CORP SR NTS..................................................................... ....... .. ............ ..1FE ..............2,490,675 ......108.500 ..............2,712,500 ..............2,500,000 ..............2,491,781 .......................0 ...................755 .........................0 .......................0 ..........5.000 .........5.048 JJ....... ..............60,069 ............125,000 07/01/2009 07/08/2019
68389X AJ 4 ORACLE CORP SER 144A NTS.......................................................... LS... .. ............ ..1FE ..............1,995,580 ........99.409 ..............1,988,180 ..............2,000,000 ..............1,995,738 .......................0 ...................158 .........................0 .......................0 ..........3.875 .........3.902 JJ....... ..............34,875 .......................0 07/12/2010 07/15/2020
693320 AK 9 PHH CORP SER 144A SR NTS........................................................... LS... .. ............ ..3FE .................160,000 ......105.500 .................168,800 .................160,000 .................160,000 .......................0 .......................0 .........................0 .......................0 ..........9.250 .........9.250 MS...... ................5,756 .......................0 08/06/2010 03/01/2016
693476 BE 2 PNC FUNDING CORP SR NTS........................................................... ....... .. ............ ..1FE ..............6,172,900 ......109.620 ..............6,577,200 ..............6,000,000 ..............6,150,959 .......................0 .............(22,586) .........................0 .......................0 ..........5.400 .........4.584 JD....... ..............18,900 ............270,000 06/08/2010 06/10/2014
693476 BF 9 PNC FUNDING CORP SR NTS........................................................... ....... .. ............ ..1FE ..............8,331,603 ......115.134 ..............8,347,215 ..............7,250,000 ..............8,264,519 .......................0 .............(67,084) .........................0 .......................0 ..........6.700 .........4.670 JD....... ..............28,335 ............443,875 11/04/2010 06/10/2019
693476 BG 7 PNC FUNDING CORP SR NTS........................................................... ....... .. ............ ..1FE .................467,148 ......104.966 .................477,595 .................455,000 .................466,250 .......................0 ..................(896) .........................0 .......................0 ..........4.250 .........3.668 MS...... ................5,372 ..............14,981 08/04/2010 09/21/2015
693476 BL 6 PNC FUNDING CORP SR NTS........................................................... ....... .. ............ ..1FE ..............2,133,331 ........98.830 ..............2,119,904 ..............2,145,000 ..............2,133,696 .......................0 ...................365 .........................0 .......................0 ..........4.375 .........4.443 FA....... ..............36,495 .......................0 08/04/2010 08/11/2020
69349L AA 6 PNC BANK NA SUB NTS..................................................................... ....... .. ............ ..1FE .................320,937 ......103.814 .................311,442 .................300,000 .................319,923 .......................0 ...............(1,014) .........................0 .......................0 ..........5.250 .........4.001 JJ....... ................7,263 .......................0 08/19/2010 01/15/2017
69349L AC 2 PNC BANK NA NTS............................................................................. ....... .. ............ ..1FE .................336,114 ......102.650 .................327,454 .................319,000 .................335,415 .......................0 ..................(699) .........................0 .......................0 ..........4.875 .........3.994 MS...... ................4,320 ................7,776 08/31/2010 09/21/2017
693506 BB 2 PPG INDUSTRIES INC NTS................................................................ ....... .. ............ ..2FE .................169,915 ......115.013 .................195,522 .................170,000 .................169,932 .......................0 .......................7 .........................0 .......................0 ..........6.650 .........6.657 MS...... ................3,329 ..............11,305 03/13/2008 03/15/2018
693506 BF 3 PPG INDUSTRIES INC SR NTS.......................................................... ....... .. ............ ..2FE ...................74,343 ........94.930 ...................71,198 ...................75,000 ...................74,359 .......................0 .....................16 .........................0 .......................0 ..........1.900 .........2.079 JJ....... ...................194 .......................0 11/08/2010 01/15/2016
69353F AB 0 PQ CORP ORIGINAL TERM LOAN 1ST LIEN..................................... ....... .. ............ ..4FE .................466,466 ........96.018 .................475,216 .................494,924 .................471,624 .......................0 ................5,158 .........................0 .......................0 ..........3.533 .........4.918 JAJO.. ................3,058 ..............13,894 01/21/2010 07/30/2014
693627 AZ 4 PSI ENERGY INC BONDS................................................................... ....... .. ............ ..2FE .................159,926 ......113.701 .................181,922 .................160,000 .................159,956 .......................0 .......................7 .........................0 .......................0 ..........6.050 .........6.056 JD....... ...................430 ................9,680 06/06/2006 06/15/2016
69362B AM 4 PSEG POWER SR NTS....................................................................... ....... .. ............ ..2FE .................476,322 ......107.816 .................485,172 .................450,000 .................455,100 .......................0 ...............(3,432) .........................0 .......................0 ..........6.950 .........6.094 JD....... ................2,606 ..............31,275 12/04/2008 06/01/2012
694308 GE 1 PACIFIC GAS & ELEC  CO.................................................................. ....... .. ............ ..1FE .................170,644 ......109.490 .................186,133 .................170,000 .................170,593 .......................0 ....................(12) .........................0 .......................0 ..........6.050 .........6.022 MS...... ................3,428 ..............10,285 04/27/2007 03/01/2034
694308 GJ 0 PACIFIC GAS & ELEC  CO SR NTS.................................................... ....... .. ............ ..1FE ...................29,775 ......105.982 ...................31,795 ...................30,000 ...................29,786 .......................0 .......................3 .........................0 .......................0 ..........5.800 .........5.854 MS...... ...................580 ................1,740 03/13/2007 03/01/2037
694308 GL 5 PACIFIC GAS & ELEC  CO SR NTS.................................................... ....... .. ............ ..1FE ...................79,410 ......112.581 ...................90,065 ...................80,000 ...................79,557 .......................0 .....................51 .........................0 .......................0 ..........5.625 .........5.723 MN...... ...................388 ................4,500 12/17/2007 11/30/2017
694308 GT 8 PACIFIC GAS & ELEC  CO SR NTS.................................................... ....... .. ..........1 ..1FE .................518,417 ........95.194 .................507,384 .................533,000 .................518,575 .......................0 ...................158 .........................0 .......................0 ..........3.500 .........3.835 AO...... ................5,493 .......................0 11/15/2010 10/01/2020
695114 CH 9 PACIFICORP SR BOND...................................................................... ....... .. ............ ..1FE ..............3,639,007 ......114.454 ..............3,725,478 ..............3,255,000 ..............3,616,218 .......................0 .............(22,789) .........................0 .......................0 ..........5.650 .........3.934 JJ....... ..............84,802 ..............91,954 06/08/2010 07/15/2018
695114 CK 2 PACIFICORP BOND............................................................................ ....... .. ............ ..1FE .................198,690 ......112.750 .................225,500 .................200,000 .................198,898 .......................0 ...................106 .........................0 .......................0 ..........5.500 .........5.586 JJ....... ................5,072 ..............11,000 01/06/2009 01/15/2019
695459 AD 9 PAETEC HOLDING CORPORATION SR NTS..................................... ....... .. ..........1 ..4FE .................236,799 ......106.750 .................261,538 .................245,000 .................237,753 .......................0 ...................776 .........................0 .......................0 ..........8.875 .........9.495 JD....... .....................60 ..............21,804 11/03/2009 06/30/2017
701081 AT 8 PARKER DRILLING CO SR NTS......................................................... ....... .. ..........1 ..4FE .................305,000 ......104.500 .................318,725 .................305,000 .................305,000 .......................0 .......................0 .........................0 .......................0 ..........9.125 .........9.125 AO...... ................6,958 .......................0 10/04/2010 04/01/2018
70336T AC 8 PATRIOT COAL CORP SR NTS.......................................................... ....... .. ..........1 ..4FE .................544,302 ......101.750 .................554,538 .................545,000 .................544,198 .......................0 ..................(104) .........................0 .......................0 ..........8.250 .........8.235 AO...... ................7,619 ..............21,857 05/01/2010 04/30/2018
707569 AN 9 PENN NATIONAL GAMING INC SR NTS............................................ LS... .. ..........1 ..4FE .................597,513 ......110.250 .................659,295 .................598,000 .................597,619 .......................0 ...................108 .........................0 .......................0 ..........8.750 .........8.758 FA....... ..............19,767 ..............26,163 06/07/2010 08/15/2019
707569 AN 9 PENN NATIONAL GAMING INC SR NTS............................................ ....... .. ..........1 ..4FE .....................1,998 ......110.250 .....................2,205 .....................2,000 .....................1,999 .......................0 .......................0 .........................0 .......................0 ..........8.750 .........8.758 FA....... .....................66 .....................88 06/07/2010 08/15/2019
707882 AB 2 PENN VIRGINIA CORP SR NTS.......................................................... LS... .. ..........1 ..4FE ...................66,240 ......111.500 ...................69,130 ...................62,000 ...................65,636 .......................0 ..................(622) .........................0 .......................0 ........10.375 .........8.710 JD....... ...................286 ................6,433 01/22/2010 06/15/2015
707882 AB 2 PENN VIRGINIA CORP SR NTS.......................................................... ....... .. ..........1 ..4FE .................339,750 ......111.500 .................354,570 .................318,000 .................336,651 .......................0 ...............(3,188) .........................0 .......................0 ........10.375 .........8.710 JD....... ................1,466 ..............32,993 01/22/2010 06/15/2015
70788A AA 6 PENN VIRGINIA RESOURCE SR NTS................................................ ....... .. ..........1 ..4FE .................447,250 ......103.000 .................463,500 .................450,000 .................447,419 .......................0 ...................169 .........................0 .......................0 ..........8.250 .........8.357 AO...... ................7,838 ..............17,325 05/27/2010 04/15/2018
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709600 AB 6 PENSON WORLDWIDE INC SER 144A SR NTS................................. ....... .. ..........1 ..4FE .................209,600 ........90.000 .................184,500 .................205,000 .................184,500 .............(24,746) ..................(354) .........................0 .......................0 ........12.500 .......11.963 MN...... ................3,274 ..............13,453 05/03/2010 05/15/2016
713448 BJ 6 PEPSICO INC SR NTS........................................................................ LS... .. ............ ..1FE ..............3,006,030 ......128.661 ..............3,168,921 ..............2,463,000 ..............2,930,533 .......................0 .............(46,429) .........................0 .......................0 ..........7.900 .........4.946 MN...... ..............32,430 ............194,577 04/16/2010 11/01/2018
713448 BJ 6 PEPSICO INC SR NTS........................................................................ ....... .. ............ ..1FE ..............2,079,690 ......128.661 ..............2,192,383 ..............1,704,000 ..............2,027,458 .......................0 .............(32,121) .........................0 .......................0 ..........7.900 .........4.946 MN...... ..............22,436 ............134,616 04/16/2010 11/01/2018
713448 BR 8 PEPSICO INC SR NTS........................................................................ ....... .. ............ ..1FE ..............1,735,423 ........93.983 ..............1,644,703 ..............1,750,000 ..............1,735,648 .......................0 ...................225 .........................0 .......................0 ..........3.125 .........3.223 MN...... ................9,874 .......................0 10/20/2010 11/01/2020
716495 AH 9 PETROHAWK ENERGY CORP SR NTS.............................................. ....... .. ..........1 ..4FE .................226,911 ......114.000 .................262,200 .................230,000 .................227,609 .......................0 ...................544 .........................0 .......................0 ........10.500 .......10.858 FA....... ..............10,063 ..............24,150 10/19/2009 08/01/2014
717081 DA 8 PFIZER INC SR NTS........................................................................... LS... .. ............ ..1FE ...................99,875 ......112.416 .................112,416 .................100,000 ...................99,950 .......................0 .....................10 .........................0 .......................0 ..........5.350 .........5.363 MS...... ................1,575 ................5,350 03/17/2009 03/15/2015
717081 DA 8 PFIZER INC SR NTS........................................................................... ....... .. ............ ..1FE ..............4,893,875 ......112.416 ..............5,508,384 ..............4,900,000 ..............4,897,554 .......................0 ...................507 .........................0 .......................0 ..........5.350 .........5.363 MS...... ..............77,189 ............262,150 03/17/2009 03/15/2015
717081 DB 6 PFIZER INC SR NTS........................................................................... ....... .. ............ ..1FE .................239,758 ......117.136 .................281,126 .................240,000 .................239,786 .......................0 .....................19 .........................0 .......................0 ..........6.200 .........6.214 MS...... ................4,381 ..............14,880 03/17/2009 03/15/2019
71857E AE 4 PHILLIPS VAN HEUSEN CORP TERM B LOAN.................................. ....... .. ............ ..3FE .................260,273 ......101.225 .................263,462 .................260,273 .................260,273 .......................0 .......................0 .........................0 .......................0 ..........4.750 .........0.000 FMAN. ................1,923 ................3,984 06/09/2010 05/06/2016
718592 AK 4 PHILLIPS VAN HEUSEN CORP SR NTS............................................. ....... .. ..........1 ..4FE .................510,000 ......106.250 .................541,875 .................510,000 .................510,000 .......................0 .......................0 .........................0 .......................0 ..........7.375 .........7.375 MN...... ................4,806 ..............19,747 04/23/2010 05/15/2020
723456 AK 5 PINNACLE ENTERTAINMENT SR NTS............................................... ....... .. ..........1 ..3FE .................444,218 ......109.000 .................490,500 .................450,000 .................444,492 .......................0 ...................274 .........................0 .......................0 ..........8.625 .........8.875 FA....... ..............16,172 ..............19,406 07/26/2010 08/01/2017
72347N AC 4 PINNACLE FOODS FINANCE LLC TERM LOAN................................. ....... .. ............ ..4FE .................467,183 ........97.938 .................481,631 .................491,772 .................471,761 .......................0 ................4,578 .........................0 .......................0 ..........2.761 .........1.248 JAJO.. ................3,427 ..............10,125 01/06/2010 04/02/2014
726505 AC 4 PLAINS EXPLORATION & PRO SR NTS............................................. ....... .. ..........1 ..3FE .................536,638 ......102.750 .................549,713 .................535,000 .................535,757 ..............10,417 ..................(210) .........................0 .......................0 ..........7.000 .........6.951 MS...... ..............11,027 ..............37,450 02/25/2010 03/15/2017
726505 AG 5 PLAINS EXPLORATION & PRO SR NTS............................................. ....... .. ..........1 ..3FE .................369,492 ......111.750 .................447,000 .................400,000 .................375,297 .......................0 ................3,335 .........................0 .......................0 ........10.000 .......11.625 MS...... ..............13,333 ..............40,000 03/03/2009 03/01/2016
726505 AJ 9 PLAINS EXPLORATION & PRO SR NTS............................................. LS... .. ..........1 ..4FE .................300,000 ......105.375 .................316,125 .................300,000 .................300,000 .......................0 .......................0 .........................0 .......................0 ..........7.625 .........7.625 AO...... ................5,719 ..............11,565 03/24/2010 04/01/2020
72650R AT 9 PLAINS ALL AMER PIPELINE SR NTS............................................... ....... .. ............ ..2FE .................298,348 ......111.977 .................335,931 .................300,000 .................298,646 .......................0 ...................140 .........................0 .......................0 ..........6.500 .........6.579 MN...... ................3,250 ..............19,500 11/13/2008 05/01/2018
727610 AE 7 PLASTIPAK HOLDINGS INC SER 144A SR NTS................................ ....... .. ..........1 ..4FE .................172,050 ......112.375 .................174,181 .................155,000 .................170,593 .......................0 ...............(1,457) .........................0 .......................0 ........10.625 .........8.582 FA....... ................6,222 ................8,234 02/23/2010 08/15/2015
73179P AH 9 POLYONE CORP SR NTS................................................................... ....... .. ..........1 ..4FE .................715,000 ......103.625 .................740,919 .................715,000 .................715,000 .......................0 .......................0 .........................0 .......................0 ..........7.375 .........7.375 MS...... ..............14,208 .......................0 09/13/2010 09/15/2020
73179V AD 5 POLYPORE INTERNATIONAL INC SER 144A SR.............................. ....... .. ..........1 ..4FE .................110,000 ......102.000 .................112,200 .................110,000 .................110,000 .......................0 .......................0 .........................0 .......................0 ..........7.500 .........7.500 MN...... ...................802 .......................0 11/10/2010 11/15/2017
74153Q AH 5 PRIDE INTERNATIONAL INC SR NTS................................................ ....... .. ............ ..3FE ...................90,000 ......103.750 ...................93,375 ...................90,000 ...................90,000 .......................0 .......................0 .........................0 .......................0 ..........6.875 .........6.875 FA....... ................2,492 .......................0 08/03/2010 08/15/2020
742718 CB 3 PROCTER & GAMBLE CO................................................................... ....... .. ............ ..1FE .................124,471 ......106.796 .................133,495 .................125,000 .................124,531 .......................0 .....................10 .........................0 .......................0 ..........5.500 .........5.529 FA....... ................2,865 ................6,875 01/22/2004 02/01/2034
742718 DS 5 PROCTER & GAMBLE CO SR NTS..................................................... ....... .. ............ ..1FE .................991,820 ........98.036 .................980,360 ..............1,000,000 .................992,010 .......................0 ...................190 .........................0 .......................0 ..........1.800 .........1.973 MN...... ................2,150 .......................0 11/15/2010 11/15/2015
743410 AY 8 PROLOGIS CONVERT SR NTS........................................................... LS... .. ............ ..3FE ...................54,454 ......110.750 ...................59,805 ...................54,000 ...................54,388 .......................0 ....................(66) .........................0 .......................0 ..........3.250 .........3.066 MS...... ...................517 ...................873 03/30/2010 03/15/2015
743410 AY 8 PROLOGIS CONVERT SR NTS........................................................... ....... .. ............ ..3FE .................752,265 ......110.750 .................826,195 .................746,000 .................751,358 .......................0 ..................(907) .........................0 .......................0 ..........3.250 .........3.066 MS...... ................7,139 ..............12,055 03/30/2010 03/15/2015
74387U AA 9 PROVIDENT FUNDING ASSOC SER 144A SR NTS........................... ....... .. ..........1 ..4FE .................381,913 ......103.750 .................394,250 .................380,000 .................381,629 ..................(184) ..................(100) .........................0 .......................0 ........10.250 .......10.130 AO...... ................8,223 ..............19,373 11/12/2010 04/15/2016
74432Q BJ 3 PRUDENTIAL FINANCIAL INC SR NTS.............................................. ....... .. ............ ..2FE .................310,221 ......105.798 .................317,394 .................300,000 .................308,890 .......................0 ...............(1,331) .........................0 .......................0 ..........4.750 .........4.052 MS...... ................4,117 ................7,125 03/16/2010 09/17/2015
74432Q BP 9 PRUDENTIAL FINANCIAL INC SR NTS.............................................. ....... .. ............ ..2FE .................218,324 ........97.795 .................215,149 .................220,000 .................218,340 .......................0 .....................16 .........................0 .......................0 ..........4.500 .........4.596 MN...... ................1,183 .......................0 11/15/2010 11/15/2020
74733V AA 8 QEP RESOURCES INC SR NTS......................................................... ....... .. ............ ..3FE .................202,575 ......105.000 .................194,250 .................185,000 .................194,250 ...............(8,162) ..................(163) .........................0 .......................0 ..........6.875 .........5.644 MS...... ................4,770 .......................0 11/08/2010 03/01/2021
74837R AE 4 QUICKSILVER RESOURCES INC SR NTS......................................... ....... .. ..........1 ..4FE .................236,772 ......103.750 .................249,000 .................240,000 .................237,736 .......................0 ...................389 .........................0 .......................0 ..........8.250 .........8.503 FA....... ................8,250 ..............19,800 06/24/2008 08/01/2015
74837R AG 9 QUICKSILVER RESOURCES INC SR NTS......................................... ....... .. ..........1 ..4FE ...................78,090 ......109.750 ...................87,800 ...................80,000 ...................78,261 .......................0 ...................126 .........................0 .......................0 ..........9.125 .........9.500 FA....... ................2,758 ................7,320 08/11/2009 08/15/2019
74913G AG 0 QWEST CORP SR NTS....................................................................... ....... .. ............ ..2FE .................237,000 ......112.000 .................336,000 .................300,000 .................254,827 .......................0 ................8,943 .........................0 .......................0 ..........7.500 .......12.676 AO...... ................5,625 ..............22,500 11/14/2008 10/01/2014
74971X AB 3 RRI ENERGY INC SR NTS.................................................................. LS... .. ............ ..4FE ...................34,882 ......102.250 ...................36,395 ...................35,594 ...................35,039 .......................0 ...................134 .........................0 .......................0 ..........7.625 .........8.152 JD....... ...................121 ................2,714 11/05/2009 06/15/2014
74971X AB 3 RRI ENERGY INC SR NTS.................................................................. ....... .. ............ ..4FE .................210,118 ......102.250 .................219,230 .................214,406 .................211,063 .......................0 ...................808 .........................0 .......................0 ..........7.625 .........8.152 JD....... ...................726 ..............16,349 11/05/2009 06/15/2014
75281A AL 3 RANGE RESOURCES CORP SR NTS................................................ ....... .. ..........1 ..3FE .................190,000 ......103.125 .................195,938 .................190,000 .................190,000 .......................0 .......................0 .........................0 .......................0 ..........6.750 .........6.750 FA....... ................4,952 .......................0 07/29/2010 08/01/2020
755111 BS 9 RAYTHEON COMPANY SR NTS......................................................... LS... .. ............ ..1FE ...................99,562 ........95.946 ...................95,946 .................100,000 ...................99,579 .......................0 .....................17 .........................0 .......................0 ..........1.625 .........1.717 AO...... ...................321 .......................0 10/13/2010 10/15/2015
755111 BS 9 RAYTHEON COMPANY SR NTS......................................................... ....... .. ............ ..1FE .................896,058 ........95.946 .................863,514 .................900,000 .................896,210 .......................0 ...................152 .........................0 .......................0 ..........1.625 .........1.717 AO...... ................2,885 .......................0 10/13/2010 10/15/2015
755111 BT 7 RAYTHEON COMPANY SR NTS......................................................... ....... .. ............ ..1FE ...................49,733 ........92.209 ...................46,105 ...................50,000 ...................49,737 .......................0 .......................5 .........................0 .......................0 ..........3.125 .........3.188 AO...... ...................308 .......................0 10/13/2010 10/15/2020
758766 AE 9 REGAL ENTERTAINMENT GROUP SR NTS...................................... LS... .. ..........1 ..4FE .................265,125 ......106.500 .................266,250 .................250,000 .................265,024 .......................0 ..................(101) .........................0 .......................0 ..........9.125 .........7.782 FA....... ................8,555 .......................0 12/10/2010 08/15/2016
75886A AE 8 REGENCY ENERGY PARTNERS SR NTS.......................................... ....... .. ..........1 ..4FE .................500,000 ......101.250 .................506,250 .................500,000 .................500,000 .......................0 .......................0 .........................0 .......................0 ..........6.875 .........6.873 JD....... ................6,111 .......................0 10/13/2010 12/01/2018
760759 AH 3 REPUBLIC SERVICES INC SR NTS.................................................... LS... .. ............ ..2FE .................274,959 ......105.223 .................289,363 .................275,000 .................274,971 .......................0 .....................12 .........................0 .......................0 ..........5.000 .........5.001 MS...... ................4,583 ................6,760 08/03/2010 03/01/2020
760943 AK 6 RES-CARE INC SER 144A SR NTS.................................................... LS... .. ..........1 ..4FE .................140,000 ......103.000 .................144,200 .................140,000 .................140,000 .......................0 .......................0 .........................0 .......................0 ........10.750 .......10.747 JJ....... ...................376 .......................0 12/16/2010 01/15/2019
761733 AA 2 REYNOLDS GROUP ESCROW SER 144A SR NTS............................ ....... .. ..........1 ..3FE .................592,653 ......105.750 .................634,500 .................600,000 .................593,584 .......................0 ...................818 .........................0 .......................0 ..........7.750 .........7.984 AO...... ................9,817 ..............43,917 10/29/2009 10/15/2016
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771196 AQ 5 ROCHE HOLDINGS INC SER 144A SR NTS....................................... ....... .. ............ ..1FE ..............2,481,850 ......109.507 ..............2,737,675 ..............2,500,000 ..............2,488,045 .......................0 ................3,397 .........................0 .......................0 ..........5.000 .........5.166 MS...... ..............41,667 ............125,000 02/19/2009 03/01/2014
771196 AS 1 ROCHE HOLDINGS INC SER 144A SR NTS....................................... ....... .. ............ ..1FE .................980,091 ......116.284 ..............1,034,928 .................890,000 .................974,031 .......................0 ...............(5,777) .........................0 .......................0 ..........6.000 .........4.596 MS...... ..............17,800 ..............30,900 04/26/2010 03/01/2019
772739 AF 5 ROCK-TENN CO SR NTS.................................................................... ....... .. ..........1 ..3FE .................277,760 ......109.000 .................299,750 .................275,000 .................277,381 .......................0 ..................(379) .........................0 .......................0 ..........9.250 .........8.921 MS...... ................7,490 ..............12,719 06/01/2010 03/15/2014
774477 AG 8 ROCKWOOD SPECIALITIES GRP SR SUB NTS................................ LS... .. ..........1 ..4FE .................259,611 ......102.500 .................256,250 .................250,000 .................253,027 ................1,999 ...............(1,471) .........................0 .......................0 ..........7.500 .........6.799 MN...... ................2,396 ..............18,750 11/21/2005 11/15/2012
77636Q AA 0 ROOFING SUPPLY/ FINANCE SER 144A SR NTS............................. ....... .. ..........1 ..4FE .................272,288 ......103.000 .................272,950 .................265,000 .................272,231 .......................0 ....................(56) .........................0 .......................0 ..........8.625 .........8.033 JD....... ................2,794 .......................0 12/06/2010 12/01/2016
78108A AA 2 RSC EQUIPMENT RENTAL INC SER 144A SR NTS........................... ....... .. ..........1 ..3FE .................248,166 ......112.500 .................286,875 .................255,000 .................249,078 .......................0 ...................609 .........................0 .......................0 ........10.000 .......10.500 JJ....... ..............11,758 ..............26,492 06/26/2009 07/15/2017
78387G AP 8 SBC COMMUNICATIONS INC NTS..................................................... ....... .. ............ ..1FE .................649,407 ......109.410 .................727,577 .................665,000 .................656,867 .......................0 ................1,933 .........................0 .......................0 ..........5.100 .........5.469 MS...... ................9,986 ..............33,915 12/13/2007 09/15/2014
78412F AF 1 SESI LLC SR NTS............................................................................... ....... .. ..........1 ..3FE .................393,711 ......101.500 .................406,000 .................400,000 .................396,731 ................1,912 ...................818 .........................0 .......................0 ..........6.875 .........7.149 JD....... ................2,292 ..............27,500 11/28/2006 06/01/2014
784216 AB 9 SGS INTERNATIONAL INC JR SUB NTS............................................ ....... .. ..........1 ..4FE .................564,731 ......103.000 .................592,250 .................575,000 .................547,422 ..............13,783 ...............(2,343) .........................0 .......................0 ........12.000 .......12.357 JD....... ................3,067 ..............69,000 12/22/2008 12/15/2013
78442F DY 1 SLM CORP BOND............................................................................... LS... .. ............ ..2FE .................100,000 ......100.872 .................100,872 .................100,000 .................100,000 .......................0 .......................0 .........................0 .......................0 ..........5.450 .........5.450 AO...... ...................999 ................5,450 02/16/2010 04/25/2011
784635 AL 8 SPX CORP SR NTS............................................................................. ....... .. ............ ..3FE .................400,000 ......108.750 .................435,000 .................400,000 .................400,000 .......................0 .......................0 .........................0 .......................0 ..........7.625 .........7.625 JD....... ................1,356 ..............30,500 03/20/2009 12/15/2014
80007P AL 3 SANDRIDGE ENERGY INC SR NTS................................................... LS... .. ..........1 ..4FE .................242,059 ......102.750 .................251,738 .................245,000 .................242,142 .......................0 .....................83 .........................0 .......................0 ..........8.750 .........8.940 JJ....... ................9,885 .......................0 10/29/2010 01/15/2020
80542H AC 3 SAVVIS COMMUNICATIONS CORP TERM LOAN B........................... ....... .. ............ ..4FE .................339,461 ......101.458 .................354,215 .................349,125 .................339,831 .......................0 ...................370 .........................0 .......................0 ..........6.750 .........0.473 FMAN. ................3,797 ................2,095 09/29/2010 08/04/2016
806605 AJ 0 SCHERING PLOUGH CORP SR NTS.................................................. ....... .. ............ ..1FE .................319,988 ......116.859 .................362,263 .................310,000 .................317,526 .......................0 ..................(905) .........................0 .......................0 ..........6.000 .........5.561 MS...... ................5,477 ..............18,600 02/12/2008 09/15/2017
80874Y AG 5 SCIENTIFIC GAMES INTERNA SR NTS............................................. ....... .. ..........1 ..4FE ..............1,249,964 ......103.250 ..............1,269,975 ..............1,230,000 ..............1,239,049 .............(11,542) ...................297 .........................0 .......................0 ..........9.250 .........8.851 JD....... ................5,057 ..............58,275 12/13/2010 06/15/2017
812350 AC 0 SEARS HOLDINGS CORP SER 144A SR NTS................................... ....... .. ............ ..3FE .................879,850 ........93.250 .................820,600 .................880,000 .................820,600 .............(59,253) .......................3 .........................0 .......................0 ..........6.625 .........6.628 AO...... ..............12,794 .......................0 10/19/2010 10/15/2018
816851 AN 9 SEMPRA ENERGY SR NTS................................................................ ....... .. ............ ..2FE .................104,767 ......116.091 .................121,896 .................105,000 .................104,816 .......................0 .....................28 .........................0 .......................0 ..........6.500 .........6.539 JD....... ...................569 ................6,825 05/12/2009 06/01/2016
81732L AC 2 SEQUA CORP TERM LOAN................................................................ ....... .. ............ ..4FE .................461,115 ........96.375 .................481,734 .................499,853 .................466,520 .......................0 ................5,405 .........................0 .......................0 ..........3.541 .........1.717 MJSD. ................1,425 ................8,953 01/25/2010 12/03/2014
81760G AJ 3 SERVICEMASTER CO TERM LOAN B................................................ ....... .. ............ ..4FE .................551,134 ........95.857 .................569,243 .................593,846 .................554,709 .......................0 ................3,575 .........................0 .......................0 ..........2.775 .........4.882 JAJO.. ................3,151 ................6,665 08/24/2010 07/24/2014
81760N AE 9 SERVICEMASTER CO SER 144A SR NTS......................................... ....... .. ..........1 ..4FE .................477,306 ......107.000 .................631,300 .................590,000 .................498,536 .......................0 ..............11,326 .........................0 .......................0 ........10.750 .......15.266 JJ....... ..............29,246 ..............58,856 05/13/2010 07/15/2013
818149 AA 4 SEVERSTAL COLUMBUS LLC SER 144A SR NTS............................. ....... .. ..........1 ..4FE .................191,116 ......105.500 .................205,725 .................195,000 .................191,411 .......................0 ...................296 .........................0 .......................0 ........10.250 .......10.625 FA....... ................7,551 ..............10,216 02/08/2010 02/15/2018
823777 AE 7 SHERIDAN GROUP SR NTS............................................................... ....... .. ..........1 ..4FE .................183,613 ........98.500 .................182,225 .................185,000 .................182,225 ...............(1,999) ...................612 .........................0 .......................0 ........10.250 .......10.968 FA....... ................7,164 ................9,481 07/02/2010 08/15/2011
828807 BP 1 SIMON PROPERTY GROUP LP NTS.................................................. LS... .. ............ ..1FE ...................86,311 ......111.099 ...................94,434 ...................85,000 ...................85,814 .......................0 ..................(140) .........................0 .......................0 ..........5.750 .........5.525 JD....... ...................407 ................4,888 02/07/2007 12/01/2015
828807 BP 1 SIMON PROPERTY GROUP LP NTS.................................................. ....... .. ............ ..1FE .................126,929 ......111.099 .................138,874 .................125,000 .................126,196 .......................0 ..................(207) .........................0 .......................0 ..........5.750 .........5.525 JD....... ...................599 ................7,188 02/07/2007 12/01/2015
829259 AA 8 SINCLAIR TELEVISION GROUP SER 144A SR.................................. ....... .. ..........1 ..4FE .................219,595 ......108.250 .................238,150 .................220,000 .................219,509 ...................549 ..................(131) .........................0 .......................0 ..........9.250 .........9.202 MN...... ................3,392 ..............20,463 12/16/2009 11/01/2015
834376 AK 1 SOLUTIA INC SR NTS......................................................................... ....... .. ..........1 ..4FE .................501,623 ......109.500 .................547,500 .................500,000 .................501,360 .......................0 ..................(216) .........................0 .......................0 ..........8.750 .........8.679 MN...... ................7,292 ..............45,694 10/09/2009 11/01/2015
842400 FQ 1 SOUTHERN CAL EDISON 1ST MTG NTS........................................... ....... .. ............ ..1FE .................993,640 ........90.152 .................901,520 ..............1,000,000 .................993,675 .......................0 .....................35 .........................0 .......................0 ..........4.500 .........4.539 MS...... ..............15,125 .......................0 08/25/2010 09/01/2040
843452 BC 6 SOUTHERN NATURAL GAS SER 144A NTS...................................... LS... .. ............ ..2FE ...................30,016 ......107.236 ...................32,171 ...................30,000 ...................30,011 .......................0 ......................(1) .........................0 .......................0 ..........5.900 .........5.893 AO...... ...................443 ................1,770 03/30/2007 04/01/2017
843646 AC 4 SOUTHERN POWER CO SR NTS....................................................... ....... .. ............ ..2FE .................241,211 ......107.514 .................247,282 .................230,000 .................233,495 .......................0 ...............(2,129) .........................0 .......................0 ..........6.250 .........5.209 JJ....... ................6,628 ..............14,375 07/18/2008 07/15/2012
843877 AF 8 SOUTHERN STATES COOP INC SER 144A SR NTS......................... ....... .. ..........1 ..4FE .................309,791 ......106.000 .................333,900 .................315,000 .................310,348 .......................0 ...................556 .........................0 .......................0 ........11.250 .......11.684 MN...... ................4,528 ..............18,605 07/27/2010 05/15/2014
84755T AD 9 SPECTRA ENERGY CAPITAL SR NTS............................................... ....... .. ............ ..2FE .................109,977 ......106.230 .................116,853 .................110,000 .................109,981 .......................0 .......................2 .........................0 .......................0 ..........5.650 .........5.652 MS...... ................2,072 ................6,267 10/08/2009 03/01/2020
847788 AK 2 SPEEDWAY MOTORSPORTS INC SR NTS........................................ ....... .. ..........1 ..4FE ..............1,119,038 ......100.750 ..............1,098,175 ..............1,090,000 ..............1,091,458 ..............12,830 ...............(5,405) .........................0 .......................0 ..........6.750 .........6.224 JD....... ................6,131 ..............73,575 01/30/2008 06/01/2013
85205T AC 4 SPIRIT AEROSYSTEMS INC SER 144A SR NTS................................ ....... .. ..........1 ..3FE .................820,000 ......100.250 .................822,050 .................820,000 .................820,000 .......................0 .......................0 .........................0 .......................0 ..........6.750 .........6.749 JD....... ................6,611 .......................0 11/15/2010 12/15/2020
852060 AS 1 SPRINT CAPITAL CORP SR NTS....................................................... ....... .. ............ ..3FE .................793,450 ......105.750 .................893,588 .................845,000 .................818,125 ................2,502 ..............19,182 .........................0 .......................0 ..........8.375 .......11.258 MS...... ..............20,837 ..............70,769 04/07/2009 03/15/2012
852061 AD 2 SPRINT NEXTEL CORP BONDS......................................................... ....... .. ............ ..3FE .................504,183 ........96.625 .................541,100 .................560,000 .................512,540 ................7,998 ................5,924 .........................0 .......................0 ..........6.000 .........7.768 JD....... ................2,800 ..............33,600 08/03/2009 12/01/2016
852061 AF 7 SPRINT NEXTEL CORP SR NTS........................................................ LS... .. ............ ..3FE .................197,150 ......107.250 .................214,500 .................200,000 .................197,518 .......................0 ...................269 .........................0 .......................0 ..........8.375 .........8.625 FA....... ................6,328 ..............16,843 08/10/2009 08/15/2017
85375C BA 8 STANDARD PACIFIC CORP SER 144A SR NTS................................ ....... .. ............ ..4FE .................391,658 ........97.000 .................383,150 .................395,000 .................383,150 ...............(8,508) .......................0 .........................0 .......................0 ..........8.375 .........8.500 JJ....... ...................827 .......................0 12/07/2010 01/15/2021
854616 AM 1 STANLEY BLACK & DECKER CONV NTS.......................................... LS... .. ............ ..2FE ..............1,278,122 ......113.000 ..............1,322,100 ..............1,170,000 ..............1,278,122 .......................0 .......................0 .........................0 .......................0 ..........0.000 .........1.822 FMAN. .......................0 .......................0 05/19/2010 05/17/2012
855244 AC 3 STARBUCKS CORP SR BONDS......................................................... ....... .. ............ ..2FE ............13,501,075 ......111.783 ............13,972,875 ............12,500,000 ............13,432,705 .......................0 .............(62,192) .........................0 .......................0 ..........6.250 .........4.893 FA....... ............295,139 ............531,250 10/06/2010 08/15/2017
857477 AE 3 STATE STREET CORP SR NTS.......................................................... ....... .. ............ ..1FE .................154,853 ......106.990 .................165,835 .................155,000 .................154,898 .......................0 .....................27 .........................0 .......................0 ..........4.300 .........4.321 MN...... ...................574 ................6,665 05/19/2009 05/30/2014
857555 AP 1 STATER BROS HLDGS INC SR NTS.................................................. ....... .. ..........1 ..4FE .................250,112 ......102.750 .................256,875 .................250,000 .................250,065 .......................0 ....................(25) .........................0 .......................0 ..........7.750 .........7.737 AO...... ................4,090 ..............19,375 09/06/2007 04/15/2013
857555 AQ 9 STATER BROS HLDGS INC SER 144A SR NTS................................. ....... .. ..........1 ..4FE .................265,000 ......102.500 .................271,625 .................265,000 .................265,000 .......................0 .......................0 .........................0 .......................0 ..........7.375 .........7.375 MN...... ................1,737 .......................0 11/12/2010 11/15/2018
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858119 AH 3 STEEL DYNAMICS INC SR NTS......................................................... ....... .. ..........1 ..3FE .................466,113 ......101.250 .................556,875 .................550,000 .................484,426 .......................0 ..............11,787 .........................0 .......................0 ..........6.750 .......10.287 AO...... ................9,281 ..............37,125 06/01/2009 04/01/2015
858119 AJ 9 STEEL DYNAMICS INC SR NTS......................................................... ....... .. ............ ..3FE .................596,500 ......105.500 .................638,275 .................605,000 .................600,107 .......................0 ................2,316 .........................0 .......................0 ..........7.375 .........7.851 MN...... ................7,436 ..............44,619 05/21/2009 11/01/2012
858119 AP 5 STEEL DYNAMICS INC CONV SR NTS.............................................. ....... .. ............ ..3FE .................649,160 ......126.750 .................703,463 .................555,000 .................634,239 .......................0 .............(14,921) .........................0 .......................0 ..........5.125 .........0.915 JD....... ................1,264 ..............28,444 04/29/2010 06/15/2014
858495 AC 8 STEINWAY MUSICAL INSTRUMENTS SER 144A SR........................ ....... .. ..........1 ..4FE .................496,625 ......100.750 .................503,750 .................500,000 .................498,281 ..............44,062 ...................469 .........................0 .......................0 ..........7.000 .........7.123 MS...... ..............11,667 ..............35,000 02/26/2007 03/01/2014
860370 AF 2 STEWART ENTERPRISES SR NTS.................................................... ....... .. ..........1 ..3FE .................376,000 ......100.125 .................400,500 .................400,000 .................388,858 .......................0 ................4,666 .........................0 .......................0 ..........6.250 .........7.699 FA....... ................9,514 ..............25,000 01/15/2008 02/15/2013
864486 AC 9 SUBURBAN PROPANE PARTNERS LP SR NTS................................ LS... .. ..........1 ..3FE ...................54,695 ......106.750 ...................58,713 ...................55,000 ...................54,709 .......................0 .....................14 .........................0 .......................0 ..........7.375 .........7.452 MS...... ................1,194 ................1,938 03/10/2010 03/15/2018
864486 AC 9 SUBURBAN PROPANE PARTNERS LP SR NTS................................ ....... .. ..........1 ..3FE .................193,919 ......106.750 .................208,163 .................195,000 .................193,968 .......................0 .....................48 .........................0 .......................0 ..........7.375 .........7.452 MS...... ................4,235 ................6,871 03/10/2010 03/15/2018
867363 AE 3 SUNGARD DATA SYSTEMS INC BONDS........................................... ....... .. ............ ..4FE .................509,113 ......100.000 .................585,000 .................585,000 .................546,803 .......................0 ..............10,851 .........................0 .......................0 ..........4.875 .........7.310 JJ....... ..............13,150 ..............28,519 08/22/2007 01/15/2014
86736G AG 9 SUNGARD DATA SYS TERM LOAN TRANCHE B.............................. ....... .. ............ ..3FE .................475,515 ........99.250 .................481,580 .................485,219 .................476,648 .......................0 ................1,133 .........................0 .......................0 ..........3.910 .........0.336 FMAN. ................1,795 ..............12,363 01/12/2010 02/28/2016
868536 AS 2 SUPERVALU INC SR MTN.................................................................. LS... .. ..........1 ..4FE .................271,688 ........96.500 .................260,550 .................270,000 .................260,550 .............(10,805) ..................(333) .........................0 .......................0 ..........7.500 .........7.208 MN...... ................2,588 ..............10,125 06/15/2010 11/15/2012
868536 AT 0 SUPERVALU INC SR NTS................................................................... LS... .. ............ ..4FE .................244,063 ........95.750 .................239,375 .................250,000 .................239,375 ...............(4,687) ......................(1) .........................0 .......................0 ..........8.000 .........8.556 MN...... ................3,333 ................4,167 12/28/2010 05/01/2016
868536 AT 0 SUPERVALU INC SR NTS................................................................... ....... .. ............ ..4FE .................341,688 ........95.750 .................335,125 .................350,000 .................335,125 ...............(6,561) ......................(1) .........................0 .......................0 ..........8.000 .........8.556 MN...... ................4,667 ................5,833 12/28/2010 05/01/2016
869237 AE 7 SUSSER HOLDINGS AND FINANCE SR NTS.................................... ....... .. ..........1 ..4FE .................249,423 ......107.250 .................268,125 .................250,000 .................249,500 .......................0 .....................77 .........................0 .......................0 ..........8.500 .........8.547 MN...... ................2,715 ..............11,097 09/16/2010 05/15/2016
870738 AG 6 SWIFT ENERGY CO SR NTS.............................................................. ....... .. ..........1 ..4FE .................324,684 ......108.250 .................357,225 .................330,000 .................324,997 .......................0 ...................313 .........................0 .......................0 ..........8.875 .........9.125 JJ....... ..............13,505 ..............18,711 11/10/2009 01/15/2020
871503 AF 5 SYMANTEC CORP CONVERT SR NTS.............................................. LS... .. ............ ......2 ..............1,500,968 ......113.625 ..............1,590,750 ..............1,400,000 ..............1,475,210 .......................0 .............(25,758) .........................0 .......................0 ..........1.000 .......-1.153 JD....... ...................622 ..............14,000 03/02/2010 06/15/2013
87158X AA 2 SYNCREON GLOBAL IRE/FIN SER 144A SR NTS............................. ....... .. ..........1 ..4FE .................246,263 ......101.500 .................248,675 .................245,000 .................246,158 .......................0 ..................(105) .........................0 .......................0 ..........9.500 .........9.385 MN...... ................3,879 ..............11,702 04/27/2010 05/01/2016
87163K AB 1 SYNIVERSE TECHNOLOGIES SR SUB NTS SER B........................... ....... .. ..........1 ..4FE .................349,371 ......102.000 .................357,000 .................350,000 .................349,117 ................2,186 ......................(4) .........................0 .......................0 ..........7.750 .........7.769 FA....... ..............10,247 ..............27,125 11/21/2006 08/15/2013
872540 AN 9 TJX COS INC SR NTS......................................................................... ....... .. ............ ..1FE .................104,992 ......107.180 .................112,539 .................105,000 .................104,996 .......................0 .......................2 .........................0 .......................0 ..........4.200 .........4.201 FA....... ................1,666 ................4,680 07/20/2009 08/15/2015
87263G AA 1 TPC GROUP LLC SER 144A SR NTS................................................. ....... .. ..........1 ..4FE .................273,213 ......104.750 .................288,063 .................275,000 .................273,257 .......................0 .....................44 .........................0 .......................0 ..........8.250 .........8.375 AO...... ................5,420 .......................0 09/29/2010 10/01/2017
87264M AE 9 TRW AUTOMOTIVE INC SER 144A SR NTS...................................... ....... .. ..........1 ..3FE .................236,900 ......112.000 .................257,600 .................230,000 .................236,160 .......................0 ..................(740) .........................0 .......................0 ..........8.875 .........8.202 JD....... ................1,701 ..............20,866 03/09/2010 12/01/2015
87309L AD 0 TWCC HOLDING CORP REPLACE TERM LOAN............................... ....... .. ............ ..3FE .................483,220 ......100.516 .................488,083 .................485,577 .................483,490 .......................0 ...................270 .........................0 .......................0 ..........5.000 .........5.104 MS...... ................7,216 ..............18,816 05/27/2010 09/14/2015
87311X AB 4 TW TELECOM HOLDINGS INC SR NTS............................................. LS... .. ..........1 ..4FE .................498,594 ......106.250 .................531,250 .................500,000 .................498,664 .......................0 .....................70 .........................0 .......................0 ..........8.000 .........8.034 MS...... ..............13,333 ..............18,222 07/30/2010 03/01/2016
87875U AK 8 TECO FINANCE INC SR NTS.............................................................. LS... .. ............ ..2FE ...................94,574 ......103.677 ...................98,493 ...................95,000 ...................94,601 .......................0 .....................27 .........................0 .......................0 ..........5.150 .........5.208 MS...... ................1,441 ................2,446 03/04/2010 03/15/2020
88033G BG 4 TENET HEALTHCARE CORP SR NTS................................................ ....... .. ..........1 ..3FE .................296,893 ......116.500 .................326,200 .................280,000 .................296,109 .......................0 ..................(784) .........................0 .......................0 ........10.000 .........8.621 MN...... ................4,667 ..............14,290 08/30/2010 05/01/2014
880349 AM 7 TENNECO INC SER 144A SR NTS..................................................... ....... .. ..........1 ..4FE .................165,000 ......106.000 .................174,900 .................165,000 .................165,000 .......................0 .......................0 .........................0 .......................0 ..........7.750 .........7.750 FA....... ................5,257 .......................0 07/29/2010 08/15/2018
880451 AY 5 TENNESSEE GAS PIPELINE SR NTS................................................. ....... .. ............ ..2FE .................231,692 ......116.049 .................232,098 .................200,000 .................227,930 .......................0 ...............(3,763) .........................0 .......................0 ..........8.000 .........4.866 FA....... ................6,667 ................8,000 03/10/2010 02/01/2016
88163V AE 9 TEVA PHARMACEUTICAL CONV SR NTS......................................... ....... .. ..........1 ..1FE ...................91,922 ......117.375 ...................93,900 ...................80,000 ...................80,000 .......................0 .............(11,922) .........................0 .......................0 ..........0.250 ....-170.184 FA....... .....................83 .....................44 08/06/2010 02/28/2011
882491 AP 8 TEXAS INDUSTRIES INC SER 144A SR NTS..................................... ....... .. ..........1 ..4FE .................205,000 ......106.250 .................217,813 .................205,000 .................205,000 .......................0 .......................0 .........................0 .......................0 ..........9.250 .........9.250 FA....... ................7,427 .......................0 07/27/2010 08/15/2020
883556 AS 1 THERMO FISHER SCIENTIFIC INC SR NTS...................................... ....... .. ............ ..1FE ...................89,628 ......102.308 ...................92,077 ...................90,000 ...................89,676 .......................0 .....................47 .........................0 .......................0 ..........3.200 .........3.290 MN...... ...................480 ................1,472 04/20/2010 05/01/2015
883556 AU 6 THERMO FISHER SCIENTIFIC INC SR NTS...................................... ....... .. ............ ..1FE ..............3,982,001 ......102.823 ..............4,112,920 ..............4,000,000 ..............3,984,286 .......................0 ................2,285 .........................0 .......................0 ..........3.250 .........3.359 MN...... ..............14,806 ..............65,000 05/24/2010 11/20/2014
88579Y AB 7 3M CO CONVERT SR NTS.................................................................. ....... .. ..........1 ..1FE .................233,963 ........92.500 .................235,875 .................255,000 .................234,581 .......................0 ...................619 .........................0 .......................0 ..........0.360 .........0.397 MAT.... .......................0 .......................0 04/07/2010 11/21/2032
88579Y AB 7 3M CO CONVERT SR NTS.................................................................. ....... .. ..........1 ..1FE ..............1,116,225 ........92.500 ..............1,137,750 ..............1,230,000 ..............1,119,996 .......................0 ................3,771 .........................0 .......................0 ..........0.401 .........0.447 MAT.... .......................0 .......................0 03/02/2010 11/21/2032
88579Y AB 7 3M CO CONVERT SR NTS.................................................................. ....... .. ..........1 ..1FE ...................47,965 ........92.500 ...................49,025 ...................53,000 ...................48,114 .......................0 ...................149 .........................0 .......................0 ..........0.414 .........0.463 MAT.... .......................0 .......................0 04/01/2010 11/21/2032
887317 AH 8 TIME WARNER INC NTS..................................................................... ....... .. ............ ..2FE ...................70,753 ......104.929 ...................73,450 ...................70,000 ...................70,749 .......................0 ......................(4) .........................0 .......................0 ..........6.100 .........6.022 JJ....... ................1,981 .......................0 07/08/2010 07/15/2040
88732J AL 2 TIME WARNER CABLE INC SR NTS.................................................. ....... .. ............ ..2FE .................331,608 ......116.568 .................343,876 .................295,000 .................328,977 .......................0 ...............(2,631) .........................0 .......................0 ..........6.750 .........4.894 JJ....... ................9,956 ................6,244 07/14/2010 07/01/2018
88732J AN 8 TIME WARNER CABLE INC SR NTS.................................................. ....... .. ............ ..2FE .................159,530 ......116.931 .................187,090 .................160,000 .................159,549 .......................0 .......................5 .........................0 .......................0 ..........7.300 .........7.324 JJ....... ................5,840 ..............11,680 06/16/2008 07/01/2038
88732J AP 3 TIME WARNER CABLE INC SR NTS.................................................. ....... .. ............ ..2FE .................240,090 ......127.247 .................267,219 .................210,000 .................236,408 .......................0 ...............(2,385) .........................0 .......................0 ..........8.750 .........6.713 FA....... ................6,993 ..............18,375 06/04/2009 02/14/2019
88732J AS 7 TIME WARNER CABLE INC SR NTS.................................................. ....... .. ............ ..2FE .................752,880 ......124.217 .................786,294 .................633,000 .................739,356 .......................0 ...............(9,913) .........................0 .......................0 ..........8.250 .........5.666 AO...... ..............13,056 ..............52,223 09/11/2009 04/01/2019
88732J AU 2 TIME WARNER CABLE INC SR NTS.................................................. ....... .. ............ ..2FE ...................67,992 ......110.447 ...................77,313 ...................70,000 ...................68,021 .......................0 .....................22 .........................0 .......................0 ..........6.750 .........6.980 JD....... ...................210 ................4,725 06/24/2009 06/15/2039
88732J AY 4 TIME WARNER CABLE INC NTS........................................................ ....... .. ..........1 ..2FE .................156,816 ........98.936 .................158,298 .................160,000 .................156,821 .......................0 .......................5 .........................0 .......................0 ..........5.875 .........6.019 MN...... ................1,201 .......................0 11/10/2010 11/15/2040
891027 AP 9 TORCHMARK CORP SR NTS............................................................. ....... .. ............ ..2FE ............11,304,960 ......122.391 ............13,463,010 ............11,000,000 ............11,298,762 .......................0 ...............(6,198) .........................0 .......................0 ..........9.250 .........8.749 JD....... ..............45,222 ............971,250 10/06/2010 06/15/2019
89170N AA 4 TOWER AUTO HOLDINGS SER 144A SR NTS................................... LS... .. ..........1 ..4FE .................178,509 ......107.500 .................197,800 .................184,000 .................178,703 .......................0 ...................194 .........................0 .......................0 ........10.625 .......11.250 MS...... ................6,897 .......................0 08/13/2010 09/01/2017
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89233P 4C 7 TOYOTA MOTOR CREDIT CORP SR MTN......................................... LS... .. ............ ..1FE ..............3,076,290 ......104.516 ..............3,135,480 ..............3,000,000 ..............3,073,428 .......................0 ...............(2,862) .........................0 .......................0 ..........4.500 .........4.184 JD....... ................5,250 ..............67,500 07/08/2010 06/17/2020
89236M AB 6 TOYS R US PROPERTY CO SR NTS.................................................. ....... .. ..........1 ..3FE .................750,162 ......107.500 .................817,000 .................760,000 .................750,352 .......................0 ...................190 .........................0 .......................0 ..........8.500 .........8.749 JD....... ................5,383 ..............32,300 11/15/2010 12/01/2017
89417E AG 4 TRAVELERS COMPANIES INC SR NTS............................................. ....... .. ............ ..1FE .................204,816 ........97.144 .................199,145 .................205,000 .................204,818 .......................0 .......................3 .........................0 .......................0 ..........3.900 .........3.911 MN...... ................1,333 .......................0 10/27/2010 11/01/2020
89420G AJ 8 TRAVELERS PROPERTY CASUALTY SR NTS................................... ....... .. ............ ..1FE .................271,995 ......107.641 .................269,103 .................250,000 .................270,444 .......................0 ...............(1,551) .........................0 .......................0 ..........5.000 .........1.225 MS...... ................3,681 .......................0 10/27/2010 03/15/2013
902730 AA 8 UHS ESCROW CORP SER 144A SR NTS.......................................... ....... .. ..........1 ..4FE .................602,750 ......102.500 .................615,000 .................600,000 .................602,652 .......................0 ....................(98) .........................0 .......................0 ..........7.000 .........6.905 AO...... ..............10,733 .......................0 09/15/2010 10/01/2018
903203 AR 8 UPC FINANCING PARTNERSHIP TERM T LOAN............................... ....... F ............ ..4FE .................393,801 ........98.350 .................393,400 .................400,000 .................393,400 ..................(773) ...................372 .........................0 .......................0 ..........4.251 .........0.239 MJSD. .....................47 .......................0 07/27/2010 12/31/2016
903293 AY 4 USG CORP SER 144A SR NTS........................................................... ....... .. ..........1 ..3FE .................215,875 ........98.000 .................215,600 .................220,000 .................215,600 ..................(302) .....................27 .........................0 .......................0 ..........8.375 .........8.709 AO...... ................2,661 .......................0 12/03/2010 10/15/2018
90390N AJ 7 US FOOD SERVICE TERM LOAN....................................................... ....... .. ............ ..4FE .................446,018 ........91.475 .................452,684 .................494,872 .................452,509 .......................0 ................6,491 .........................0 .......................0 ..........2.760 .........2.506 JAJO.. ................3,415 ..............10,236 05/27/2010 07/03/2014
906548 CG 5 UNION ELEC CO SR BONDS 1ST MTG.............................................. ....... .. ............ ..1FE .................160,396 ......116.567 .................180,679 .................155,000 .................160,212 .......................0 ..................(278) .........................0 .......................0 ..........6.700 .........6.139 FA....... ................4,327 ................8,878 06/17/2010 02/01/2019
907818 CZ 9 UNION PACIFIC CORP SR NTS.......................................................... ....... .. ............ ..2FE ..............1,165,450 ......112.281 ..............1,122,810 ..............1,000,000 ..............1,161,276 .......................0 ...............(4,174) .........................0 .......................0 ..........5.750 .........3.123 MN...... ................7,347 ..............28,750 10/15/2010 11/15/2017
909214 BM 9 UNISYS CORP SER 144A SR NTS..................................................... ....... .. ..........1 ..3FE .................426,275 ......118.250 .................484,825 .................410,000 .................421,875 .......................0 ...............(3,503) .........................0 .......................0 ........12.750 .......11.494 AO...... ..............11,036 ..............52,275 11/05/2009 10/15/2013
911312 AG 1 UNITED PARCEL SERVICE SR NTS.................................................. ....... .. ............ ..1FE ...................99,575 ......106.972 .................106,972 .................100,000 ...................99,815 .......................0 .....................85 .........................0 .......................0 ..........4.500 .........4.596 JJ....... ................2,075 ................4,500 01/10/2008 01/15/2013
911312 AM 8 UNITED PARCEL SERVICE SR NTS.................................................. ....... .. ............ ..1FE ..............3,221,248 ........92.900 ..............3,085,209 ..............3,321,000 ..............3,221,653 .......................0 ...................405 .........................0 .......................0 ..........3.125 .........3.473 JJ....... ..............14,126 .......................0 12/14/2010 01/15/2021
911365 AU 8 UNITED RENTALS NA SR NTS........................................................... LS... .. ..........1 ..4FE .................364,997 ......111.250 .................412,738 .................371,000 .................365,488 .......................0 ...................464 .........................0 .......................0 ..........9.250 .........9.500 JD....... ................1,525 ..............36,987 11/10/2009 12/15/2019
911365 AU 8 UNITED RENTALS NA SR NTS........................................................... ....... .. ..........1 ..4FE ...................77,722 ......111.250 ...................87,888 ...................79,000 ...................77,826 .......................0 .....................99 .........................0 .......................0 ..........9.250 .........9.500 JD....... ...................325 ................7,876 11/10/2009 12/15/2019
911365 AV 6 UNITED RENTALS NA SR NTS........................................................... LS... .. ..........1 ..4FE .................121,663 ......114.250 .................142,813 .................125,000 .................122,071 .......................0 ...................369 .........................0 .......................0 ........10.875 .......11.465 JD....... ...................604 ..............13,594 12/04/2009 06/15/2016
911365 AV 6 UNITED RENTALS NA SR NTS........................................................... ....... .. ..........1 ..4FE .................155,729 ......114.250 .................182,800 .................160,000 .................156,252 .......................0 ...................473 .........................0 .......................0 ........10.875 .......11.465 JD....... ...................774 ..............17,400 12/04/2009 06/15/2016
91159H GY 0 US BANCORP SER MTN SR NTS....................................................... LS... .. ..........1 ..1FE .................354,542 ........99.952 .................354,830 .................355,000 .................354,588 .......................0 .....................46 .........................0 .......................0 ..........1.375 .........1.419 MS...... ................1,464 .......................0 09/08/2010 09/13/2013
912909 AF 5 UNITED STATES STEEL CORP SR NTS............................................ LS... .. ............ ..3FE .................906,079 ......102.500 .................922,500 .................900,000 .................904,647 ...............(1,241) ..................(190) .........................0 .......................0 ..........7.375 .........7.275 AO...... ..............16,594 ..............35,400 04/28/2010 04/01/2020
912909 AF 5 UNITED STATES STEEL CORP SR NTS............................................ ....... .. ............ ..3FE ...................55,371 ......102.500 ...................56,375 ...................55,000 ...................55,284 ....................(76) ....................(12) .........................0 .......................0 ..........7.375 .........7.275 AO...... ................1,014 ................2,163 04/28/2010 04/01/2020
91324P BH 4 UNITED HEALTH GROUP INC BONDS............................................... ....... .. ............ ..2FE .................170,362 ......106.464 .................180,989 .................170,000 .................170,166 .......................0 ....................(73) .........................0 .......................0 ..........4.875 .........4.826 FA....... ................3,131 ................8,288 02/08/2008 02/15/2013
91324P BJ 0 UNITED HEALTH GROUP INC SR NTS.............................................. ....... .. ............ ..1FE ...................28,377 ......113.515 ...................34,055 ...................30,000 ...................28,622 .......................0 ...................146 .........................0 .......................0 ..........6.000 .........6.825 FA....... ...................680 ................1,800 04/16/2009 02/15/2018
91335F AC 5 UNIVAR NV TERM LOAN B................................................................. ....... .. ............ ..4FE .................423,811 ........99.281 .................440,930 .................444,123 .................424,198 .......................0 ...................387 .........................0 .......................0 ..........6.250 .........1.199 JAJO.. .......................0 ................2,390 12/03/2010 10/11/2014
918866 AR 5 VALASSIS COMMUNICATIONS INC SR NTS..................................... ....... .. ..........1 ..3FE .................373,545 ......104.625 .................389,205 .................372,000 .................373,147 .......................0 ..................(398) .........................0 .......................0 ..........8.250 .........8.091 MS...... ..............10,230 ..............26,441 02/24/2010 03/01/2013
91913Y AL 4 VALERO ENERGY CORP SR NTS...................................................... ....... .. ............ ..2FE ...................42,476 ......101.563 ...................60,938 ...................60,000 ...................42,729 .......................0 ...................140 .........................0 .......................0 ..........6.625 .........9.654 JD....... ...................177 ................3,975 03/13/2009 06/15/2037
91913Y AN 0 VALERO ENERGY CORP SR NTS...................................................... LS... .. ............ ..2FE ..............2,636,496 ......124.128 ..............2,865,250 ..............2,308,303 ..............2,602,698 .......................0 .............(25,507) .........................0 .......................0 ..........9.375 .........7.281 MS...... ..............63,719 ............216,404 08/25/2009 03/15/2019
91913Y AN 0 VALERO ENERGY CORP SR NTS...................................................... ....... .. ............ ..2FE ..............2,074,993 ......124.128 ..............2,255,030 ..............1,816,697 ..............2,048,394 .......................0 .............(20,074) .........................0 .......................0 ..........9.375 .........7.281 MS...... ..............50,148 ............170,315 08/25/2009 03/15/2019
920253 AD 3 VALMONT INDUSTRIES INC SR NTS................................................. ....... .. ............ ..3FE .................359,993 ......104.029 .................374,504 .................360,000 .................360,001 .......................0 .......................9 .........................0 .......................0 ..........6.625 .........6.625 AO...... ................4,704 ..............12,455 04/07/2010 04/20/2020
92343V AC 8 VERIZON COMMUNICATIONS NTS................................................... ....... .. ............ ..1FE ..............1,099,250 ......112.092 ..............1,120,920 ..............1,000,000 ..............1,088,849 .......................0 .............(10,401) .........................0 .......................0 ..........5.550 .........3.633 FA....... ..............20,967 ..............27,750 04/27/2010 02/15/2016
92343V AJ 3 VERIZON COMMUNICATIONS SR NTS.............................................. LS... .. ............ ..1FE .................449,856 ......106.341 .................478,535 .................450,000 .................449,938 .......................0 .....................28 .........................0 .......................0 ..........4.350 .........4.357 FA....... ................7,395 ..............19,575 02/13/2008 02/15/2013
92343V AQ 7 VERIZON COMMUNICATIONS SR NTS.............................................. ....... .. ............ ..1FE ..............3,618,090 ......130.582 ..............3,917,460 ..............3,000,000 ..............3,538,227 .......................0 .............(52,824) .........................0 .......................0 ..........8.750 .........5.860 MN...... ..............43,750 ............262,500 06/12/2009 11/01/2018
92344S AJ 9 CELLCO PART / VERIZON WIRELESS SR NTS................................. ....... .. ............ ..1FE ..............5,762,617 ......115.856 ..............5,987,438 ..............5,168,000 ..............5,603,392 .......................0 ...........(139,881) .........................0 .......................0 ..........7.375 .........4.226 MN...... ..............48,701 ............381,140 11/11/2009 11/15/2013
92344S AK 6 CELLCO PART / VERIZON WIRELESS SR NTS................................. ....... .. ............ ..1FE ...................33,780 ......130.855 ...................39,257 ...................30,000 ...................33,415 .......................0 ..................(322) .........................0 .......................0 ..........8.500 .........6.621 MN...... ...................326 ................2,550 11/11/2009 11/15/2018
92344S AP 5 CELLCO PART / VERIZON WIRELESS SR NTS................................. ....... .. ............ ..1FE .................447,500 ......110.271 .................496,220 .................450,000 .................448,149 .......................0 ...................551 .........................0 .......................0 ..........5.550 .........5.697 FA....... ..............10,406 ..............24,975 11/11/2009 02/01/2014
92344U AA 3 VERIZON NJ INC................................................................................. ....... .. ............ ..1FE ...................87,290 ......104.714 ...................83,771 ...................80,000 ...................81,019 .......................0 ..................(933) .........................0 .......................0 ..........5.875 .........4.610 JJ....... ................2,141 ................4,700 03/03/2003 01/17/2012
92552S AJ 6 VIASYSTEMS INC SER 144A SR NTS................................................ ....... .. ..........1 ..4FE .................285,350 ......111.750 .................290,550 .................260,000 .................280,999 .......................0 ...............(4,351) .........................0 .......................0 ........12.000 .........9.270 JJ....... ..............14,387 ..............20,020 01/19/2010 07/15/2014
92928D AH 0 WM BOLTHOUSE FARMS INC TERM LOAN 1ST............................... ....... .. ............ ..4FE .................479,025 ......100.813 .................487,797 .................483,864 .................479,640 .......................0 ...................615 .........................0 .......................0 ..........5.501 .........5.697 JAJO.. ................5,027 ..............21,457 02/08/2010 01/25/2016
929903 AJ 1 WACHOVIA CORP............................................................................... ....... .. ............ ..1FE .................353,261 ......106.649 .................383,936 .................360,000 .................356,742 .......................0 ...................801 .........................0 .......................0 ..........5.250 .........5.532 FA....... ................7,875 ..............18,900 03/22/2006 08/01/2014
929903 CH 3 WACHOVIA CORP SUB NTS.............................................................. ....... .. ............ ..1FE ...................97,545 ......108.784 .................119,662 .................110,000 .................100,352 .......................0 ................1,233 .........................0 .......................0 ..........5.625 .........7.476 AO...... ................1,306 ................6,188 08/01/2008 10/15/2016
931142 CJ 0 WAL MART STORES INC SR NTS...................................................... ....... .. ............ ..1FE .................583,879 ......114.904 .................614,736 .................535,000 .................578,326 .......................0 ...............(5,169) .........................0 .......................0 ..........5.800 .........4.443 FA....... ..............11,722 ..............31,030 11/24/2009 02/15/2018
931142 CK 7 WAL MART STORES INC SR NTS...................................................... ....... .. ............ ..1FE .................989,776 ......117.485 .................946,929 .................806,000 .................989,143 .......................0 ..................(633) .........................0 .......................0 ..........6.500 .........4.954 FA....... ..............19,792 .......................0 10/13/2010 08/15/2037



Statement as of December 31, 2010 of the Highmark Inc.

E10.26

  SCHEDULE D - PART 1
  Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22

F
o Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received

CUSIP g Bond Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code n CHAR nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity

931142 CM 3 WAL MART STORES INC SR NTS...................................................... ....... .. ............ ..1FE ...................71,082 ......113.842 ...................79,689 ...................70,000 ...................71,050 .......................0 ....................(15) .........................0 .......................0 ..........6.200 .........6.086 AO...... ...................916 ................4,340 05/20/2008 04/15/2038
931142 CY 7 WAL MART STORES INC SR NTS...................................................... ....... .. ............ ..1FE .................127,837 ........97.126 .................126,264 .................130,000 .................127,843 .......................0 .......................6 .........................0 .......................0 ..........5.000 .........5.109 AO...... ................1,192 .......................0 10/18/2010 10/25/2040
931422 AD 1 WALGREEN CO SR NTS..................................................................... ....... .. ............ ..1FE ..............1,386,900 ......109.224 ..............1,365,300 ..............1,250,000 ..............1,370,152 .......................0 .............(16,748) .........................0 .......................0 ..........4.875 .........1.092 FA....... ..............25,391 .......................0 08/16/2010 08/01/2013
934548 AE 8 WMG ACQUISITION CORP SR NTS................................................... LS... .. ..........1 ..4FE .................203,463 ........96.000 .................196,800 .................205,000 .................196,800 ...............(6,812) ...................149 .........................0 .......................0 ..........7.375 .........7.563 AO...... ................3,192 ................7,559 07/27/2010 04/15/2015
94106L AU 3 WASTE MANAGEMENT INC SR NTS................................................. LS... .. ............ ..2FE ...................84,900 ......121.010 .................102,859 ...................85,000 ...................84,917 .......................0 .......................7 .........................0 .......................0 ..........7.380 .........7.396 MS...... ................1,917 ................6,269 02/23/2009 03/11/2019
94973V AM 9 WELLPOINT INC SR NTS.................................................................... ....... .. ............ ..2FE .................242,008 ......111.780 .................268,272 .................240,000 .................241,513 .......................0 ..................(189) .........................0 .......................0 ..........5.875 .........5.757 JD....... ...................627 ..............14,100 02/08/2008 06/15/2017
94973V AQ 0 WELLPOINT INC SR NTS.................................................................... ....... .. ............ ..2FE ...................88,375 ......111.144 ...................88,915 ...................80,000 ...................86,572 .......................0 ...............(1,803) .........................0 .......................0 ..........6.000 .........3.213 FA....... ................1,813 ................4,800 01/28/2010 02/15/2014
94973V AR 8 WELLPOINT INC SR NTS.................................................................... ....... .. ............ ..2FE .................161,796 ......117.714 .................176,571 .................150,000 .................160,446 .......................0 ..................(977) .........................0 .......................0 ..........7.000 .........5.908 FA....... ................3,967 ..............10,500 08/04/2009 02/15/2019
949746 CR 0 WELLS FARGO & CO.......................................................................... ....... .. ............ ..1FE .................859,442 ......106.187 .................902,590 .................850,000 .................853,980 .......................0 ..................(918) .........................0 .......................0 ..........5.000 .........4.865 MN...... ................5,431 ..............42,500 02/25/2008 11/15/2014
949746 NJ 6 WELLS FARGO & CO SR NTS............................................................ ....... .. ............ ..1FE ...................30,202 ......103.070 ...................30,921 ...................30,000 ...................30,034 .......................0 ....................(50) .........................0 .......................0 ..........5.300 .........5.122 FA....... ...................552 ................1,590 04/27/2007 08/26/2011
952355 AG 0 WEST CORP SER 144A SR NTS........................................................ ....... .. ..........1 ..4FE .................415,000 ......106.000 .................439,900 .................415,000 .................415,000 .......................0 .......................0 .........................0 .......................0 ..........8.625 .........8.630 JJ....... ................8,551 .......................0 09/30/2010 10/01/2018
952355 AJ 4 WEST CORP SER 144A SR NTS........................................................ ....... .. ..........1 ..4FE .................403,000 ......101.750 .................407,000 .................400,000 .................402,988 .......................0 ....................(12) .........................0 .......................0 ..........7.875 .........7.713 MN...... ................3,238 .......................0 12/15/2010 11/15/2016
95235L AJ 9 WEST CORP TERM LOAN TRANCHE B4........................................... ....... .. ............ ..3FE .................566,722 ......100.219 .................593,796 .................592,498 .................569,205 .......................0 ................2,483 .........................0 .......................0 ..........4.571 .........0.704 FMAN. ................3,485 ..............21,093 04/21/2010 07/15/2016
95709T AA 8 WESTAR ENERGY INC 1ST MTG NTS............................................... ....... .. ............ ..2FE ...................59,492 ......111.337 ...................66,802 ...................60,000 ...................59,654 .......................0 .....................86 .........................0 .......................0 ..........6.000 .........6.186 JJ....... ................1,800 ................3,600 02/20/2009 07/01/2014
966387 AE 2 WHITING PETROLEUM CORP SR NTS.............................................. ....... .. ............ ..3FE ...................99,188 ......105.000 ...................99,750 ...................95,000 ...................98,736 .......................0 ..................(451) .........................0 .......................0 ..........7.000 .........5.595 AO...... ................1,663 ................3,325 07/28/2010 02/01/2014
969457 BG 4 WILLIAMS COMPANIES INC............................................................... ....... .. ............ ..2FE .................200,869 ......118.034 .................200,658 .................170,000 .................200,841 .......................0 ....................(28) .........................0 .......................0 ..........7.875 .........5.592 MS...... ................4,463 .......................0 12/21/2010 09/01/2021
96950F AD 6 WILLIAMS PARTNERS LP SR NTS..................................................... ....... .. ............ ..2FE .................250,001 ......103.660 .................259,150 .................250,000 .................250,031 .......................0 .....................30 .........................0 .......................0 ..........5.250 .........5.248 MS...... ................3,865 ................7,875 07/06/2010 03/15/2020
970648 AD 3 WILLIS NORTH AMERICA INC NTS.................................................... ....... .. ............ ..2FE ...................99,801 ......102.755 .................102,755 .................100,000 ...................99,862 .......................0 .....................18 .........................0 .......................0 ..........6.200 .........6.227 MS...... ................1,602 ................6,200 03/23/2007 03/28/2017

97381W AC 8 WINDSTREAM CORP SR NTS............................................................ ....... .. ............ ..3FE .................306,247 ......110.000 .................324,500 .................295,000 .................304,634 .......................0 ...............(1,613) .........................0 .......................0 ..........8.125 .........6.727 FA....... ................9,987 ..............11,984 06/30/2010 08/01/2013
97381W AD 6 WINDSTREAM CORP SR NTS............................................................ ....... .. ..........1 ..3FE .................503,562 ......105.250 .................526,250 .................500,000 .................502,180 ................1,283 ..................(675) .........................0 .......................0 ..........8.625 .........8.445 FA....... ..............17,969 ..............43,125 06/18/2008 08/01/2014
97381W AF 1 WINDSTREAM CORP SR NTS............................................................ ....... .. ..........1 ..3FE .................246,875 ........98.500 .................246,250 .................250,000 .................246,250 ..................(640) .....................15 .........................0 .......................0 ..........7.000 .........7.201 MS...... ................5,153 .......................0 12/15/2010 03/15/2019
97381W AJ 3 WINDSTREAM CORP SR NTS............................................................ ....... .. ............ ..3FE .................246,464 ......105.125 .................262,813 .................250,000 .................246,818 .......................0 ...................353 .........................0 .......................0 ..........7.875 .........8.122 MN...... ................3,281 ..............20,945 02/25/2010 11/01/2017
97654N AA 2 WIRECO WORLDGROUP INC SER 144A SR NTS............................. ....... .. ..........1 ..4FE .................282,834 ......105.500 .................305,950 .................290,000 .................283,285 .......................0 ...................451 .........................0 .......................0 ..........9.500 .......10.000 MN...... ................3,520 ..............13,469 05/14/2010 05/15/2017
983024 AE 0 WYETH................................................................................................ ....... .. ............ ..1FE .................916,628 ......111.171 .................983,863 .................885,000 .................914,720 .......................0 ...............(4,032) .........................0 .......................0 ..........5.500 .........4.284 FA....... ..............20,281 ..............38,363 06/16/2010 02/01/2014
983024 AN 0 WYETH NTS........................................................................................ ....... .. ............ ..1FE .................214,263 ......110.663 .................243,459 .................220,000 .................214,518 .......................0 .....................81 .........................0 .......................0 ..........5.950 .........6.142 AO...... ................3,273 ..............13,090 09/21/2007 04/01/2037
98385X AH 9 XTO ENERGY INC SR NTS................................................................. ....... .. ............ ..1FE ..............2,469,760 ......115.695 ..............2,470,088 ..............2,135,000 ..............2,446,660 .......................0 .............(23,652) .........................0 .......................0 ..........5.650 .........2.636 AO...... ..............30,157 ..............64,128 07/21/2010 04/01/2016
98385X AL 0 XTO ENERGY INC SR NTS................................................................. ....... .. ............ ..1FE ..............4,519,280 ......117.893 ..............4,715,720 ..............4,000,000 ..............4,467,381 .......................0 .............(51,899) .........................0 .......................0 ..........6.250 .........4.200 FA....... ............104,167 ............125,000 02/17/2010 08/01/2017
98385X AP 1 XTO ENERGY INC SR NTS................................................................. LS... .. ............ ..1FE ..............4,151,325 ......115.229 ..............4,309,565 ..............3,740,000 ..............4,126,614 .......................0 .............(24,712) .........................0 .......................0 ..........5.500 .........3.889 JD....... ................9,142 ............205,700 06/08/2010 06/15/2018
98385X AP 1 XTO ENERGY INC SR NTS................................................................. ....... .. ............ ..1FE ..............1,121,080 ......115.229 ..............1,163,813 ..............1,010,000 ..............1,114,406 .......................0 ...............(6,673) .........................0 .......................0 ..........5.500 .........3.889 JD....... ................2,469 ..............55,550 06/08/2010 06/15/2018
98389B AK 6 XCEL ENERGY INC SR NTS............................................................... ....... .. ............ ..2FE .................331,000 ......108.517 .................359,191 .................331,000 .................331,000 .......................0 .......................0 .........................0 .......................0 ..........5.613 .........5.613 AO...... ................4,645 ..............18,579 12/13/2007 04/01/2017
983919 AE 1 XILINX INC CONV SR NTS SER 144A................................................ LS... .. ............ ..2FE .................963,067 ......117.250 ..............1,020,075 .................870,000 .................959,010 .......................0 ...............(4,057) .........................0 .......................0 ..........2.625 .........0.983 JD....... ................1,015 ..............11,799 10/22/2010 06/15/2017
984121 BS 1 XEROX CORP SR NTS........................................................................ ....... .. ............ ..2FE .................170,632 ......105.621 .................168,994 .................160,000 .................169,407 .......................0 ...............(1,225) .........................0 .......................0 ..........5.500 .........1.161 MN...... ................1,124 ................4,400 10/22/2010 05/15/2012
984756 AB 2 YANKEE ACQUISITION CORP SR SUB NTS SER B.......................... ....... .. ..........1 ..4FE .................442,550 ......104.000 .................540,800 .................520,000 .................461,425 .......................0 ..............10,438 .........................0 .......................0 ..........8.500 .......12.048 FA....... ..............16,698 ..............44,200 06/08/2009 02/15/2015
000000 00 0 OSI RESTAURANT PARTNERS PRE FUNDED RC............................ ....... .. ............ ..4FE ...................35,675 ........95.304 ...................37,465 ...................39,311 ...................36,596 .......................0 ...................921 .........................0 .......................0 ..........2.027 .........3.544 MJSD. .....................35 ...................415 02/02/2010 06/14/2013
000000 00 0 BUCYRUS INTERNATIONAL INC TRANCHE C TERM....................... ....... .. ............ ..3FE .................495,054 ......100.174 .................498,408 .................497,542 .................495,368 .......................0 ...................314 .........................0 .......................0 ..........4.250 .........3.091 MJSD. ...................764 ..............17,879 02/12/2010 02/19/2016
000000 00 0 CHARTER COMMUNICATION HOLDINGS TERM LOAN.................... ....... .. ............ ..3FE .................476,344 ........98.107 .................488,070 .................497,487 .................478,001 .......................0 ................1,657 .........................0 .......................0 ..........3.560 .........3.550 MJSD. ................1,272 ................6,357 08/16/2010 03/06/2014
000000 00 0 MSCI INC TERM B LOAN.................................................................... ....... .. ............ ..3FE .................398,000 ......100.563 .................400,241 .................398,000 .................398,000 .......................0 .......................0 .........................0 .......................0 ..........4.750 .........0.000 MJSD. ................1,628 ................7,993 05/05/2010 06/01/2016
000000 00 0 TELECORDIA TECHNOLOGIES TERM LOAN.................................... ....... .. ............ ..4FE .................445,868 ........99.833 .................447,002 .................447,750 .................444,950 ...............(1,091) ...................174 .........................0 .......................0 ..........6.750 .........2.693 JAJO.. ................5,373 ..............15,240 04/28/2010 04/28/2016
000000 00 0 SEDGWICK CMS HOLDINGS TERM B LOAN..................................... ....... .. ............ ..4FE .................393,030 ......100.313 .................398,243 .................397,000 .................393,354 .......................0 ...................324 .........................0 .......................0 ..........5.500 .........0.169 FMAN. ................2,426 ..............10,432 05/21/2010 05/21/2016
000000 00 0 SPECTRUM BRANDS INC TERM B LOAN.......................................... ....... .. ............ ..4FE .................222,133 ......101.875 .................230,917 .................226,667 .................222,456 .......................0 ...................322 .........................0 .......................0 ..........8.000 .........0.332 MJSD. ...................806 ................6,736 06/04/2010 06/16/2016
000000 00 0 UNIVERSAL HEALTH TERM LOAN B................................................. ....... .. ............ ..3FE .................394,000 ......101.344 .................405,376 .................400,000 .................394,105 .......................0 ...................105 .........................0 .......................0 ..........5.500 .........0.262 JAJO.. .......................0 ................1,344 07/28/2010 07/28/2016
000000 00 0 MULTIPLAN INC TERM LOAN B......................................................... ....... .. ............ ..4FE .................379,938 ......100.875 .................391,085 .................387,692 .................380,258 .......................0 ...................319 .........................0 .......................0 ..........6.500 .........0.286 FMAN. ................3,220 ................8,347 08/16/2010 08/16/2017
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000000 00 0 FIDELITY NATIONAL INFO SERVICE TERM LOAN............................ ....... .. ............ ..3FE .................395,010 ......101.124 .................403,485 .................399,000 .................395,267 .......................0 ...................257 .........................0 .......................0 ..........5.250 .........0.165 JAJO.. ................4,364 ................4,957 07/12/2010 07/18/2016
000000 00 0 GENON ENERGY TERM LOAN B....................................................... ....... .. ............ ..4FE .................296,258 ......100.714 .................301,387 .................299,250 .................296,292 .......................0 .....................35 .........................0 .......................0 ..........6.000 .........0.146 MJSD. .......................0 .......................3 09/20/2010 09/20/2017
000000 00 0 NBTY INC TERM LOAN B.................................................................... ....... .. ............ ..3FE .................445,500 ......101.300 .................455,850 .................450,000 .................445,627 .......................0 ...................127 .........................0 .......................0 ..........6.250 .........0.143 MJSD. ...................859 ................3,750 09/22/2010 09/21/2017
000000 00 0 TOMKINS PINAFORE LLC TERM LOAN B.......................................... ....... .. ............ ..3FE .................293,027 ......101.263 .................299,725 .................295,986 .................293,135 .......................0 ...................109 .........................0 .......................0 ..........6.250 .........0.166 MJSD. ...................606 ................4,802 09/21/2010 09/21/2016
000000 00 0 CLOPAY AMES TRUE TEMPER TERM LOAN B................................. ....... .. ............ ..4FE .................241,938 ......100.500 .................248,109 .................246,875 .................242,091 .......................0 ...................154 .........................0 .......................0 ..........7.750 .........0.334 MJSD. ...................106 ................4,199 09/28/2010 09/30/2016
000000 00 0 MICROSEMI TERM LOAN B................................................................ ....... .. ............ ..3FE .................297,000 ......100.583 .................301,749 .................300,000 .................297,000 .......................0 .......................0 .........................0 .......................0 ..........0.000 .........0.147 JAJO.. .......................0 .......................0 10/27/2010 10/27/2017
000000 00 0 COMMUNITY HEALTH EXTENDED TERM LOAN............................... ....... .. ............ ..3FE .................132,855 ........99.534 .................138,749 .................139,398 .................132,999 .......................0 ...................143 .........................0 .......................0 ..........3.794 .........0.762 JAJO.. .......................0 .......................1 11/05/2010 01/25/2017
000000 00 0 MEDASSETS TERM LOAN B.............................................................. ....... .. ............ ..3FE .................396,000 ......100.375 .................401,500 .................400,000 .................396,062 .......................0 .....................62 .........................0 .......................0 ..........5.250 .........0.166 FMAN. .......................0 .......................0 11/15/2010 11/16/2016
000000 00 0 NEIMAN MARCUS B-2 LOAN.............................................................. ....... .. ............ ..4FE .................361,528 ........98.045 .................369,448 .................376,815 .................361,834 .......................0 ...................307 .........................0 .......................0 ..........4.303 .........0.759 FMAN. .......................0 .......................0 11/17/2010 04/06/2016
000000 00 0 BRESNAN COMMUNICATIONS TERM LOAN B................................. ....... .. ............ ..3FE .................396,000 ......100.443 .................401,772 .................400,000 .................396,015 .......................0 .....................15 .........................0 .......................0 ..........4.500 .........0.142 MJSD. .......................0 .......................0 12/06/2010 12/14/2017
000000 00 0 DARLING INTERNATIONAL TERM LOAN........................................... ....... .. ............ ..3FE .................398,000 ......100.750 .................403,000 .................400,000 .................398,001 .......................0 .......................1 .........................0 .......................0 ..........5.000 .........5.096 MJSD. .......................0 .......................0 12/15/2010 12/17/2016
000000 00 0 INTELSAT JACKSON TERM LOAN B.................................................. ....... .. ............ ..4FE .................348,250 ......101.000 .................353,500 .................350,000 .................348,250 .......................0 .......................0 .........................0 .......................0 ..........0.000 .........0.067 MJSD. .......................0 .......................0 12/17/2010 06/17/2018
000000 00 0 SYNIVERSE TERM LOAN B................................................................ ....... .. ............ ..4FE .................396,000 ......101.125 .................404,500 .................400,000 .................396,002 .......................0 .......................2 .........................0 .......................0 ..........0.000 .........0.142 MJSD. .......................0 .......................0 12/21/2010 12/21/2017
013716 AS 4 RIO TINTO ALCAN INC SR NTS......................................................... ....... I. ............ ..1FE .................129,712 ......107.114 .................128,537 .................120,000 .................129,085 .......................0 ..................(627) .........................0 .......................0 ..........4.500 .........1.248 MN...... ...................690 ................2,700 10/28/2010 05/15/2013
032479 AD 9 ANADARKO FIN CO SR NTS SER B................................................... ....... I. ............ ..2FE .................163,098 ......110.575 .................165,863 .................150,000 .................162,803 .......................0 ..................(116) .........................0 .......................0 ..........7.500 .........6.724 MN...... ................1,875 ................6,375 11/03/2010 05/01/2031
067901 AB 4 BARRICK GOLD CORP SR NTS......................................................... LS... I. ............ ..1FE ..............5,802,433 ......122.708 ..............6,633,236 ..............5,405,708 ..............5,754,505 .......................0 .............(33,316) .........................0 .......................0 ..........6.950 .........5.928 AO...... ..............93,924 ............375,697 07/13/2009 04/01/2019
067901 AB 4 BARRICK GOLD CORP SR NTS......................................................... ....... I. ............ ..1FE .................637,907 ......122.708 .................729,244 .................594,292 .................632,638 .......................0 ...............(3,663) .........................0 .......................0 ..........6.950 .........5.928 AO...... ..............10,326 ..............41,303 07/13/2009 04/01/2019
097751 AV 3 BOMBARDIER INC SER 144A SR NTS............................................... ....... A ............ ..3FE .................276,075 ......107.750 .................290,925 .................270,000 .................275,870 .......................0 ..................(205) .........................0 .......................0 ..........7.750 .........7.420 MS...... ................6,161 ................9,649 06/15/2010 03/15/2020
125094 AB 8 CDP FINANCIAL SER 144A SR NTS................................................... ....... A ............ ..1FE .................824,736 ......101.651 .................838,621 .................825,000 .................824,791 .......................0 .....................50 .........................0 .......................0 ..........3.000 .........3.007 MN...... ................2,475 ..............24,750 11/20/2009 11/25/2014
136069 DP 3 CANADIAN IMPERIAL BANK SR NTS................................................. LS... A ............ ..1FE .................324,630 ........99.671 .................323,931 .................325,000 .................324,666 .......................0 .....................37 .........................0 .......................0 ..........1.450 .........1.489 MS...... ................1,401 .......................0 09/07/2010 09/13/2013
136385 AK 7 CANADIAN NATURAL RESOURCES NTS.......................................... ....... I. ............ ..2FE .................617,610 ......114.016 .................684,096 .................600,000 .................616,529 .......................0 ...............(1,730) .........................0 .......................0 ..........5.700 .........5.175 MN...... ................4,370 ..............34,200 03/04/2010 05/15/2017
146900 AG 0 CASCADES INC SR NTS..................................................................... ....... A ..........1 ..4FE .................495,404 ......104.250 .................521,250 .................500,000 .................495,658 .......................0 ...................254 .........................0 .......................0 ..........7.750 .........7.915 JD....... ................1,722 ..............19,375 06/17/2010 12/15/2017
146900 AL 9 CASCADES INC SR NTS..................................................................... ....... A ..........1 ..4FE ...................98,410 ......104.500 .................104,500 .................100,000 ...................98,486 .......................0 .....................76 .........................0 .......................0 ..........7.875 .........8.115 JJ....... ................3,631 ................4,419 06/14/2010 01/15/2020
15135U AB 5 CENOVUS ENERGY INC SR NTS....................................................... ....... A ............ ..2FE .................249,791 ......107.155 .................267,888 .................250,000 .................249,828 .......................0 .....................37 .........................0 .......................0 ..........4.500 .........4.520 MS...... ................3,313 ................5,625 07/01/2010 09/15/2014
374826 AC 9 GIBSON ENERGY GEP MIDSTR SR NTS........................................... ....... A ..........1 ..4FE .................287,934 ......101.500 .................299,425 .................295,000 .................288,353 .......................0 ...................420 .........................0 .......................0 ........10.000 .......10.460 JJ....... ..............13,603 ..............12,711 10/12/2010 01/15/2018
380956 AB 8 GOLDCORP INC CONV SR NTS......................................................... ....... A ............ ..2FE ..............1,518,574 ......122.125 ..............1,648,688 ..............1,350,000 ..............1,495,203 .......................0 .............(23,372) .........................0 .......................0 ..........2.000 .......-0.943 FA....... ..............11,250 ..............13,500 06/07/2010 08/01/2014
56501R AA 4 MANULIFE FINANCIAL CORPORATION SR NTS............................... ....... I. ............ ..1FE .................259,620 ........97.953 .................254,678 .................260,000 .................259,641 .......................0 .....................21 .........................0 .......................0 ..........3.400 .........3.432 MS...... ................2,554 .......................0 09/14/2010 09/17/2015
67000X AH 9 NOVELIS INC SER 144A SR NTS....................................................... ....... A ..........1 ..4FE .................266,406 ......103.750 .................274,938 .................265,000 .................266,401 .......................0 ......................(5) .........................0 .......................0 ..........8.750 .........8.656 JD....... ...................902 .......................0 12/10/2010 12/15/2020
683078 FY 0 ONTARIO ELECTRIC FIN.................................................................... ....... I. ............ ..1FE .................751,860 ......113.163 .................678,978 .................600,000 .................638,646 .......................0 .............(16,049) .........................0 .......................0 ..........7.450 .........4.403 MS...... ..............11,299 ..............44,700 10/10/2002 03/31/2013
740212 AB 1 PRECISION DRILLING CORP SER 144A SR NTS.............................. ....... A ..........1 ..3FE .................500,000 ......101.750 .................508,750 .................500,000 .................500,000 .......................0 .......................0 .........................0 .......................0 ..........6.625 .........6.625 MN...... ................4,049 .......................0 11/10/2010 11/15/2020
74819R AK 2 QUEBECOR MEDIA INC SR NTS........................................................ ....... A ..........1 ..4FE .................102,750 ......103.250 .................103,250 .................100,000 .................102,523 .......................0 ..................(227) .........................0 .......................0 ..........7.750 .........6.864 JD....... ...................344 ................3,875 08/23/2010 03/15/2014
77509N AK 9 ROGERS CABLE INC.......................................................................... ....... I. ............ ..2FE .................165,594 ......109.213 .................163,820 .................150,000 .................165,350 .......................0 ..................(244) .........................0 .......................0 ..........5.500 .........2.174 MS...... ................2,429 .......................0 12/08/2010 03/15/2014
82934H AD 3 SINO-FOREST CORP CONV SER 144A SR NTS................................ ....... A ............ ..3FE ..............1,256,175 ......130.250 ..............1,758,375 ..............1,350,000 ..............1,262,021 .......................0 ................5,846 .........................0 .......................0 ..........4.250 .........5.551 JD....... ................2,550 ..............28,688 07/08/2010 12/15/2016
878742 AS 4 TECK RESOURCES LIMITED SR NTS................................................ ....... A ............ ..2FE ...................64,884 ......105.729 ...................68,724 ...................65,000 ...................64,884 .......................0 .......................0 .........................0 .......................0 ..........6.000 .........6.013 FA....... ................1,452 .......................0 08/03/2010 08/15/2040
893526 8Z 9 TRANS-CANADA PIPELINES SR NTS................................................ ....... I. ............ ..1FE .................223,083 ......129.307 .................290,941 .................225,000 .................223,124 .......................0 .....................19 .........................0 .......................0 ..........7.625 .........7.698 JJ....... ................7,911 ..............17,156 01/06/2009 01/15/2039
896356 AD 4 TRINIDAD DRILLING LTD SER 144A SR NTS.................................... ....... A ..........1 ..4FE .................332,474 ......101.000 .................338,350 .................335,000 .................332,474 .......................0 .......................0 .........................0 .......................0 ..........7.875 .........8.001 JJ....... ................1,099 .......................0 12/09/2010 01/15/2019
00928Q AB 7 AIRCASTLE LTD SR NTS.................................................................... ....... F ..........1 ..3FE .................190,252 ......109.250 .................207,575 .................190,000 .................190,274 .......................0 .....................23 .........................0 .......................0 ..........9.750 .........9.694 FA....... ................7,770 .......................0 10/26/2010 08/01/2016
03938L AK 0 ARCELORMITTAL CONV SR NTS...................................................... ....... F ............ ..2FE ..............1,130,898 ......144.500 ..............1,387,200 .................960,000 ..............1,105,420 .......................0 .............(25,478) .........................0 .......................0 ..........5.000 .........0.464 MN...... ................6,133 ..............24,000 06/07/2010 05/15/2014
046353 AC 2 ASTRAZENECA PLC SR NTS............................................................. ....... R ............ ..1FE ..............4,990,450 ......107.835 ..............5,391,750 ..............5,000,000 ..............4,996,478 .......................0 ................1,927 .........................0 .......................0 ..........5.400 .........5.444 MS...... ..............79,500 ............270,000 09/06/2007 09/15/2012
055451 AG 3 BHP BILLITON FINANCE SR NTS....................................................... ....... R ............ ..1FE ..............9,394,540 ......110.663 ..............9,959,670 ..............9,000,000 ..............9,276,956 .......................0 .............(78,657) .........................0 .......................0 ..........5.500 .........4.463 AO...... ............123,750 ............495,000 07/07/2009 04/01/2014
05565Q BF 4 BP CAPITAL MARKETS PLC SR NTS................................................. ....... R ............ ..1FE .................141,306 ......108.301 .................140,791 .................130,000 .................140,445 .......................0 ..................(861) .........................0 .......................0 ..........5.250 .........2.318 MN...... ................1,024 ................3,413 09/29/2010 11/07/2013
06739F FZ 9 BARCLAYS BANK PLC SR NTS.......................................................... ....... F ............ ..1FE ..............1,997,660 ......108.008 ..............2,160,160 ..............2,000,000 ..............1,998,289 .......................0 ...................431 .........................0 .......................0 ..........5.200 .........5.227 JJ....... ..............49,400 ............104,000 07/07/2009 07/10/2014
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204386 AF 3 CIE GEN GEOPHYSIQUE SR NTS...................................................... ....... R ..........1 ..3FE .................196,000 ......101.750 .................203,500 .................200,000 .................196,397 .......................0 ...................397 .........................0 .......................0 ..........7.500 .........7.994 MN...... ................1,917 ..............11,250 06/18/2010 05/15/2015
204386 AK 2 CIE GEN GEOPHYSIQUE SR NTS...................................................... ....... R ..........1 ..3FE .................392,563 ......102.500 .................410,000 .................400,000 .................393,032 .......................0 ...................470 .........................0 .......................0 ..........7.750 .........8.102 MN...... ................3,961 ..............25,188 06/23/2010 05/15/2017
204386 AM 8 CIE GEN GEOPHYSIQUE SR NTS...................................................... ....... F ..........1 ..3FE .................388,464 ......109.000 .................436,000 .................400,000 .................389,917 .......................0 ................1,445 .........................0 .......................0 ..........9.500 .......10.120 MN...... ................4,856 ..............38,000 12/30/2009 05/15/2016

21685W BL 0 RABOBANK NEDERLAND SR NTS..................................................... ....... F ............ ..1FE .................239,412 ........96.710 .................232,104 .................240,000 .................239,437 .......................0 .....................25 .........................0 .......................0 ..........2.125 .........2.177 AO...... ................1,105 .......................0 10/05/2010 10/13/2015
219868 BP 0 CORP ANDINA DE FOMENTO SR NTS.............................................. ....... R ............ ..1FE .................233,581 ........99.136 .................232,970 .................235,000 .................233,690 .......................0 ...................109 .........................0 .......................0 ..........3.750 .........3.873 JJ....... ................4,088 .......................0 07/07/2010 01/15/2016
22303Q AF 7 COVIDIEN INTL FINANCE SA SR NTS............................................... ....... R ............ ..1FE .................168,854 ......107.787 .................167,070 .................155,000 .................167,603 .......................0 ...............(1,250) .........................0 .......................0 ..........5.450 .........0.851 AO...... ................1,783 .......................0 10/25/2010 10/15/2012
25243Y AJ 8 DIAGEO CAPITAL PLC SR NTS.......................................................... ....... R ............ ..1FE ..............2,146,880 ......112.179 ..............2,213,292 ..............1,973,000 ..............2,124,996 .......................0 .............(21,884) .........................0 .......................0 ..........5.500 .........3.986 MS...... ..............27,430 ............108,515 01/14/2010 09/30/2016
25243Y AM 1 DIAGEO CAPITAL PLC NTS................................................................ ....... R ............ ..1FE .................441,292 ......113.421 .................446,879 .................394,000 .................438,150 .......................0 ...............(3,141) .........................0 .......................0 ..........5.750 .........3.862 AO...... ................4,279 ..............11,328 06/07/2010 10/23/2017
25243Y AN 9 DIAGEO CAPITAL PLC SR NTS.......................................................... ....... R ............ ..1FE ..............6,448,702 ......115.812 ..............7,018,207 ..............6,060,000 ..............6,326,838 .......................0 .............(79,981) .........................0 .......................0 ..........7.375 .........5.756 JJ....... ............206,082 ............446,925 11/13/2009 01/15/2014
25244S AC 5 DIAGEO FINANCE BV SR NTS........................................................... ....... R ............ ..1FE ..............4,537,745 ......111.265 ..............4,450,600 ..............4,000,000 ..............4,501,563 .......................0 .............(36,182) .........................0 .......................0 ..........5.300 .........2.516 AO...... ..............37,100 ............139,125 09/21/2010 10/28/2015
30251G AF 4 FMG RESOURCES SER 144A SR NTS............................................... LS... F ..........1 ..4FE ...................20,000 ......100.000 ...................20,000 ...................20,000 ...................20,000 .......................0 .......................0 .........................0 .......................0 ..........6.375 .........6.371 FA....... .....................57 .......................0 12/10/2010 02/01/2016
30251G AF 4 FMG RESOURCES SER 144A SR NTS............................................... ....... F ..........1 ..4FE .................300,000 ......100.000 .................300,000 .................300,000 .................300,000 .......................0 .......................0 .........................0 .......................0 ..........6.375 .........6.371 FA....... ...................850 .......................0 12/10/2010 02/01/2016
35177P AS 6 FRANCE TELECOM SR NTS............................................................... ....... R ............ ..1FE .................139,360 ......106.847 .................149,586 .................140,000 .................139,536 .......................0 ...................119 .........................0 .......................0 ..........4.375 .........4.478 JJ....... ................2,943 ................6,142 06/29/2009 07/08/2014
37932J AC 7 GLOBAL CROSSING LTD SR NTS...................................................... ....... F ..........1 ..4FE .................275,549 ......112.750 .................304,425 .................270,000 .................275,136 .......................0 ..................(413) .........................0 .......................0 ........12.000 .......11.328 MS...... ................9,540 ..............16,200 08/02/2010 09/15/2014
37943S AB 6 GLOBAL CROSSING UK FIN SR NTS................................................. ....... F ..........1 ..4FE .................169,813 ......103.500 .................160,425 .................155,000 .................160,395 ................4,226 ...............(2,706) .........................0 .......................0 ........10.750 .........8.546 JD....... ...................741 ..............16,663 02/27/2007 12/15/2011
40411E AA 6 HBOS TREASURY SERVICES PLC SER 144A................................... ....... F ............ ..1FE .................549,714 ......102.990 .................566,445 .................550,000 .................549,944 .......................0 .....................60 .........................0 .......................0 ..........5.000 .........5.012 MN...... ................3,056 ..............27,500 11/10/2006 11/21/2011
44328M AB 0 HSBC BANK PLC SER 144A SR NTS.................................................. ....... F ............ ..1FE .................549,549 ......102.510 .................563,805 .................550,000 .................549,592 .......................0 .....................43 .........................0 .......................0 ..........3.500 .........3.518 JD....... ...................160 ................9,625 06/21/2010 06/28/2015
45687A AB 8 INGERSOLL-RAND GL HLD CO SR NTS............................................ LS... R ............ ..2FE ..............2,997,293 ......110.581 ..............3,409,212 ..............3,083,000 ..............3,029,585 .......................0 ..............18,060 .........................0 .......................0 ..........6.000 .........6.732 FA....... ..............69,881 ............184,980 02/26/2009 08/15/2013
45687A AB 8 INGERSOLL-RAND GL HLD CO SR NTS............................................ ....... R ............ ..2FE ..............1,863,707 ......110.581 ..............2,119,838 ..............1,917,000 ..............1,883,786 .......................0 ..............11,229 .........................0 .......................0 ..........6.000 .........6.732 FA....... ..............43,452 ............115,020 02/26/2009 08/15/2013
458207 AG 2 INTELSAT JACKSON HOLDINGS LTD SER 144A.............................. ....... F ..........1 ..4FE .................219,216 ......108.750 .................239,250 .................220,000 .................219,287 .......................0 .....................59 .........................0 .......................0 ..........8.500 .........8.553 MN...... ................3,117 ..............19,271 10/15/2009 11/01/2019
45824T AA 3 INTELSAT JACKSON HLDG SER 144A SR NTS................................. ....... F ..........1 ..4FE .................905,000 ......101.000 .................914,050 .................905,000 .................905,000 .......................0 .......................0 .........................0 .......................0 ..........7.250 .........7.247 AO...... ..............16,585 .......................0 09/16/2010 10/15/2020
485161 AD 5 KANSAS CITY SOUTHERN MEX SR NTS........................................... ....... F ..........1 ..3FE .................319,475 ......103.500 .................331,200 .................320,000 .................319,703 ................4,650 .....................86 .........................0 .......................0 ..........7.625 .........7.661 JD....... ................2,033 ..............24,400 02/27/2008 12/01/2013
500472 AB 1 KONINKLIJKE PHILIPS ELEC NV SR NTS.......................................... ....... R ............ ..1FE .................143,267 ......112.132 .................162,591 .................145,000 .................143,657 .......................0 ...................146 .........................0 .......................0 ..........5.750 .........5.910 MS...... ................2,548 ................8,338 03/05/2008 03/11/2018
52205V AA 3 LEASEPLAN CORPORATION SER 144A NTS.................................... ....... F ............ ..1FE .................524,858 ......102.736 .................539,364 .................525,000 .................524,935 .......................0 .....................47 .........................0 .......................0 ..........3.000 .........3.009 MN...... ................2,363 ..............15,750 04/28/2009 05/07/2012
55932R AH 0 MAGNACHIP SEMICONDUCTOR SR NTS......................................... ....... F ..........1 ..4FE .................237,293 ......105.500 .................242,650 .................230,000 .................237,100 ....................(69) ..................(124) .........................0 .......................0 ........10.500 .........9.719 AO...... ................5,098 .......................0 11/16/2010 04/15/2016
62886H AE 1 NCL CORP LTD SR NTS..................................................................... ....... F ..........1 ..4FE .................293,575 ......116.625 .................320,719 .................275,000 .................292,263 .......................0 ...............(1,312) .........................0 .......................0 ........11.750 .......10.085 MN...... ................4,129 ..............16,156 06/28/2010 11/15/2015
62941F AH 1 NTL CABLE PLC SR NTS.................................................................... ....... F ..........1 ..3FE .................484,875 ......106.500 .................532,500 .................500,000 .................486,574 .......................0 ................1,403 .........................0 .......................0 ..........9.125 .........9.693 FA....... ..............17,236 ..............45,625 02/06/2009 08/15/2016
6325C0 BE 0 NATIONAL AUSTRALIA BANK SER 144A BONDS.............................. ....... F ............ ..1FE .................249,955 ......103.419 .................258,548 .................250,000 .................249,962 .......................0 .......................7 .........................0 .......................0 ..........3.750 .........3.754 MS...... ................3,099 ................4,688 02/23/2010 03/02/2015
65504L AC 1 NOBLE HOLDING INTL LTD SR NTS.................................................. LS... F ............ ..1FE ..............1,924,664 ......103.450 ..............1,996,555 ..............1,929,971 ..............1,924,855 .......................0 ...................191 .........................0 .......................0 ..........4.900 .........4.935 FA....... ..............40,717 .......................0 07/21/2010 08/01/2020
65504L AC 1 NOBLE HOLDING INTL LTD SR NTS.................................................. ....... F ............ ..1FE ...................69,836 ......103.450 ...................72,445 ...................70,029 ...................69,843 .......................0 .......................7 .........................0 .......................0 ..........4.900 .........4.935 FA....... ................1,477 .......................0 07/21/2010 08/01/2020
656531 AE 0 STATOIL ASA SR NTS........................................................................ ....... F ............ ..1FE ..............3,596,880 ......122.432 ..............3,672,960 ..............3,000,000 ..............3,534,284 .......................0 .............(62,596) .........................0 .......................0 ..........7.500 .........4.000 AO...... ..............56,250 ............225,000 03/23/2010 10/01/2016
656531 AL 4 STATOIL ASA SER B........................................................................... ....... F ............ ..1FE ..............6,074,568 ......123.224 ..............6,161,200 ..............5,000,000 ..............5,768,916 .......................0 ...........(196,892) .........................0 .......................0 ..........9.125 .........4.384 JJ....... ............210,382 ............456,250 06/10/2009 07/15/2014
706448 BK 2 PEMEX FINANCE LTD PRO RATA PAR SINK NTS............................ ....... F ..........2 ..1FE ...................22,727 ......100.840 ...................22,689 ...................22,500 ...................22,499 .......................0 ....................(23) .........................0 .......................0 ..........9.030 .........8.947 FMAN. ...................260 ................2,540 11/02/2000 02/15/2011

71645W AQ 4 PETROBRAS INTL FIN CO NTS.......................................................... ....... R ............ ..2FE ...................44,303 ......105.040 ...................47,268 ...................45,000 ...................44,306 .......................0 .......................2 .........................0 .......................0 ..........6.875 .........7.000 JJ....... ................1,384 ................2,234 10/23/2009 01/20/2040
81180R AE 2 SEAGATE TECHNOLOGY HDD H SR NTS......................................... LS... F ............ ..3FE ...................21,471 ......100.500 ...................22,110 ...................22,000 ...................21,568 ...................424 .....................58 .........................0 .......................0 ..........6.800 .........7.219 AO...... ...................374 ................1,496 10/13/2009 10/01/2016
81180R AE 2 SEAGATE TECHNOLOGY HDD H SR NTS......................................... ....... F ............ ..3FE .................378,671 ......100.500 .................389,940 .................388,000 .................380,372 ................7,481 ................1,019 .........................0 .......................0 ..........6.800 .........7.219 AO...... ................6,596 ..............26,384 10/13/2009 10/01/2016
81725C AB 3 SENSATA TECH TERM LOAN............................................................ ....... .. ............ ..4FE .................436,783 ........97.781 .................482,588 .................493,540 .................450,721 .......................0 ..............13,938 .........................0 .......................0 ..........2.038 .........5.713 JAJO.. ................1,855 ................6,957 12/23/2009 04/27/2013
822582 AA 0 SHELL INTERNATIONAL FIN SR NTS................................................ ....... R ............ ..1FE ..............3,508,700 ......102.415 ..............3,584,525 ..............3,500,000 ..............3,500,976 .......................0 ...............(1,929) .........................0 .......................0 ..........5.625 .........5.566 JD....... ................2,188 ............196,875 07/12/2006 06/27/2011
822582 AD 4 SHELL INTERNATIONAL FIN SR NTS................................................ ....... R ............ ..1FE .................994,690 ......118.523 ..............1,185,230 ..............1,000,000 .................994,831 .......................0 .....................65 .........................0 .......................0 ..........6.375 .........6.415 JD....... ................2,833 ..............63,750 12/08/2008 12/15/2038
822582 AQ 5 SHELL INTERNATIONAL FIN SR NTS................................................ ....... R ............ ..1FE ..............1,998,620 ......102.695 ..............2,053,900 ..............2,000,000 ..............1,998,751 .......................0 ...................131 .........................0 .......................0 ..........3.100 .........3.115 JD....... ...................517 ..............31,000 06/21/2010 06/28/2015
85771P AB 8 STATOIL ASA SR NTS........................................................................ ....... F ............ ..1FE ..............2,570,457 ........99.024 ..............2,548,878 ..............2,574,000 ..............2,570,626 .......................0 ...................170 .........................0 .......................0 ..........3.125 .........3.147 FA....... ..............29,941 .......................0 08/11/2010 08/17/2017
859737 AB 4 STERLITE INDUSTRIES LTD CONV SR NTS..................................... ....... F ............ ......2 ..............1,399,718 ......104.000 ..............1,632,800 ..............1,570,000 ..............1,420,148 .......................0 ..............20,430 .........................0 .......................0 ..........4.000 .........6.881 AO...... ..............10,641 ..............31,400 05/20/2010 10/30/2014
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87927V AL 2 TELECOM ITALIA CAPITAL NTS......................................................... ....... R ............ ..2FE ...................82,934 ......102.454 ...................81,963 ...................80,000 ...................82,253 .......................0 ..................(546) .........................0 .......................0 ..........4.950 .........4.130 MS...... ................1,001 ................3,960 09/28/2009 09/30/2014
87938W AJ 2 TELEFONICA EMISIONES  SAU SR NTS........................................... ....... R ............ ..1FE ...................70,000 ......103.568 ...................72,498 ...................70,000 ...................70,000 .......................0 .......................0 .........................0 .......................0 ..........4.949 .........4.949 JJ....... ................1,597 ................3,551 06/22/2009 01/15/2015
88165F AA 0 TEVA PHARMACEUTICAL CONV SR NTS......................................... LS... F ..........1 ..1FE ..............1,778,148 ......109.625 ..............1,726,594 ..............1,575,000 ..............1,612,986 .......................0 ...........(165,162) .........................0 .......................0 ..........1.750 ......-24.433 FA....... ..............11,484 ................9,450 11/11/2010 02/01/2011
902118 BL 1 TYCO INTL FINAN NTS....................................................................... ....... R ............ ..1FE .................618,212 ......127.998 .................710,389 .................555,000 .................613,151 .......................0 ...............(4,924) .........................0 .......................0 ..........8.500 .........6.730 JJ....... ..............21,753 ..............36,550 02/17/2010 01/15/2019
92769V AA 7 VIRGIN MEDIA FINANCE PLC SR BOND........................................... ....... F ..........1 ..3FE ...................98,662 ......113.000 .................113,000 .................100,000 ...................98,938 .......................0 ...................158 .........................0 .......................0 ..........9.500 .........9.750 FA....... ................3,589 ..............11,400 07/16/2009 08/15/2016

92857W AK 6 VODAFONE GROUP PLC NTS............................................................ ....... R ............ ..1FE ..............3,441,360 ......111.952 ..............3,358,560 ..............3,000,000 ..............3,416,215 .......................0 .............(25,145) .........................0 .......................0 ..........5.750 .........2.860 MS...... ..............50,792 ..............86,250 08/25/2010 03/15/2016
93443T AA 4 WARNER CHILCOTT CO LLC SER 144A SR NTS.............................. ....... F ..........1 ..4FE .................759,688 ......101.000 .................757,500 .................750,000 .................754,710 ...............(4,705) ..................(272) .........................0 .......................0 ..........7.750 .........7.470 MS...... ..............21,151 .......................0 11/30/2010 09/15/2018
94707V AA 8 WEATHERFORD BERMUDA SR NTS................................................. ....... R ............ ..2FE ..............2,995,860 ........99.503 ..............2,985,090 ..............3,000,000 ..............2,995,926 .......................0 .....................66 .........................0 .......................0 ..........5.125 .........5.143 MS...... ..............41,854 .......................0 09/16/2010 09/15/2020
961214 BJ 1 WESTPAC BANKING CORP NTS........................................................ ....... R ............ ..1FE .................234,803 ......102.316 .................240,443 .................235,000 .................234,875 .......................0 .....................64 .........................0 .......................0 ..........2.250 .........2.279 MN...... ...................617 ................5,288 11/16/2009 11/19/2012
97314X AE 4 WIND ACQUISITION FIN SA SER 144A SR NTS................................ LS... F ..........1 ..4FE .................181,913 ......112.750 .................186,038 .................165,000 .................179,497 .......................0 ...............(2,415) .........................0 .......................0 ........11.750 .........9.331 JJ....... ................8,940 ..............19,495 01/05/2010 07/15/2015

3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations....................................................................... ..........706,134,206 ....XXX........ ..........750,283,588 ..........686,908,675 ..........702,737,325 ..............30,796 ........(2,364,767) .........................0 .......................0 ....XXX........ ....XXX...... .XXX... .......10,141,077 .......31,421,512 .....XXX...... .....XXX......
Industrial & Miscellaneous (Unaffiliated) - Single Class Mortgage-Backed/Asset-Backed Securities

02005H AB 9 ALLY AUTO RCEIVABLES TRUST SER 2010-1 CL............................. ....... .. ..........2 ..1FE .................769,943 ......100.618 .................774,759 .................770,000 .................769,953 .......................0 .....................10 .........................0 .......................0 ..........1.450 .........1.458 MON... ...................496 ................8,064 03/17/2010 05/15/2014
045184 AA 6 ASIF GLOBAL FINANCING XIX SER 144A NTS.................................. ....... .. ............ ..1FE .................213,774 ......103.000 .................226,600 .................220,000 .................217,894 .......................0 ...................950 .........................0 .......................0 ..........4.900 .........5.401 JJ....... ................4,911 ..............10,780 03/22/2006 01/17/2013
05568B AA 6 BURLINGTON NORTH SANTA FE SER 06-1 P/T................................ ....... .. ..........2 ..1FE .................542,283 ......109.528 .................531,737 .................485,481 .................541,363 .......................0 ..................(825) .........................0 .......................0 ..........5.720 .........3.718 JJ....... ..............12,805 ................3,420 11/17/2010 01/15/2024
06052J AC 6 BANK OF AMERICA AUTO TRUST SER 2010-1A............................... ....... .. ..........2 ..1FE ..............1,124,957 ......100.559 ..............1,131,289 ..............1,125,000 ..............1,124,966 .......................0 .......................9 .........................0 .......................0 ..........1.390 .........1.392 MON... ...................695 ..............13,770 01/22/2010 03/15/2014
12619S AC 0 CNH EQUIPMENT TRUST SER 2010-C CL A3................................... ....... .. ..........2 ..1FE .................324,985 ........99.844 .................324,493 .................325,000 .................324,985 .......................0 .......................1 .........................0 .......................0 ..........1.170 .........1.172 MON... ...................169 ...................296 11/10/2010 05/15/2015
126410 LM 9 CSX TRANSPORTATION INC ABS NTS............................................. ....... .. ..........2 ..1FE .................715,018 ......110.570 .................799,269 .................722,863 .................715,665 .......................0 ...................365 .........................0 .......................0 ..........6.251 .........6.413 JJ....... ..............20,836 ..............45,186 02/12/2009 01/15/2023
126650 AQ 3 CVS CAREMARK CORP SER 144A BONDS....................................... ....... .. ............ ..1FE .................172,932 ......100.568 .................177,676 .................176,672 .................173,401 .......................0 ...................131 .........................0 .......................0 ..........5.789 .........5.976 MON... ...................597 ..............10,228 02/01/2007 01/10/2026
126650 BC 3 CVS CAREMARK CORP PT NTS........................................................ ....... .. ..........2 ..2FE ...................11,340 ......101.464 ...................11,528 ...................11,362 ...................11,341 .......................0 .......................1 .........................0 .......................0 ..........5.880 .........5.897 MON... .....................39 ...................668 07/10/2009 01/10/2028
126650 BP 4 CVS CAREMARK CORP PT NTS........................................................ ....... .. ..........2 ..1FE .................189,774 ......102.559 .................196,791 .................191,881 .................189,861 .......................0 .....................60 .........................0 .......................0 ..........6.036 .........6.133 MON... ...................676 ..............11,582 07/10/2009 12/10/2028
126802 BD 8 CABELAS MASTER CREDIT CARD TRT SER.................................... ....... .. ..........2 ..1FE ..............3,072,188 ......101.787 ..............3,053,610 ..............3,000,000 ..............3,057,887 .......................0 .............(14,300) .........................0 .......................0 ..........2.260 .........0.671 MON... ................3,202 ..............22,795 09/09/2010 03/15/2012
17308B AH 1 CITIBANK OMNI MASTER TRUST SER 2009-A8................................ ....... .. ..........2 ..1FE ..............3,050,625 ......101.239 ..............3,037,170 ..............3,000,000 ..............3,041,181 .......................0 ...............(9,444) .........................0 .......................0 ..........2.360 .........1.362 MON... ................3,344 ..............23,804 09/01/2010 05/15/2012
22822R AZ 3 CROWN CASTLE TOWERS LLC SER 144A SR NTS.......................... ....... .. ............ ..1FE ..............4,134,820 ........96.108 ..............3,844,320 ..............4,000,000 ..............4,132,998 .......................0 ...............(1,822) .........................0 .......................0 ..........4.883 .........4.457 MON... ................8,681 ..............32,553 11/03/2010 08/15/2020
247367 BH 7 DELTA AIRLINES INC CL A EQUIP TR............................................... ....... .. ............ ..2FE ...................81,256 ......106.000 ...................86,131 ...................81,256 ...................81,256 .......................0 .......................0 .........................0 .......................0 ..........6.821 .........6.821 FA....... ................2,171 ................5,542 04/10/2008 08/10/2022
31331F AU 5 FEDERAL EXPRESS SER 1997-1 CL A.............................................. ....... .. ..........1 ..1FE ..............1,457,301 ......105.625 ..............1,352,081 ..............1,280,077 ..............1,311,712 .......................0 .............(30,507) .........................0 .......................0 ..........7.500 .........4.909 JJ....... ..............44,269 ..............96,006 03/28/2007 12/27/2011
34529G AF 2 FORD CREDIT AUTO OWNER TRUST SER 2009-D.......................... ....... .. ..........2 ..1FE ..............1,124,866 ......101.131 ..............1,137,724 ..............1,125,000 ..............1,124,909 .......................0 .....................32 .........................0 .......................0 ..........2.170 .........2.176 MON... ................1,085 ..............24,413 09/02/2009 10/15/2013
43812K AC 7 HONDA AUTO RECV OWNER TR SER 2010-2 CL............................. ....... .. ..........2 ..1FE .................224,973 ......100.745 .................226,676 .................225,000 .................224,978 .......................0 .......................6 .........................0 .......................0 ..........1.340 .........1.348 MON... ...................109 ................1,759 05/12/2010 05/20/2013

43812W AD 9 HONDA AUTO RECV OWNER TR SER 2009-3 CL............................. ....... .. ..........2 ..1FE .................234,957 ......103.883 .................244,125 .................235,000 .................234,976 .......................0 .....................13 .........................0 .......................0 ..........3.300 .........3.311 MON... ...................345 ................7,755 07/07/2009 09/15/2015
44921A AD 3 HYUNDAI AUTO RECEIVABLES TRUST SER.................................... ....... .. ..........2 ..1FE .................134,977 ......104.136 .................140,584 .................135,000 .................134,982 .......................0 .......................3 .........................0 .......................0 ..........3.150 .........3.155 MON... ...................189 ................4,253 09/02/2009 03/15/2016
587682 AC 9 MERCEDES-BENZ AUTO REC TRUST SER 2010-01......................... ....... .. ..........2 ..1FE ..............1,099,788 ......100.871 ..............1,109,581 ..............1,100,000 ..............1,099,827 .......................0 .....................38 .........................0 .......................0 ..........1.420 .........1.429 MON... ...................694 ..............10,153 04/13/2010 08/15/2014
637432 LR 4 NATL RURAL UTIL COOP FIN CO BONDS......................................... ....... .. ............ ..1FE ............13,328,976 ......137.942 ............15,318,459 ............11,105,000 ............13,024,693 .......................0 ...........(175,675) .........................0 .......................0 ........10.375 .........7.422 MN...... ............192,024 .........1,152,144 04/23/2009 11/01/2018
78442G JS 6 SLM STUDENT LOAN TR SER 2003-11 CL A6................................... ....... .. ..........2 ..1FE .................185,625 ........99.730 .................199,460 .................200,000 .................187,374 .......................0 ................1,749 .........................0 .......................0 ..........0.592 .........2.792 MJSD. .....................56 ...................717 07/23/2010 12/15/2025
78442G LG 9 SLM STUDENT LOAN TR SER 2004-3 CL A4..................................... ....... .. ..........2 ..1FE .................530,927 ........99.704 .................530,599 .................532,174 .................531,027 .......................0 ...................100 .........................0 .......................0 ..........0.418 .........0.469 JAJO.. ...................421 ................1,444 05/18/2010 04/25/2019
78445X AA 4 SLM STUDENT LOAN TRUST SER 2010-1 CL A................................ ....... .. ..........2 ..1FE .................995,869 ........99.657 .................992,453 .................995,869 .................995,869 .......................0 .......................0 .........................0 .......................0 ..........0.661 .........0.661 MON... ...................110 ................4,870 04/12/2010 07/25/2017
83149E AE 7 SLM STUDENT LOAN TRUST SER 2006-5 CL A5.............................. ....... .. ..........2 ..1FE .................466,406 ........94.326 .................471,630 .................500,000 .................467,877 .......................0 ................1,471 .........................0 .......................0 ..........0.413 .........1.155 MON... .....................34 ................1,760 04/08/2010 01/25/2027
83715A AJ 8 SOUTH CAROLINA STUDENT LOAN SER 2010-1.............................. ....... .. ..........2 ..1FE .................291,047 ........96.506 .................289,518 .................300,000 .................291,104 .......................0 .....................57 .........................0 .......................0 ..........1.338 .........1.603 JAJO.. ...................357 .......................0 11/19/2010 10/27/2036
87203R AA 0 SYSTEMS 2001 ASSET TRUST SER 144A 2001 A............................. ....... F ..........2 ..4FE .................744,847 ......109.710 .................770,154 .................701,991 .................725,022 .......................0 ....................(91) .........................0 .......................0 ..........6.664 .........5.389 MJSD. ................2,079 ..............50,990 01/27/2006 09/15/2013

3399999. Industrial & Miscellaneous (Unaffiliated) - Single Class Mtg-Backed/Asset Backed Sec............................... ............35,224,454 ....XXX........ ............36,978,417 ............32,544,626 ............34,737,101 .......................0 ...........(227,668) .........................0 .......................0 ....XXX........ ....XXX...... .XXX... ............300,394 .........1,544,952 .....XXX...... .....XXX......
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Residential Mortgage-Backed Securities

040104 GR 6 ARGENT SECURITIES INC SER 2004-W6 CL AF............................... ....... .. ..........2 ...1Z* .................226,732 ........93.710 .................241,444 .................257,650 .................228,967 .......................0 ...................907 .........................0 .......................0 ..........3.623 .........4.798 MON... ...................778 ................9,335 06/27/2008 05/25/2034
073879 2U 1 BEAR STEARNS ABS TR SER 2005-AQ2 CL A3................................ ....... .. ..........2 ...1Z* .................384,989 ........89.929 .................407,014 .................452,595 .................391,472 .......................0 ................2,540 .........................0 .......................0 ..........0.621 .........1.605 MON... .....................55 ................2,888 06/10/2008 09/25/2035
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12667F CW 3 COUNTRYWIDE ALT LN TR SER 2004-6CB CL A.............................. ....... .. ..........2 ...1Z* .................195,790 ........76.842 .................181,264 .................235,892 .................199,573 .......................0 ................1,545 .........................0 .......................0 ..........0.551 .........1.821 MON... .....................22 ................1,322 07/10/2008 05/25/2034
12669D C8 9 COUNTRYWIDE HOME LN SER 2003-HYB1 CL 1A1.......................... ....... .. ..........2 ...1Z* .................324,994 ........93.601 .................316,871 .................338,534 .................326,227 .......................0 ...................597 .........................0 .......................0 ..........3.037 .........3.373 MON... ...................949 ..............11,291 05/07/2008 05/19/2033
12669G YY 1 COUNTRYWIDE HOME LN SER 2005-9 CL 1A1................................. ....... .. ..........2 ...1Z* .................506,913 ........65.038 .................425,058 .................653,554 .................520,234 .......................0 ................5,243 .........................0 .......................0 ..........0.561 .........2.198 MON... .....................71 ................3,778 06/10/2008 05/25/2035
74160M HL 9 PRIME MTG TR SER 2055-2  CL 1A3.................................................. ....... .. ..........2 ...1Z* .................301,256 ......101.546 .................304,960 .................300,317 .................300,612 .......................0 ..................(126) .........................0 .......................0 ..........5.250 .........5.204 MON... ................1,314 ..............15,767 08/18/2005 07/25/2020
76110W WX 0 RESIDENTIAL ASSET SECURITIES SER........................................... ....... .. ..........2 ...1Z* .................221,386 ........95.935 .................220,954 .................230,317 .................222,166 .......................0 ...................295 .........................0 .......................0 ..........3.770 .........4.137 MON... ...................724 ................8,678 05/06/2008 01/25/2032
88522Y AC 3 THORNBURG MTG SEC TR SER 2007-4 CL 3A1............................... ....... .. ..........2 ...1Z* .................246,585 ........97.089 .................242,860 .................250,142 .................246,811 ..............46,861 .....................56 .........................0 .......................0 ..........6.180 .........6.275 MON... ................1,332 ..............15,481 08/30/2007 09/25/2037
92922F 4M 7 WASHINGTON MUTUAL SER 2005-AR13 CL A1................................ ....... .. ..........2 ...1Z* .................146,249 ........84.378 .................123,354 .................146,192 .................146,241 .......................0 ......................(2) .........................0 .......................0 ..........0.551 .........0.549 MON... .....................16 ...................831 11/10/2005 10/25/2045
92922F 5U 8 WASHINGTON MUTUAL SER 2005-AR15 CL A1A2............................ ....... .. ..........2 ...1Z* .................459,161 ........76.765 .................437,518 .................569,944 .................466,685 .......................0 ................2,937 .........................0 .......................0 ..........0.541 .........1.491 MON... .....................60 ................3,183 06/06/2008 11/25/2045
92922F D2 1 WASHINGTON MUTUAL SER 2005-AR2 CL 2A1A............................. ....... .. ..........2 ...1Z* .................139,209 ........85.641 .................143,423 .................167,470 .................141,183 .......................0 ...................755 .........................0 .......................0 ..........0.571 .........1.452 MON... .....................19 ...................986 05/22/2008 01/25/2045
92922F J2 5 WASHINGTON MUTUAL SER 2005-AR6 CL 2A1A............................. ....... .. ..........2 ...1Z* .................171,437 ........83.736 .................174,800 .................208,751 .................174,060 .......................0 ................1,003 .........................0 .......................0 ..........0.491 .........1.401 MON... .....................20 ................1,060 05/22/2008 04/25/2045
92925C BA 9 WASHINGTON MUTUAL SER 2005-AR19 CL A1A1............................ ....... .. ..........2 ...1Z* .................421,931 ........85.974 .................453,085 .................527,003 .................429,041 .......................0 ................2,776 .........................0 .......................0 ..........0.531 .........1.503 MON... .....................54 ................2,890 06/06/2008 12/25/2045

3499999. Industrial & Miscellaneous - Defined Multi-Class Residential Mortgage-Backed Securities.......................... ..............3,746,632 ....XXX........ ..............3,672,605 ..............4,338,361 ..............3,793,272 ..............46,861 ..............18,526 .........................0 .......................0 ....XXX........ ....XXX...... .XXX... ................5,414 ..............77,490 .....XXX...... .....XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Residential Mortgage-Backed Securities

05948X S6 9 BANC OF AMERICA MTG SEC SER 2004-A CL................................. ....... .. ..........2 ...1Z* ...................66,027 ........83.522 ...................55,494 ...................66,442 ...................66,066 .......................0 .....................22 .........................0 .......................0 ..........3.467 .........3.498 MON... ...................198 ................2,351 03/09/2006 02/25/2034
251510 LF 8 DEUTSCHE ALT-A SEC INC MTG SER 2006-AR1.............................. ....... .. ..........2 ...1Z* .................422,808 ........62.991 .................354,812 .................563,274 .................432,172 .......................0 ................4,646 .........................0 .......................0 ..........3.008 .........5.324 MON... ................1,468 ..............18,325 06/20/2008 02/25/2036
36242D FT 5 GSR MTG LN TR SER 2004-11 CL 2A2............................................... ....... .. ..........2 ...1Z* .................364,039 ........87.548 .................383,987 .................438,601 .................369,274 .......................0 ................2,471 .........................0 .......................0 ..........3.081 .........4.665 MON... ................1,165 ..............15,041 08/22/2008 09/25/2034
45660L VM 8 INDYMAC INDX MTG LN TR SER 2005-AR15 CL............................... ....... .. ..........2 ...1Z* .................130,098 ........83.151 .................110,777 .................133,224 .................110,777 ..............13,218 .....................71 .........................0 .......................0 ..........5.099 .........5.282 MON... ...................566 ................6,779 02/03/2006 09/25/2035
45662F AA 8 INDYMAC INDA MTG LN TR SER 2006-AR3 CL................................. ....... .. ..........2 ...1Z* .................241,478 ........71.436 .................188,142 .................263,371 .................188,142 ..............29,515 ...................562 .........................0 .......................0 ..........4.891 .........5.632 MON... ................1,110 ..............13,232 06/11/2008 12/25/2036
45670N AA 1 INDYMAC INDA MTG LN TR SER 2007-AR7 CL................................. ....... .. ..........2 ...1Z* ...................78,313 ........80.359 ...................62,966 ...................78,356 ...................62,966 ................8,609 ......................(6) .........................0 .......................0 ..........5.874 .........5.843 MON... ...................401 ................4,730 08/24/2007 11/25/2037
466247 UG 6 JP MORGAN MTG TR SER 2005-A6 CL 7A1....................................... ....... .. ..........2 ...1Z* .................104,467 ........86.308 ...................94,105 .................109,033 ...................94,105 .............(10,722) ...................179 .........................0 .......................0 ..........3.101 .........3.427 MON... ...................291 ................4,526 06/03/2008 08/25/2035
525221 EN 3 LEHMAN XS TRUST SER 2005-7N CL 1A1B...................................... ....... .. ..........2 ...1Z* ...................45,551 ........41.688 ...................78,553 .................188,432 ...................46,331 .......................0 ................1,008 .................42,769 .......................0 ..........0.561 .........8.107 MON... .....................18 ................1,088 11/21/2005 12/25/2035
52524T AA 2 LEHMAN XS TRUST SER 2007-8H CL A1........................................... ....... .. ..........2 ...1Z* .................279,674 ........50.436 .................190,435 .................377,578 .................190,435 ..................(945) ................2,531 .................17,217 .......................0 ..........0.391 .........2.107 MON... .....................29 ................1,587 06/03/2008 06/25/2037
59020U 2H 7 MERRILL LYNCH MTG INV TR SER 2005-A9 CL................................ ....... .. ..........2 ...1Z* .................136,358 ........81.578 .................115,425 .................141,490 .................115,425 .............(21,345) ...................221 .........................0 .......................0 ..........2.700 .........2.967 MON... ...................372 ................6,382 06/05/2008 12/25/2035
74159U AA 5 PRIME MTG TR SER 2006-DR1 CL 1A1 SER 144............................... ....... .. ..........2 ...1Z* .................271,803 ........97.359 .................266,121 .................273,340 .................271,858 .......................0 .....................14 .........................0 .......................0 ..........5.500 .........5.518 MON... ................1,253 ..............15,034 11/10/2006 05/25/2035
74159U AB 3 PRIME MTG TR SER 2006-DR1 CL 1A2 SER 144............................... ....... .. ..........2 ...2Z* .................120,954 ........99.209 .................119,030 .................119,980 .................120,803 .......................0 ....................(38) .........................0 .......................0 ..........6.000 .........5.885 MON... ...................600 ................7,199 11/10/2006 05/25/2035
74159U AD 9 PRIME MTG TR SER 2006-DR1 CL 2A2 SER 144............................... ....... .. ..........2 ...1Z* .................736,275 ........84.068 .................623,354 .................741,488 .................623,354 ...........(113,263) .....................55 .........................0 .......................0 ..........6.000 .........6.027 MON... ................3,707 ..............44,489 10/25/2006 05/25/2035
863579 RT 7 STRUCTURED ADJ RATE MTG LN SER 2005-11.............................. ....... .. ..........2 ...1Z* .................465,874 ........72.171 .................436,657 .................605,031 .................475,363 .......................0 ................5,425 .........................0 .......................0 ..........2.655 .........4.749 MON... ................1,387 ..............20,483 08/22/2008 05/25/2035
86365D AC 3 STRUCTURED ASSET SEC CORP SER 2007-BC4............................ ....... .. ..........2 ...1Z* .................147,921 ........96.105 .................150,732 .................156,841 .................148,826 .......................0 ...................335 .........................0 .......................0 ..........0.511 .........0.809 MON... .....................16 ...................827 04/23/2008 11/25/2037
88522Y AB 5 THORNBURG MTG SEC TR SER 2007-4 CL 1A2............................... ....... .. ..........2 ...1Z* .................238,416 ........93.117 .................222,946 .................239,426 .................238,455 .......................0 .......................0 .........................0 .......................0 ..........6.196 .........6.195 MON... ................1,276 ..............14,829 08/30/2007 09/25/2037
92925V AA 8 WASHINGTON MUTUAL SER 2007-HY1 CL 1A1................................ ....... .. ..........2 ...2Z* .................423,912 ........72.923 .................361,819 .................496,166 .................428,033 .......................0 ................1,629 .........................0 .......................0 ..........5.492 .........6.949 MON... ................2,345 ..............27,656 04/22/2008 02/25/2037
933634 AA 5 WASHINGTON MUTUAL SER 2007-HY3 CL 1A1................................ ....... .. ..........2 ...1Z* .................434,788 ........73.583 .................375,560 .................510,390 .................375,560 .............(63,563) ................1,720 .........................0 .......................0 ..........5.385 .........6.851 MON... ................2,376 ..............27,992 04/22/2008 03/25/2037
93364E AC 8 WASHINGTON MUTUAL SER 2007-HE3 CL 2A2................................ ....... .. ..........2 ...1Z* .................596,400 ........56.528 .................542,669 .................960,000 .................621,401 .......................0 ................9,995 .........................0 .......................0 ..........0.431 .........3.723 MON... .....................69 ................4,282 06/26/2008 05/25/2037
93934F QP 0 WASHINGTON MUTUAL SER 2006-AR3 CL A1A............................... ....... .. ..........2 ...1Z* .................473,426 ........56.052 .................353,084 .................629,922 .................483,132 .......................0 ................4,111 .........................0 .......................0 ..........1.298 .........2.665 MON... ...................711 ................8,783 04/03/2008 05/25/2046
93935F AC 5 WASHINGTON MUTUAL SER 2006-AR6 CL 2A.................................. ....... .. ..........2 ...1Z* .................479,237 ........53.367 .................340,297 .................637,654 .................340,297 ...........(148,546) ................4,158 .........................0 .......................0 ..........1.288 .........2.610 MON... ...................715 ................8,824 04/03/2008 08/25/2046

3599999. Industrial & Miscellaneous - Other Multi-Class Residential Mortgage-Backed Securities.............................. ..............6,257,819 ....XXX........ ..............5,426,965 ..............7,730,039 ..............5,802,775 ...........(307,042) ..............39,109 .................59,986 .......................0 ....XXX........ ....XXX...... .XXX... ..............20,073 ............254,439 .....XXX...... .....XXX......
Industrial & Miscellaneous (Unaffiliated) - Defined Multi-Class Commercial Mortgage-Backed Securities

02582J FT 2 AMERICAN EXP CR TR SER 2009-1 CL A.......................................... ....... .. ..........2 ..1FE ..............3,070,313 ......101.623 ..............3,048,690 ..............3,000,000 ..............3,057,607 .......................0 .............(12,705) .........................0 .......................0 ..........1.610 .........0.683 MON... ................2,281 ..............40,996 02/23/2010 12/15/2014
05947U C9 7 BANC OF AMERICA COMM MTG SER 2005-1 CL.............................. ....... .. ..........2 ...1Z* .................778,912 ......104.829 .................812,425 .................775,000 .................778,405 .......................0 ....................(96) .........................0 .......................0 ..........5.060 .........5.067 MON... ................3,486 ..............39,648 03/31/2005 11/10/2042
07383F Q4 3 BEAR STEARNS COMM MTG SER 2004-PWR5 CL........................... ....... .. ..........2 ...1Z* .................504,881 ......104.195 .................520,975 .................500,000 .................504,257 .......................0 ..................(109) .........................0 .......................0 ..........4.831 .........4.796 MON... ................2,013 ..............24,155 02/08/2005 07/11/2042
07388L AE 0 BEAR STEARNS COMM MTG SER 2006-PW13 CL............................ ....... .. ..........2 ...1Z* .................487,005 ......107.320 .................536,600 .................500,000 .................487,343 .......................0 ...................242 .........................0 .......................0 ..........5.540 .........5.756 MON... ................2,308 ..............27,700 11/03/2009 09/11/2041
07388P AE 1 BEAR STEARNS COMM MTG SER 2006-PW14 CL............................ ....... .. ..........2 ...1Z* .................301,744 ......105.628 .................348,572 .................330,000 .................302,649 .......................0 ...................658 .........................0 .......................0 ..........5.201 .........6.013 MON... ................1,430 ..............17,163 07/30/2009 12/11/2038
12514A AE 1 CITIGROUP/DEUTSCHE BK COMM MTG SER.................................. ....... .. ..........2 ...1Z* .................313,739 ......106.710 .................490,866 .................460,000 .................316,815 .......................0 ................1,635 .........................0 .......................0 ..........5.886 .........9.436 MON... ................2,332 ..............27,076 02/09/2009 11/15/2044
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161571 DM 3 CHASE ISSUANCE TR SER 2009-A3 CL A3....................................... ....... .. ..........2 ..1FE ..............1,231,364 ......100.830 ..............1,220,043 ..............1,210,000 ..............1,225,132 .......................0 ...............(6,026) .........................0 .......................0 ..........2.400 .........1.400 MON... ................1,129 ..............29,040 12/07/2009 06/17/2013
20047M AD 6 COMM MTG PASS THRU CTF SER 2006-CN2A CL........................... ....... .. ..........2 ...1Z* .................528,981 ........96.745 .................541,772 .................560,000 .................536,890 .......................0 ................2,902 .........................0 .......................0 ..........0.486 .........1.468 MON... ...................204 ................2,765 05/01/2008 02/05/2019
30224X AA 2 EXTENDED STAY AMERICA TRUST SER 144A................................. ....... .. ..........2 ...1Z* .................199,679 ........98.349 .................196,383 .................199,680 .................199,679 .......................0 .......................0 .........................0 .......................0 ..........2.951 .........2.951 MON... ...................491 ...................491 11/03/2010 11/05/2027
33736X CC 1 FIRST UNION NATL BANK SER 2001-C2 CL D.................................. ....... .. ..........2 ...1Z* .................350,416 ......101.093 .................390,219 .................386,000 .................351,471 .......................0 ...................510 .........................0 .......................0 ..........6.951 .........7.834 MON... ................2,236 ..............26,831 11/18/2008 01/12/2043
33736X CD 9 FIRST UNION NATL BANK SER 2001-C2 CL E................................... ....... .. ..........2 ...1Z* .................401,868 ......101.036 .................394,040 .................390,000 .................401,283 .......................0 ..................(209) .........................0 .......................0 ..........7.003 .........6.717 MON... ................2,276 ..............27,312 02/08/2008 01/12/2043
46625Y DC 4 JP MORGAN CHASE COMM MTG SER 2004-CBX............................. ....... .. ..........2 ...1Z* .................246,602 ......101.658 .................307,007 .................302,000 .................249,270 .......................0 ................1,294 .........................0 .......................0 ..........4.529 .........6.515 MON... ................1,140 ..............13,678 11/24/2008 01/12/2037
46625Y GL 1 JP MORGAN CHASE COMM MTG SER 2005-LDP1........................... ....... .. ..........2 ...1Z* .................216,111 ......101.440 .................218,140 .................215,044 .................215,971 .......................0 ....................(25) .........................0 .......................0 ..........4.625 .........4.623 MON... ...................829 ................9,938 03/02/2005 03/15/2046
929766 YV 9 WACHOVIA COMM MTG TR SER 2005-C16 CL A2............................ ....... .. ..........2 ...1Z* .................127,121 ......100.990 .................131,424 .................130,135 .................127,243 .......................0 .....................63 .........................0 .......................0 ..........4.380 .........4.548 MON... ...................253 ................5,700 01/09/2009 10/15/2041

3699999. Industrial & Miscellaneous - Defined Multi-Class Commercial Mortgage-Backed Securities......................... ..............8,758,736 ....XXX........ ..............9,157,156 ..............8,957,859 ..............8,754,015 .......................0 .............(11,866) .........................0 .......................0 ....XXX........ ....XXX...... .XXX... ..............22,408 ............292,493 .....XXX...... .....XXX......
Industrial & Miscellaneous (Unaffiliated) - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities

05947U ET 1 BANC OF AMERICA COMM MTG SER 2002-PB2............................... ....... .. ..........2 ...1Z* .................655,886 ......104.058 .................720,081 .................692,000 .................657,594 .......................0 ...................923 .........................0 .......................0 ..........6.309 .........6.960 MON... ................2,425 ..............43,658 02/04/2009 06/11/2035
173067 EC 9 CITIGROUP COMM MTG SER 2004-C2 CL A3................................... ....... .. ..........2 ...1Z* .................430,695 ......100.762 .................435,002 .................431,712 .................430,711 .......................0 .....................12 .........................0 .......................0 ..........4.380 .........4.425 MON... ................1,576 ..............18,909 02/22/2006 10/15/2041
22540V NJ 7 CREDIT SUISSE FIRST BOSTON SER 2001-CK6.............................. ....... .. ..........2 ...1Z* .................337,936 ......102.769 .................340,693 .................331,513 .................337,454 .......................0 ..................(179) .........................0 .......................0 ..........6.387 .........6.180 MON... ................1,764 ..............21,174 03/18/2008 08/15/2036
22541N AR 0 CS FIRST BOSTON MTG SEC CORP SER......................................... ....... .. ..........2 ...1Z* .................414,751 ......103.655 .................441,570 .................426,000 .................415,509 .......................0 ...................282 .........................0 .......................0 ..........5.510 .........5.740 MON... ................1,956 ..............23,473 03/20/2008 07/15/2035
22541Q DJ 8 CS FIRST BOSTON MTG SEC CORP SER 2003-C3.......................... ....... .. ..........2 ...1Z* .................401,959 ......103.754 .................466,893 .................450,000 .................406,818 .......................0 ................1,120 .........................0 .......................0 ..........3.936 .........4.837 MON... ................1,476 ..............17,712 06/22/2006 05/15/2038
36158Y CH 0 GE CAPITAL COMM MTG CORP SER 2001-2 CL C........................... ....... .. ..........2 ...1Z* .................577,586 ......102.381 .................590,738 .................577,000 .................577,458 .......................0 ....................(47) .........................0 .......................0 ..........6.590 .........6.560 MON... ................3,169 ..............38,024 03/13/2008 08/11/2033
396789 JR 1 GREENWICH CAP COMM FDG SER 2005-GG3 CL........................... ....... .. ..........2 ...1Z* .................291,408 ......100.980 .................303,903 .................300,954 .................295,081 .......................0 ...............(5,411) .........................0 .......................0 ..........4.305 .........5.626 MON... ...................756 ..............12,956 01/09/2009 01/10/2014
477874 AC 5 JOHN DEERE OWNER TRUST SER 2009-A CL A3............................ ....... .. ..........2 ..1FE .................125,362 ......100.969 .................126,598 .................125,383 .................125,370 .......................0 .......................5 .........................0 .......................0 ..........2.590 .........2.598 MON... ...................144 ................3,248 06/02/2009 10/15/2013
477874 AD 3 JOHN DEERE OWNER TRUST SER 2009-A CL A4............................ ....... .. ..........2 ..1FE .................124,974 ......104.161 .................130,201 .................125,000 .................124,979 .......................0 .......................4 .........................0 .......................0 ..........3.960 .........3.966 MON... ...................206 ................4,950 06/02/2009 05/16/2016
65475V AC 4 NISSAN AUTO RECV OWNER TRUST SER 2009-1........................... ....... .. ..........2 ..1FE .................374,207 ......102.593 .................383,952 .................374,248 .................374,219 .......................0 .......................7 .........................0 .......................0 ..........5.000 .........5.004 MON... ...................832 ..............18,712 02/19/2009 09/15/2014
65476A AD 7 NISSAN AUTO RECV OWNER TRUST SER 2009-A........................... ....... .. ..........2 ..1FE .................299,154 ......101.363 .................303,263 .................299,186 .................299,168 .......................0 .......................8 .........................0 .......................0 ..........3.200 .........3.205 MON... ...................426 ................9,574 03/19/2009 02/15/2013

3799999. Industrial & Miscellaneous - Other Multi-Class Comm. Mortgage-Backed/Asset Backed Sec....................... ..............4,033,918 ....XXX........ ..............4,242,894 ..............4,132,996 ..............4,044,361 .......................0 ...............(3,276) .........................0 .......................0 ....XXX........ ....XXX...... .XXX... ..............14,730 ............212,390 .....XXX...... .....XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)........................................................................................... ..........764,155,765 ....XXX........ ..........809,761,625 ..........744,612,556 ..........759,868,849 ...........(229,385) ........(2,549,942) .................59,986 .......................0 ....XXX........ ....XXX...... .XXX... .......10,504,096 .......33,803,276 .....XXX...... .....XXX......
Hybrid Securities - Single Class Mortgage-Backed/Asset-Backed Securities

69350K AA 4 PNC PFD FDG TR II SER 144A PERP CERT...................................... ....... .. ..........1 ..2FE ............10,000,000 ........74.518 ..............7,451,800 ............10,000,000 ............10,000,000 .......................0 .......................0 .........................0 .......................0 ..........6.113 .........2.347 MJSD. ..............27,169 ............611,300 03/22/2007 03/29/2049
903312 AA 4 USB REALTY CORP SER 144A SUB BONDS..................................... ....... .. ..........1 ..1FE ..............6,237,504 ........75.375 ..............4,824,000 ..............6,400,000 ..............6,237,504 .......................0 .......................0 .........................0 .......................0 ..........6.091 .........2.239 JAJO.. ..............82,296 ............389,824 10/05/2007 12/22/2049

93934W AA 3 WASHINGTON MUTUAL PFD FDG SER 144A PERP......................... ....... .. ..........1 .....6* ............................0 ..........2.250 .................135,900 ..............6,040,000 ............................0 .......................0 .......................0 .........................0 .......................0 ..........6.534 .........6.534 MJSD. ..............17,540 .......................0 09/19/2007 03/15/2049
00170F 20 9 AMG CAPITAL TRUST PFD................................................................ ....... .. ............ ..1FE ..............1,167,254 ........40.063 ..............1,362,125 ...................34,000 ..............1,167,254 .......................0 .......................0 .........................0 .......................0 ..........5.150 .........5.150 JAJO.. .......................0 ..............65,663 03/02/2010 10/15/2037

4399999. Hybrid Securities - Single Class Mtg-Backed/Asset Backed Sec.................................................................. ............17,404,758 ....XXX........ ............13,773,825 ............22,474,000 ............17,404,758 .......................0 .......................0 .........................0 .......................0 ....XXX........ ....XXX...... .XXX... ............127,005 .........1,066,787 .....XXX...... .....XXX......
4899999. Total - Hybrid Securities.............................................................................................................................. ............17,404,758 ....XXX........ ............13,773,825 ............22,474,000 ............17,404,758 .......................0 .......................0 .........................0 .......................0 ....XXX........ ....XXX...... .XXX... ............127,005 .........1,066,787 .....XXX...... .....XXX......
Totals
7799999. Total - Issuer Obligations............................................................................................................................. .......1,148,021,211 ....XXX........ .......1,208,578,691 .......1,289,593,675 .......1,155,709,918 ............121,251 ...........(224,671) .........................0 .......................0 ....XXX........ ....XXX...... .XXX... .......13,063,770 .......36,788,129 .....XXX...... .....XXX......
7899999. Total - Single Class Mortgage-Backed/Asset-Backed Securities.................................................................. ..........228,517,686 ....XXX........ ..........232,578,262 ..........225,305,387 ..........227,865,033 .......................0 ...........(354,203) .........................0 .......................0 ....XXX........ ....XXX...... .XXX... .........1,156,830 .........9,185,136 .....XXX...... .....XXX......
7999999. Total - Defined Multi-Class Residential Mortgage-Backed Securities........................................................... ............10,942,906 ....XXX........ ............10,705,884 ............11,125,628 ............10,989,343 ..............46,861 ..............18,323 .........................0 .......................0 ....XXX........ ....XXX...... .XXX... ..............27,136 ............151,066 .....XXX...... .....XXX......
8099999. Total - Other Multi-Class Residential Mortgage-Backed Securities............................................................... ..............6,575,636 ....XXX........ ..............5,784,591 ..............8,090,953 ..............6,124,654 ...........(307,042) ..............41,601 .................59,986 .......................0 ....XXX........ ....XXX...... .XXX... ..............21,878 ............276,094 .....XXX...... .....XXX......
8199999. Total - Defined Multi-Class Commercial Mortgage-Backed Securities.......................................................... ............16,130,752 ....XXX........ ............16,407,353 ............15,851,140 ............16,122,606 .......................0 .............(15,292) .........................0 .......................0 ....XXX........ ....XXX...... .XXX... ..............47,608 ............384,673 .....XXX...... .....XXX......
8299999. Total - Other Multi-Class Commercial Mortgage-Backed/Asset-Backed Securities....................................... ..............4,033,918 ....XXX........ ..............4,242,894 ..............4,132,996 ..............4,044,361 .......................0 ...............(3,276) .........................0 .......................0 ....XXX........ ....XXX...... .XXX... ..............14,730 ............212,390 .....XXX...... .....XXX......
8399999. Grand Total - Bonds.................................................................................................................................... .......1,414,222,109 ....XXX........ .......1,478,297,675 .......1,554,099,779 .......1,420,855,915 ...........(138,930) ...........(537,518) .................59,986 .......................0 ....XXX........ ....XXX...... .XXX... .......14,331,952 .......46,997,488 .....XXX...... .....XXX......
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Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)
15189T 20 6 CENTERPOINT ENERGY INC CONV SR NTS.................... ........ .... .......49,710.000 ................1.00 ......0.000 ..............1,417,405 .....31.780 ..............1,579,784 ..............1,417,405 .........................0 ................42,402 .........................0 .........................0 .......................0 ....................0 .........................0 ...................0 P3L........ 11/18/2010
651195 30 7 NEWELL FINANCIAL TRUST I PFD CON............................ ........ .... .......16,000.000 ................1.00 ......0.000 .................672,000 .....42.000 .................672,000 .................684,400 .........................0 ................10,500 .........................0 ...............(12,400) .......................0 ....................0 ...............(12,400) ...................0 P3U....... 11/11/2010
854502 30 9 STANLEY BLACK & DECKER INC PFD CONV.................... ........ .... .........2,640.000 ................1.00 ......0.000 .................285,067 ...107.980 .................285,067 .................274,549 .........................0 .........................0 .........................0 ................10,519 .......................0 ....................0 .................10,519 ...................0 P2L........ 12/16/2010
G16962 20 4 BUNGLE LTD CONVERT STOCK........................................ ........ R.. .......14,000.000 ................1.00 ......0.000 ..............1,238,820 .....94.000 ..............1,316,000 ..............1,238,820 .........................0 ................49,969 .........................0 .........................0 .......................0 ....................0 .........................0 ...................0 P3U....... 07/29/2010
72723# 12 7 PLANS' HOLDING CORPORATION (BLUE BANK).............. ........ .... .........4,752.000 .........1,000.00 ......0.000 ............................0 ......0.000 ............................0 ............................0 .........................0 .........................0 .........................0 .........................0 .......................0 ....................0 .........................0 ...................0 P5A....... 09/05/2005

76151@ 12 1 REVIVICOR HOLDINGS, INC............................................... ........ .... ...1,929,000.000 ................1.00 ......0.000 ............................0 ......0.000 ............................0 ............................0 .........................0 .........................0 .........................0 .........................0 .......................0 ....................0 .........................0 ...................0 P5UZ..... 09/30/2006
000000 00 0 HEALTH INTELLIGENCE COMPANY................................... ........ .... .........2,204.000 .........1,000.00 ......0.000 ............................0 ......0.000 ............................0 ..............2,204,320 .........................0 .........................0 .........................0 ..........(2,204,320) .......................0 ....................0 ...........(2,204,320) ...................0 P5A....... 12/17/2010

8499999. Total - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated)................................................................................. ..............3,613,292 ....XXX..... ..............3,852,851 ..............5,819,494 .........................0 ..............102,871 .........................0 ..........(2,206,201) .......................0 ....................0 ...........(2,206,201) ...................0 ...XXX.... ....XXX.......
Preferred Stocks - Parent, Subsidiaries and Affiliates

63936A 2# 0 NAVINET, INC...................................................................... ........ .... ...4,097,600.000 ................1.00 ......0.000 ..............2,021,315 ......0.383 ..............2,021,315 ..............5,183,021 .........................0 .........................0 .........................0 ..............450,552 .......................0 ....................0 ...............450,552 ...................0 P5A....... 07/31/2001
04517# 12 0 ASKESIS DEVELOPMENT GROUP, INC............................. ........ .... .....161,504.000 ................1.00 ......0.000 ...................20,996 ......0.526 ...................20,996 ..............2,830,070 .........................0 .........................0 .........................0 ...............(64,602) .......................0 ....................0 ...............(64,602) ...................0 P5UZ..... 09/30/2006

8599999. Total - Preferred Stocks - Parent, Subsidiaries and Affiliates.............................................................................................. ..............2,042,311 ....XXX..... ..............2,042,311 ..............8,013,091 .........................0 .........................0 .........................0 ..............385,950 .......................0 ....................0 ...............385,950 ...................0 ...XXX.... ....XXX.......
8999999. Total - Preferred Stocks..................................................................................................................................................... ..............5,655,603 ....XXX..... ..............5,895,162 ............13,832,585 .........................0 ..............102,871 .........................0 ..........(1,820,251) .......................0 ....................0 ...........(1,820,251) ...................0 ...XXX.... ....XXX.......
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Common Stocks - Industrial and Miscellaneous (Unaffiliated)
001055 10 2 AFLAC INC COM............................................................................................ ........ .... ..............9,647.000 ........................544,380 ...........56.430 .......................544,380 ........................430,030 .........................0 .................10,896 .........................0 .................97,538 .........................0 ...................97,538 .......................0 L.............. 09/17/2010
001084 10 2 AGCO CORP COM......................................................................................... ........ .... ..............1,700.000 ..........................86,122 ...........50.660 .........................86,122 ..........................72,038 .........................0 .........................0 .........................0 .................14,084 .........................0 ...................14,084 .......................0 L.............. 10/12/2010
001282 10 2 AH BELO CORP COM CL A............................................................................ ........ .... .................629.000 ............................5,472 .............8.700 ...........................5,472 ............................4,623 .........................0 .........................0 .........................0 .....................850 .........................0 ........................850 .......................0 L.............. 04/08/2010
00130H 10 5 AES CORP...................................................................................................... ........ .... ............21,350.000 ........................260,043 ...........12.180 .......................260,043 ........................229,891 .........................0 .........................0 .........................0 ...............(12,662) .........................0 ..................(12,662) .......................0 L.............. 11/03/2010
001547 10 8 AK STEEL HOLDING CORP COM.................................................................. ........ .... ..............2,220.000 ..........................36,341 ...........16.370 .........................36,341 ..........................42,140 .........................0 .....................389 .........................0 .................(8,311) .........................0 ....................(8,311) .......................0 L.............. 09/17/2010
00206R 10 2 AT&T INC COM............................................................................................... ........ .... ..........134,826.000 .....................3,961,188 ...........29.380 ....................3,961,188 .....................3,697,141 .........................0 ...............213,013 .........................0 ...............231,935 .........................0 .................231,935 .......................0 L.............. 09/17/2010
00208J 10 8 ATP OIL & GAS CORP COM.......................................................................... ........ .... .................370.000 ............................6,194 ...........16.740 ...........................6,194 ............................5,042 .........................0 .........................0 .........................0 ..................1,152 .........................0 .....................1,152 .......................0 L.............. 10/06/2010
002444 10 7 AVX CORP...................................................................................................... ........ .... ..............1,040.000 ..........................16,047 ...........15.430 .........................16,047 ..........................14,310 .........................0 .......................47 .........................0 ..................1,737 .........................0 .....................1,737 .......................0 L.............. 10/06/2010
002535 30 0 AARON'S INC COM........................................................................................ LS.... .... .................420.000 ............................8,564 ...........20.390 ...........................8,564 ............................6,944 .........................0 .........................0 .........................0 ..................1,620 .........................0 .....................1,620 .......................0 L.............. 12/13/2010
002567 10 5 ABAXIS INC COM........................................................................................... LS.... .... ..............4,100.000 ........................110,085 ...........26.850 .......................110,085 ..........................79,719 .........................0 .........................0 .........................0 ..................6,697 .........................0 .....................6,697 .......................0 L.............. 11/10/2010
002567 10 5 ABAXIS INC COM........................................................................................... ........ .... ............16,968.000 ........................455,591 ...........26.850 .......................455,591 ........................329,922 .........................0 .........................0 .........................0 .................27,715 .........................0 ...................27,715 .......................0 L.............. 11/10/2010
002824 10 0 ABBOTT LABORATORIES COM..................................................................... ........ .... ............31,620.000 .....................1,514,914 ...........47.910 ....................1,514,914 ........................782,570 .........................0 .................54,134 .........................0 .............(191,785) .........................0 ................(191,785) .......................0 L.............. 09/17/2010
002896 20 7 ABERCROMBIE & FITCH CO COM  CL A...................................................... ........ .... ..............1,789.000 ........................103,100 ...........57.630 .......................103,100 ..........................62,124 .........................0 ..................1,252 .........................0 .................40,753 .........................0 ...................40,753 .......................0 L.............. 12/18/2009
00724F 10 1 ADOBE SYS INC COM................................................................................... ........ .... ............10,388.000 ........................319,743 ...........30.780 .......................319,743 ........................270,688 .........................0 .........................0 .........................0 ...............(61,715) .........................0 ..................(61,715) .......................0 L.............. 09/17/2010

00739W 10 7 ADVANCE AMERICA CASH ADVANCE COM................................................ ........ .... ..............2,200.000 ..........................12,408 .............5.640 .........................12,408 ..........................13,629 .........................0 .....................550 .........................0 .....................176 .........................0 ........................176 .......................0 L.............. 12/08/2009
00751Y 10 6 ADVANCE AUTO PARTS COM...................................................................... ........ .... ..............3,560.000 ........................235,494 ...........66.150 .......................235,494 ........................205,989 .....................214 .....................214 .........................0 .................29,505 .........................0 ...................29,505 .......................0 L.............. 09/21/2010
007586 10 0 ADVOCAT INC COM....................................................................................... ........ .... .................100.000 ..............................524 .............5.242 ..............................524 ...............................731 .........................6 .......................16 .........................0 ....................(207) .........................0 .......................(207) .......................0 L.............. 02/05/2010
00766T 10 0 AECOM TECHNOLOGY CORP COM............................................................. ........ .... ............36,800.000 .....................1,029,296 ...........27.970 ....................1,029,296 .....................1,052,058 .........................0 .........................0 .........................0 ...............(22,762) .........................0 ..................(22,762) .......................0 L.............. 12/17/2010
007903 10 7 ADVANCED MICRO DEVICES INC COM....................................................... ........ .... ............11,669.000 ..........................95,452 .............8.180 .........................95,452 ........................102,498 .........................0 .........................0 .........................0 ...............(12,850) .........................0 ..................(12,850) .......................0 L.............. 12/17/2010
007973 10 0 ADVANCED ENERGY INDUSTRIES COM..................................................... ........ .... ..............1,600.000 ..........................21,824 ...........13.640 .........................21,824 ..........................21,021 .........................0 .........................0 .........................0 .....................803 .........................0 ........................803 .......................0 L.............. 10/06/2010
00817Y 10 8 AETNA INC COM............................................................................................ ........ .... ............10,291.000 ........................313,978 ...........30.510 .......................313,978 ........................323,181 .........................0 .....................412 .........................0 .................(2,619) .........................0 ....................(2,619) .......................0 L.............. 08/27/2010
00826A 10 9 AFFYMAX INC COM....................................................................................... ........ .... .................150.000 ..............................998 .............6.650 ..............................998 ...............................932 .........................0 .........................0 .........................0 .......................66 .........................0 ..........................66 .......................0 L.............. 07/21/2010
00846U 10 1 AGILENT TECHNOLOGIES INC COM............................................................ ........ .... ..............8,453.000 ........................350,208 ...........41.430 .......................350,208 ........................240,456 .........................0 .........................0 .........................0 .................81,953 .........................0 ...................81,953 .......................0 L.............. 12/17/2010
009158 10 6 AIR PRODS & CHEMS INC COM................................................................... ........ .... ..............4,393.000 ........................399,543 ...........90.950 .......................399,543 ........................113,517 .........................0 ..................8,326 .........................0 .................43,287 .........................0 ...................43,287 .......................0 L.............. 12/17/2010
009207 10 1 AIR T INC........................................................................................................ ........ .... .................200.000 ............................1,948 .............9.740 ...........................1,948 ............................2,281 .........................0 .......................66 .........................0 ....................(333) .........................0 .......................(333) .......................0 L.............. 03/31/2010
00922R 10 5 AIR TRANSPORT SERVICES GROUP COM.................................................. ........ .... ..............3,000.000 ..........................23,700 .............7.900 .........................23,700 ..........................10,011 .........................0 .........................0 .........................0 .................15,780 .........................0 ...................15,780 .......................0 L.............. 10/14/2009
009363 10 2 AIRGAS INC................................................................................................... ........ .... ..............1,527.000 ..........................95,376 ...........62.460 .........................95,376 ..........................70,120 .........................0 ..................1,435 .........................0 .................22,691 .........................0 ...................22,691 .......................0 L.............. 09/08/2009
00971T 10 1 AKAMAI TECHNOLOGIES COM..................................................................... ........ .... ..............3,727.000 ........................175,355 ...........47.050 .......................175,355 ........................100,997 .........................0 .........................0 .........................0 .................74,939 .........................0 ...................74,939 .......................0 L.............. 09/17/2010
011659 10 9 ALASKA AIR GROUP INC COM..................................................................... ........ .... ..............1,900.000 ........................107,711 ...........56.690 .......................107,711 ..........................43,809 .........................0 .........................0 .........................0 .................42,047 .........................0 ...................42,047 .......................0 L.............. 08/03/2009
012348 10 8 ALBANY INTL CORP COM CL A.................................................................... ........ .... ..............1,200.000 ..........................28,428 ...........23.690 .........................28,428 ..........................23,371 .........................0 .....................432 .........................0 ..................5,057 .........................0 .....................5,057 .......................0 L.............. 02/25/2010
012423 10 9 ALBANY MOLECULAR RESEARCH............................................................... ........ .... ..............1,200.000 ............................6,744 .............5.620 ...........................6,744 ............................7,521 .........................0 .........................0 .........................0 ....................(777) .........................0 .......................(777) .......................0 L.............. 10/04/2010
012653 10 1 ALBEMARLE CORP COM............................................................................... ........ .... ............14,000.000 ........................780,920 ...........55.780 .......................780,920 ........................543,745 ..................1,960 ..................4,942 .........................0 ...............237,175 .........................0 .................237,175 .......................0 L.............. 06/25/2010
013817 10 1 ALCOA INC COM............................................................................................ ........ .... ............20,860.000 ........................321,035 ...........15.390 .......................321,035 ........................322,076 .........................0 ..................2,410 .........................0 .................(7,476) .........................0 ....................(7,476) .......................0 L.............. 06/18/2010
017361 10 6 ALLEGHENY ENERGY INC COM................................................................... ........ .... ..............3,452.000 ..........................83,676 ...........24.240 .........................83,676 ..........................81,288 .........................0 ..................2,029 .........................0 ..................2,610 .........................0 .....................2,610 .......................0 L.............. 12/17/2010
01741R 10 2 ALLEGHENY TECHNOLOGIES INC............................................................... ........ .... ..............2,014.000 ........................111,133 ...........55.180 .......................111,133 ..........................45,949 .........................0 ..................1,427 .........................0 .................20,555 .........................0 ...................20,555 .......................0 L.............. 12/17/2010
018490 10 2 ALLERGAN INC.............................................................................................. ........ .... ..............6,265.000 ........................430,218 ...........68.670 .......................430,218 ........................371,190 .........................0 .....................760 .........................0 .................23,158 .........................0 ...................23,158 .......................0 L.............. 12/17/2010
018581 10 8 ALLIANCE DATA SYSTEMS CORP COM....................................................... LS.... .... ............14,100.000 .....................1,001,523 ...........71.030 ....................1,001,523 .....................1,003,699 .........................0 .........................0 .........................0 .................(2,176) .........................0 ....................(2,176) .......................0 L.............. 07/06/2010
020002 10 1 ALLSTATE CORP COM.................................................................................. ........ .... ............11,015.000 ........................351,158 ...........31.880 .......................351,158 ........................299,924 ..................2,220 ..................8,681 .........................0 .................20,113 .........................0 ...................20,113 .......................0 L.............. 09/17/2010
02076X 10 2 ALPHA NATURAL RESOURCES INC COM.................................................... ........ .... ..............4,140.000 ........................248,524 ...........60.030 .......................248,524 ........................193,657 .........................0 .........................0 .........................0 .................54,868 .........................0 ...................54,868 .......................0 L.............. 11/11/2010
021441 10 0 ALTERA CORP............................................................................................... ........ .... ............18,687.000 ........................664,883 ...........35.580 .......................664,883 ........................510,059 .........................0 ..................2,079 .........................0 ...............154,016 .........................0 .................154,016 .......................0 L.............. 12/17/2010
023135 10 6 AMAZON.COM COM...................................................................................... ........ .... ..............7,255.000 .....................1,305,900 .........180.000 ....................1,305,900 ........................371,567 .........................0 .........................0 .........................0 ...............328,335 .........................0 .................328,335 .......................0 L.............. 09/17/2010



Statement as of December 31, 2010 of the Highmark Inc.

E12.1

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16

F
o Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market

CUSIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired

023586 10 0 AMERCO COM............................................................................................... ........ .... .................400.000 ..........................38,416 ...........96.040 .........................38,416 ..........................20,899 .........................0 .........................0 .........................0 .................17,517 .........................0 ...................17,517 .......................0 L.............. 05/26/2010
023608 10 2 AMEREN CORP COM..................................................................................... ........ .... ............16,094.000 ........................453,690 ...........28.190 .......................453,690 ........................377,734 .........................0 .................24,785 .........................0 .................61,668 .................57,805 .....................3,863 .......................0 L.............. 09/18/2009
025537 10 1 AMER ELEC PWR.......................................................................................... ........ .... ..............9,839.000 ........................354,007 ...........35.980 .......................354,007 ........................345,220 .........................0 .................16,652 .........................0 .................11,559 .........................0 ...................11,559 .......................0 L.............. 09/17/2010
025816 10 9 AMERICAN EXPRESS CO COM.................................................................... ........ .... ............27,435.000 .....................1,177,510 ...........42.920 ....................1,177,510 .....................1,170,462 .........................0 ..................9,132 .........................0 .................40,891 .........................0 ...................40,891 .......................0 L.............. 12/17/2010
026874 78 4 AMERICAN INTL GROUP INC COM............................................................... ........ .... ..............2,849.000 ........................164,159 ...........57.620 .......................164,159 ..........................31,155 .........................0 .........................0 .........................0 .................76,760 .........................0 ...................76,760 .......................0 L.............. 12/17/2010
029912 20 1 AMERICAN TOWER CORP COM CL A.......................................................... ........ .... ..............8,187.000 ........................422,777 ...........51.640 .......................422,777 ........................361,313 .........................0 .........................0 .........................0 .................69,016 .........................0 ...................69,016 .......................0 L.............. 06/19/2009
030420 10 3 AMERICAN WATER WORKS CO INC COM................................................... ........ .... ............40,200.000 .....................1,016,658 ...........25.290 ....................1,016,658 ........................887,790 .........................0 .................28,562 .........................0 ...............128,868 .........................0 .................128,868 .......................0 L.............. 09/29/2010
03070Q 10 1 AMERISTAR CASINOS INC COM.................................................................. ........ .... ..............1,100.000 ..........................17,193 ...........15.630 .........................17,193 ..........................19,180 .........................0 .....................116 .........................0 .................(1,987) .........................0 ....................(1,987) .......................0 L.............. 10/15/2010
03073E 10 5 AMERISOURCEBERGEN CORP COM........................................................... ........ .... ..............6,167.000 ........................210,418 ...........34.120 .......................210,418 ..........................93,450 .........................0 ..................1,934 .........................0 .................45,955 .........................0 ...................45,955 .......................0 L.............. 11/11/2010
03073T 10 2 AMERIGROUP CORP..................................................................................... LS.... .... ..............2,200.000 ..........................96,624 ...........43.920 .........................96,624 ..........................90,362 .........................0 .........................0 .........................0 ..................6,262 .........................0 .....................6,262 .......................0 L.............. 09/27/2010
03076C 10 6 AMERIPRISE FINANCIAL INC COM............................................................... ........ .... ............17,233.000 ........................991,759 ...........57.550 .......................991,759 ........................537,206 .........................0 .................10,835 .........................0 ...............297,311 .........................0 .................297,311 .......................0 L.............. 12/17/2010
031100 10 0 AMETEK INC COM......................................................................................... ........ .... ..............5,535.000 ........................217,249 ...........39.250 .......................217,249 ........................163,824 .........................0 .....................513 .........................0 .................53,425 .........................0 ...................53,425 .......................0 L.............. 12/22/2010
031162 10 0 AMGEN INC COM........................................................................................... ........ .... ............19,314.000 .....................1,060,339 ...........54.900 ....................1,060,339 ........................986,544 .........................0 .........................0 .........................0 ...............(17,918) .........................0 ..................(17,918) .......................0 L.............. 12/17/2010
032037 10 3 AMPCO-PITTSBURGH CORP COM............................................................... ........ .... .................400.000 ..........................11,220 ...........28.050 .........................11,220 ............................9,486 .........................0 .....................216 .........................0 ..................1,734 .........................0 .....................1,734 .......................0 L.............. 02/05/2010
032095 10 1 AMPHENOL CORP COM................................................................................ ........ .... ..............3,568.000 ........................188,319 ...........52.780 .......................188,319 ........................145,101 .......................54 .....................204 .........................0 .................23,426 .........................0 ...................23,426 .......................0 L.............. 09/17/2010
03232P 40 5 AMSURG CORP COM NO PAR...................................................................... ........ .... ............13,022.000 ........................272,811 ...........20.950 .......................272,811 ........................182,726 .........................0 .........................0 .........................0 ...............(13,934) .........................0 ..................(13,934) .......................0 L.............. 04/06/2009
03236M 10 1 AMYRIS INC COM.......................................................................................... ........ .... ..............1,155.000 ..........................30,815 ...........26.680 .........................30,815 ..........................18,480 .........................0 .........................0 .........................0 .................12,335 .........................0 ...................12,335 .......................0 L.............. 09/27/2010
032511 10 7 ANADARKO PETROLEUM CORP.................................................................. ........ .... ............10,129.000 ........................771,425 ...........76.160 .......................771,425 ........................322,404 .........................0 ..................3,605 .........................0 ...............143,779 .........................0 .................143,779 .......................0 L.............. 06/18/2010
032654 10 5 ANALOG DEVICES......................................................................................... ........ .... ..............6,121.000 ........................230,578 ...........37.670 .......................230,578 ........................198,568 .........................0 ..................5,104 .........................0 .................37,465 .........................0 ...................37,465 .......................0 L.............. 12/17/2010
036115 10 3 ANNTAYLOR STORES CORP........................................................................ LS.... .... ..............3,000.000 ..........................82,170 ...........27.390 .........................82,170 ..........................38,724 .........................0 .........................0 .........................0 .................41,250 .........................0 ...................41,250 .......................0 L.............. 11/05/2009
037389 10 3 AON CORP..................................................................................................... ........ .... ............14,908.000 ........................685,917 ...........46.010 .......................685,917 ........................509,757 .........................0 ..................4,733 .........................0 ...............116,900 .........................0 .................116,900 .......................0 L.............. 12/17/2010
037411 10 5 APACHE CORP.............................................................................................. ........ .... ............12,563.000 .....................1,497,886 .........119.230 ....................1,497,886 .....................1,114,106 .........................0 ..................4,098 .........................0 ...............217,927 .........................0 .................217,927 .......................0 L.............. 12/17/2010
03748R 10 1 APARTMENT INVT & MGMT CO REIT CL A.................................................. ........ .... ..............2,354.000 ..........................60,827 ...........25.840 .........................60,827 ..........................37,977 .........................0 .....................867 .........................0 .................21,789 .........................0 ...................21,789 .......................0 L.............. 09/17/2010
037604 10 5 APOLLO GROUP INC COM CL A................................................................... ........ .... ..............2,593.000 ........................102,398 ...........39.490 .......................102,398 ........................149,579 .........................0 .........................0 .........................0 ...............(54,686) .........................0 ..................(54,686) .......................0 L.............. 09/18/2009
037833 10 0 APPLE INC COM............................................................................................ ........ .... ............26,432.000 .....................8,525,906 .........322.560 ....................8,525,906 .....................5,329,231 .........................0 .........................0 .........................0 ............2,661,497 .........................0 ..............2,661,497 .......................0 L.............. 12/17/2010
038222 10 5 APPLIED MATERIALS INC COM.................................................................... ........ .... ............27,336.000 ........................384,071 ...........14.050 .......................384,071 ........................296,495 .........................0 ..................7,284 .........................0 ..................6,524 .........................0 .....................6,524 .......................0 L.............. 06/18/2010

03822W 40 6 APPLIED MICRO CIRCUITS CORP COM...................................................... ........ .... ..............2,340.000 ..........................24,991 ...........10.680 .........................24,991 ..........................21,567 .........................0 .........................0 .........................0 ..................3,424 .........................0 .....................3,424 .......................0 L.............. 10/06/2010
03937R 10 2 ARCH CHEMICALS INC COM........................................................................ ........ .... .................210.000 ............................7,965 ...........37.930 ...........................7,965 ............................6,195 .........................0 .....................168 .........................0 ..................1,481 .........................0 .....................1,481 .......................0 L.............. 10/01/2009
039380 10 0 ARCH COAL INC COM................................................................................... ........ .... .................180.000 ............................6,311 ...........35.060 ...........................6,311 ............................5,192 .........................0 .......................18 .........................0 ..................1,119 .........................0 .....................1,119 .......................0 L.............. 11/10/2010
039483 10 2 ARCHER DANIELS MIDLAND CO COM......................................................... ........ .... ............13,062.000 ........................392,905 ...........30.080 .......................392,905 ........................195,599 .........................0 ..................7,837 .........................0 ...............(16,066) .........................0 ..................(16,066) .......................0 L.............. 11/26/2008
039670 10 4 ARCTIC CAT INC COM.................................................................................. ........ .... .................600.000 ............................8,784 ...........14.640 ...........................8,784 ............................3,474 .........................0 .........................0 .........................0 ..................3,288 .........................0 .....................3,288 .......................0 L.............. 10/28/2009
04247X 10 2 ARMSTRONG WORLD INDUSTRIES............................................................. LS.... .... .................264.000 ..........................11,352 ...........43.000 .........................11,352 ..........................11,237 .........................0 ..................3,627 .........................0 .....................115 .........................0 ........................115 .......................0 L.............. 10/25/2010
04247X 10 2 ARMSTRONG WORLD INDUSTRIES............................................................. ........ .... .................636.000 ..........................27,348 ...........43.000 .........................27,348 ..........................27,071 .........................0 ..................8,739 .........................0 .....................277 .........................0 ........................277 .......................0 L.............. 10/25/2010
042735 10 0 ARROW ELECTRONICS INC......................................................................... ........ .... ..............5,000.000 ........................171,250 ...........34.250 .......................171,250 ........................125,952 .........................0 .........................0 .........................0 .................35,957 .........................0 ...................35,957 .......................0 L.............. 02/05/2010
044209 10 4 ASHLAND INC COM....................................................................................... ........ .... ............15,160.000 ........................771,038 ...........50.860 .......................771,038 ........................777,855 .........................0 .....................609 .........................0 ...............(10,899) .........................0 ..................(10,899) .......................0 L.............. 12/31/2010
04621X 10 8 ASSURANT INC.............................................................................................. ........ .... ..............3,142.000 ........................121,030 ...........38.520 .......................121,030 ..........................99,887 .........................0 ..................1,676 .........................0 .................21,134 .........................0 ...................21,134 .......................0 L.............. 08/05/2010
046224 10 1 ASTEC INDUSTRIES INC COM...................................................................... LS.... .... .................150.000 ............................4,862 ...........32.410 ...........................4,862 ............................4,048 .........................0 .........................0 .........................0 .....................813 .........................0 ........................813 .......................0 L.............. 08/20/2010

04685W 10 3 ATHENAHEALTH INC COM............................................................................ LS.... .... ............14,903.000 ........................610,725 ...........40.980 .......................610,725 ........................496,701 .........................0 .........................0 .........................0 .................54,520 .........................0 ...................54,520 .......................0 L.............. 09/16/2010
052769 10 6 AUTODESK COM........................................................................................... ........ .... ..............4,639.000 ........................177,210 ...........38.200 .......................177,210 ..........................61,508 .........................0 .........................0 .........................0 .................57,426 .........................0 ...................57,426 .......................0 L.............. 12/17/2010
053015 10 3 AUTO DATA PROC......................................................................................... ........ .... ............10,119.000 ........................468,307 ...........46.280 .......................468,307 ........................159,541 ..................3,635 .................13,733 .........................0 .................34,927 .........................0 ...................34,927 .......................0 L.............. 12/17/2010

05329W 10 2 AUTONATION INC.......................................................................................... ........ .... ..............1,311.000 ..........................36,970 ...........28.200 .........................36,970 ..........................18,057 .........................0 .........................0 .........................0 .................11,865 .........................0 ...................11,865 .......................0 L.............. 06/14/2004
053332 10 2 AUTOZONE INC............................................................................................. ........ .... ..............1,760.000 ........................479,758 .........272.590 .......................479,758 ........................361,537 .........................0 .........................0 .........................0 ...............113,466 .........................0 .................113,466 .......................0 L.............. 09/30/2010
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053484 10 1 AVALONBAY COMMUNITIES INC REIT......................................................... ........ .... ..............1,751.000 ........................197,075 .........112.550 .......................197,075 ........................142,079 ..................1,563 ..................6,080 .........................0 .................51,199 .........................0 ...................51,199 .......................0 L.............. 06/18/2010
053611 10 9 AVERY DENNISON CORP............................................................................. ........ .... ............34,309.000 .....................1,452,643 ...........42.340 ....................1,452,643 .....................1,221,998 .........................0 .................16,647 .........................0 ...............197,537 .........................0 .................197,537 .......................0 L.............. 11/11/2010
05367P 10 0 AVID TECHNOLOGY INC COM...................................................................... LS.... .... ..............1,200.000 ..........................20,952 ...........17.460 .........................20,952 ..........................14,948 .........................0 .........................0 .........................0 ..................6,005 .........................0 .....................6,005 .......................0 L.............. 11/09/2010
053774 10 5 AVIS BUDGET GROUP INC COM.................................................................. LS.... .... ............34,423.000 ........................535,622 ...........15.560 .......................535,622 ........................423,933 .........................0 .........................0 .........................0 ...............111,689 .........................0 .................111,689 .......................0 L.............. 10/20/2010
053774 10 5 AVIS BUDGET GROUP INC COM.................................................................. ........ .... ............15,177.000 ........................236,154 ...........15.560 .......................236,154 ........................186,911 .........................0 .........................0 .........................0 .................49,243 .........................0 ...................49,243 .......................0 L.............. 10/20/2010
053807 10 3 AVNET INC COM............................................................................................ ........ .... ..............1,341.000 ..........................44,293 ...........33.030 .........................44,293 ..........................33,501 .........................0 .........................0 .........................0 ..................4,544 .........................0 .....................4,544 .......................0 L.............. 10/04/2010
054303 10 2 AVON PRODUCTS INC COM......................................................................... ........ .... ..............8,756.000 ........................254,449 ...........29.060 .......................254,449 ........................132,987 .........................0 ..................7,600 .........................0 ...............(21,294) .........................0 ..................(21,294) .......................0 L.............. 09/17/2010
054937 10 7 BB&T CORP COM.......................................................................................... ........ .... ............14,195.000 ........................373,187 ...........26.290 .......................373,187 ........................429,583 .........................0 ..................8,418 .........................0 .................11,675 .........................0 ...................11,675 .......................0 L.............. 06/18/2010
055921 10 0 BMC SOFTWARE INC.................................................................................... ........ .... ............25,033.000 .....................1,180,056 ...........47.140 ....................1,180,056 ........................855,243 .........................0 .........................0 .........................0 ...............240,165 .........................0 .................240,165 .......................0 L.............. 07/29/2010
057224 10 7 BAKER HUGHES INC COM............................................................................ ........ .... ..............8,829.000 ........................504,754 ...........57.170 .......................504,754 ........................372,049 .........................0 ..................3,736 .........................0 .................95,774 .........................0 ...................95,774 .......................0 L.............. 12/17/2010
058498 10 6 BALL CORP.................................................................................................... ........ .... ..............5,832.000 ........................396,868 ...........68.050 .......................396,868 ........................309,285 .........................0 ..................1,396 .........................0 .................87,564 .........................0 ...................87,564 .......................0 L.............. 09/30/2010
060505 10 4 BANK OF AMERICA CORP COM................................................................... ........ .... ..........236,725.000 .....................3,157,911 ...........13.340 ....................3,157,911 .....................4,700,376 .........................0 ..................9,081 .........................0 .............(514,500) .........................0 ................(514,500) .......................0 L.............. 12/17/2010
064058 10 0 BANK OF NEW YORK MELLON CORP COM................................................. ........ .... ............25,405.000 ........................767,231 ...........30.200 .......................767,231 ........................453,366 .........................0 ..................8,887 .........................0 .................56,713 .........................0 ...................56,713 .......................0 L.............. 12/17/2010
067383 10 9 BARD CR INC COM........................................................................................ LS.... .... ..............7,300.000 ........................669,921 ...........91.770 .......................669,921 ........................554,602 .........................0 ..................3,533 .........................0 .................91,443 .........................0 ...................91,443 .......................0 L.............. 09/30/2010
067383 10 9 BARD CR INC COM........................................................................................ ........ .... ..............1,913.000 ........................175,556 ...........91.770 .......................175,556 ........................145,336 .........................0 .....................926 .........................0 .................23,963 .........................0 ...................23,963 .......................0 L.............. 09/30/2010
068798 10 7 BARRY (R.G.) COM........................................................................................ ........ .... .................600.000 ............................6,672 ...........11.120 ...........................6,672 ............................3,612 .........................0 .....................144 .........................0 ..................1,512 .........................0 .....................1,512 .......................0 L.............. 05/20/2009
071813 10 9 BAXTER INTERNATIONAL INC...................................................................... ........ .... ............11,920.000 ........................603,390 ...........50.620 .......................603,390 ........................322,170 ..................3,723 .................13,884 .........................0 ...............(96,075) .........................0 ..................(96,075) .......................0 L.............. 11/26/2008
075887 10 9 BECTON DICKINSON..................................................................................... ........ .... ..............4,722.000 ........................399,103 ...........84.520 .......................399,103 ........................318,090 .........................0 ..................3,654 .........................0 .................42,826 .........................0 ...................42,826 .......................0 L.............. 12/17/2010
075896 10 0 BED BATH & BEYOND INC............................................................................ ........ .... ..............5,305.000 ........................260,741 ...........49.150 .......................260,741 ........................131,246 .........................0 .........................0 .........................0 .................55,613 .........................0 ...................55,613 .......................0 L.............. 09/17/2010
077347 30 0 BEL FUSE INC COM CL B.............................................................................. ........ .... .................830.000 ..........................19,837 ...........23.900 .........................19,837 ..........................17,986 .........................0 .........................0 .........................0 ..................1,851 .........................0 .....................1,851 .......................0 L.............. 10/18/2010
081437 10 5 BEMIS INC...................................................................................................... ........ .... ..............2,236.000 ..........................73,028 ...........32.660 .........................73,028 ..........................44,348 .........................0 ..................1,900 .........................0 ..................6,834 .........................0 .....................6,834 .......................0 L.............. 06/18/2010
082047 20 0 BENIHANA INC COM...................................................................................... ........ .... .................740.000 ............................6,053 .............8.180 ...........................6,053 ............................5,082 .........................0 .........................0 .........................0 .....................971 .........................0 ........................971 .......................0 L.............. 04/30/2010
084670 70 2 BERKSHIRE HATHAWAY COM CL B............................................................. ........ .... ............35,418.000 .....................2,837,336 ...........80.110 ....................2,837,336 .....................2,759,300 .........................0 .........................0 .........................0 .................78,036 .........................0 ...................78,036 .......................0 L.............. 09/17/2010
086516 10 1 BEST BUY CO COM....................................................................................... ........ .... ..............6,750.000 ........................231,458 ...........34.290 .......................231,458 ........................204,467 .........................0 ..................3,785 .........................0 ...............(34,553) .........................0 ..................(34,553) .......................0 L.............. 09/17/2010
08915P 10 1 BIG 5 SPORTING GOODS CORP................................................................... ........ .... ............24,910.000 ........................380,376 ...........15.270 .......................380,376 ........................372,218 .........................0 ..................4,863 .........................0 ..................8,158 .........................0 .....................8,158 .......................0 L.............. 04/20/2010
089302 10 3 BIG LOTS INC................................................................................................. ........ .... ..............5,038.000 ........................153,457 ...........30.460 .......................153,457 ........................174,097 .........................0 .........................0 .........................0 ...............(20,062) .........................0 ..................(20,062) .......................0 L.............. 05/24/2010
09057G 60 2 BIO-REFERENCE LABS INC COM................................................................. ........ .... ............10,478.000 ........................232,402 ...........22.180 .......................232,402 ........................123,968 .........................0 .........................0 .........................0 .................27,452 .........................0 ...................27,452 .......................0 L.............. 04/22/2010
09061G 10 1 BIOMARIN PHARMACEUTICAL INC COM..................................................... LS.... .... ............16,657.000 ........................448,573 ...........26.930 .......................448,573 ........................327,426 .........................0 .........................0 .........................0 ...............121,147 .........................0 .................121,147 .......................0 L.............. 06/25/2010
09061G 10 1 BIOMARIN PHARMACEUTICAL INC COM..................................................... ........ .... ............21,643.000 ........................582,846 ...........26.930 .......................582,846 ........................425,435 .........................0 .........................0 .........................0 ...............157,411 .........................0 .................157,411 .......................0 L.............. 06/25/2010
09062X 10 3 BIOGEN IDEC INC.......................................................................................... ........ .... ..............4,858.000 ........................325,729 ...........67.050 .......................325,729 ........................212,694 .........................0 .........................0 .........................0 .................65,826 .........................0 ...................65,826 .......................0 L.............. 03/20/2009
09063H 10 7 BIOMED REALTY TRUST INC REIT............................................................... LS.... .... ..............4,900.000 ..........................91,385 ...........18.650 .........................91,385 ..........................85,873 .....................833 .........................0 .........................0 ..................5,513 .........................0 .....................5,513 .......................0 L.............. 11/15/2010
091826 10 7 BLACK BOX CORP......................................................................................... ........ .... ..............1,000.000 ..........................38,290 ...........38.290 .........................38,290 ..........................36,635 .......................60 .....................240 .........................0 ..................9,950 .........................0 .....................9,950 .......................0 L.............. 01/05/2009
093671 10 5 H R BLOCK INC.............................................................................................. ........ .... ..............6,271.000 ..........................74,688 ...........11.910 .........................74,688 ..........................56,800 .....................952 ..................3,763 .........................0 ...............(67,162) .........................0 ..................(67,162) .......................0 L.............. 08/24/2004
09578R 10 3 BLUE NILE INC............................................................................................... LS.... .... ..............9,810.000 ........................559,759 ...........57.060 .......................559,759 ........................427,961 .........................0 .........................0 .........................0 ...............131,797 .........................0 .................131,797 .......................0 L.............. 12/02/2010
097023 10 5 BOEING CO COM........................................................................................... ........ .... ............18,947.000 .....................1,236,481 ...........65.260 ....................1,236,481 .....................1,211,190 .........................0 .................15,814 .........................0 .................17,785 .........................0 ...................17,785 .......................0 L.............. 12/17/2010
101121 10 1 BOSTON PROPERTIES INC REIT................................................................. ........ .... ..............2,866.000 ........................246,763 ...........86.100 .......................246,763 ........................196,078 ..................1,433 ..................5,642 .........................0 .................53,339 .........................0 ...................53,339 .......................0 L.............. 09/17/2010
101137 10 7 BOSTON SCIENTIFIC CORP......................................................................... ........ .... ............91,578.000 ........................693,245 .............7.570 .......................693,245 ........................670,190 .........................0 .........................0 .........................0 .................25,801 .........................0 ...................25,801 .......................0 L.............. 10/28/2010
103304 10 1 BOYD GAMING CORP COM.......................................................................... ........ .... ..............2,300.000 ..........................24,380 ...........10.600 .........................24,380 ..........................17,439 .........................0 .........................0 .........................0 ..................6,941 .........................0 .....................6,941 .......................0 L.............. 02/05/2010
109043 10 9 BRIGGS & STRATTON CORP COM............................................................... LS.... .... ..............2,600.000 ..........................51,194 ...........19.690 .........................51,194 ..........................53,176 .....................286 ..................1,144 .........................0 ..................2,548 .........................0 .....................2,548 .......................0 L.............. 10/27/2009
110122 10 8 BRISTOL MYERS SQUIBB CO COM.............................................................. ........ .... ............34,843.000 ........................922,643 ...........26.480 .......................922,643 ........................707,497 .........................0 .................43,918 .........................0 .................43,859 .........................0 ...................43,859 .......................0 L.............. 06/18/2010
111320 10 7 BROADCOM CORP........................................................................................ ........ .... ..............9,304.000 ........................405,189 ...........43.550 .......................405,189 ........................200,314 .........................0 ..................2,839 .........................0 ...............109,977 .........................0 .................109,977 .......................0 L.............. 12/17/2010
114340 10 2 BROOKS AUTOMATION INC COM................................................................ ........ .... .................790.000 ............................7,165 .............9.070 ...........................7,165 ............................5,068 .........................0 .........................0 .........................0 ..................2,097 .........................0 .....................2,097 .......................0 L.............. 10/04/2010



Statement as of December 31, 2010 of the Highmark Inc.

E12.3

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16

F
o Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market

CUSIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired

115637 20 9 BROWN FORMAN CORP COM...................................................................... ........ .... ..............2,124.000 ........................147,873 ...........69.620 .......................147,873 ........................128,357 .........................0 ..................2,971 .........................0 .................18,118 .........................0 ...................18,118 .......................0 L.............. 12/17/2010
124857 20 2 CBS CORP COM CL B.................................................................................... ........ .... ............13,884.000 ........................264,490 ...........19.050 .......................264,490 ........................192,911 .....................708 ..................2,034 .........................0 .................69,079 .........................0 ...................69,079 .......................0 L.............. 09/17/2010
124867 10 2 CCA INDUSTRIES INC COM.......................................................................... ........ .... .................400.000 ............................2,260 .............5.650 ...........................2,260 ............................2,188 .........................0 .......................84 .........................0 .......................72 .........................0 ..........................72 .......................0 L.............. 02/05/2010
12497T 10 1 CB RICHARD ELLIS GROUP INC COM CL A................................................. ........ .... ..............5,929.000 ........................121,426 ...........20.480 .......................121,426 ..........................80,310 .........................0 .........................0 .........................0 .................38,306 .........................0 ...................38,306 .......................0 L.............. 09/17/2010
125137 10 9 CEC ENTERTAINMENT INC.......................................................................... ........ .... ..............1,100.000 ..........................42,713 ...........38.830 .........................42,713 ..........................26,115 .........................0 .........................0 .........................0 ..................7,601 .........................0 .....................7,601 .......................0 L.............. 01/13/2009
125269 10 0 CF INDUSTRIES HOLDINGS INC COM......................................................... ........ .... ..............1,452.000 ........................196,238 .........135.150 .......................196,238 ........................128,234 .........................0 .....................524 .........................0 .................63,742 .........................0 ...................63,742 .......................0 L.............. 09/17/2010

12541W 20 9 C H ROBINSON WORLDWIDE INC COM....................................................... ........ .... ..............3,400.000 ........................272,646 ...........80.190 .......................272,646 ........................173,298 .....................990 ..................3,400 .........................0 .................72,964 .........................0 ...................72,964 .......................0 L.............. 03/01/2007
125509 10 9 CIGNA CORP COM........................................................................................ ........ .... ............38,142.000 .....................1,398,286 ...........36.660 ....................1,398,286 .....................1,134,188 .........................0 ..................1,202 .........................0 .................66,613 .........................0 ...................66,613 .......................0 L.............. 10/15/2010
12572Q 10 5 CME GROUP INC COM.................................................................................. ........ .... ..............1,373.000 ........................441,763 .........321.750 .......................441,763 ........................443,603 .........................0 ..................6,226 .........................0 ...............(17,633) .........................0 ..................(17,633) .......................0 L.............. 09/17/2010
125896 10 0 CMS ENERGY CORP..................................................................................... LS.... .... ...................37.000 ..............................688 ...........18.600 ..............................688 ...............................559 .........................0 .......................23 .........................0 .....................103 .........................0 ........................103 .......................0 L.............. 12/17/2010
125896 10 0 CMS ENERGY CORP..................................................................................... ........ .... ............44,734.000 ........................832,053 ...........18.600 .......................832,053 ........................675,506 .........................0 .................27,268 .........................0 ...............124,185 .........................0 .................124,185 .......................0 L.............. 12/17/2010
125906 10 7 CSS INDUSTRIES INC................................................................................... ........ .... .................400.000 ............................8,244 ...........20.610 ...........................8,244 ............................8,653 .........................0 .....................180 .........................0 ....................(409) .........................0 .......................(409) .......................0 L.............. 04/29/2010
126117 10 0 CNA FINANCIAL CORP.................................................................................. ........ .... ..............2,400.000 ..........................64,920 ...........27.050 .........................64,920 ..........................54,419 .........................0 .........................0 .........................0 ..................6,679 .........................0 .....................6,679 .......................0 L.............. 02/18/2010
12618T 10 5 CRA INTL INC COM....................................................................................... ........ .... ............17,475.000 ........................410,837 ...........23.510 .......................410,837 ........................465,382 .........................0 .........................0 .........................0 ...............(54,872) .........................0 ..................(54,872) .......................0 L.............. 12/16/2009
126349 10 9 CSG SYSTEMS INTL INC COM...................................................................... ........ .... ..............2,100.000 ..........................39,774 ...........18.940 .........................39,774 ..........................24,385 .........................0 .........................0 .........................0 ....................(315) .........................0 .......................(315) .......................0 L.............. 04/09/2009
126408 10 3 CSX CORP..................................................................................................... ........ .... ..............9,951.000 ........................642,934 ...........64.610 .......................642,934 ........................254,361 .........................0 ..................8,648 .........................0 ...............152,768 .........................0 .................152,768 .......................0 L.............. 07/22/2010
126501 10 5 CTS CORP IND COM..................................................................................... ........ .... ..............1,500.000 ..........................16,590 ...........11.060 .........................16,590 ..........................11,394 .......................45 .....................135 .........................0 ..................5,196 .........................0 .....................5,196 .......................0 L.............. 01/27/2010
126650 10 0 CVS CAREMARK CORP COM........................................................................ ........ .... ............27,812.000 ........................967,023 ...........34.770 .......................967,023 ........................549,933 .........................0 ..................9,734 .........................0 .................71,199 .........................0 ...................71,199 .......................0 L.............. 03/20/2009
12673P 10 5 CA INC COM................................................................................................... ........ .... ............27,852.000 ........................680,703 ...........24.440 .......................680,703 ........................468,000 .........................0 ..................4,295 .........................0 .................52,698 .........................0 ...................52,698 .......................0 L.............. 12/17/2010
126804 30 1 CABELA'S INC................................................................................................ LS.... .... ...................74.000 ............................1,610 ...........21.750 ...........................1,610 ...............................526 .........................0 .........................0 .........................0 .....................554 .........................0 ........................554 .......................0 L.............. 10/27/2008
126804 30 1 CABELA'S INC................................................................................................ ........ .... ..............2,026.000 ..........................44,066 ...........21.750 .........................44,066 ..........................14,400 .........................0 .........................0 .........................0 .................15,175 .........................0 ...................15,175 .......................0 L.............. 10/27/2008
12686C 10 9 CABLEVISION SYSTEMS CORP CL A........................................................... ........ .... ..............4,910.000 ........................166,154 ...........33.840 .......................166,154 ........................168,661 .........................0 .........................0 .........................0 .................(2,507) .........................0 ....................(2,507) .......................0 L.............. 12/17/2010
127055 10 1 CABOT CORP................................................................................................. ........ .... ..............3,200.000 ........................120,480 ...........37.650 .......................120,480 ..........................64,638 .........................0 ..................2,304 .........................0 .................36,544 .........................0 ...................36,544 .......................0 L.............. 09/10/2009
127097 10 3 CABOT OIL & GAS CORP COM..................................................................... ........ .... ..............2,094.000 ..........................79,258 ...........37.850 .........................79,258 ..........................91,017 .........................0 .....................251 .........................0 ...............(12,020) .........................0 ..................(12,020) .......................0 L.............. 12/18/2009
127190 30 4 CACI INTERNATIONAL INC CL A.................................................................. ........ .... ..............1,700.000 ..........................90,780 ...........53.400 .........................90,780 ..........................63,177 .........................0 .........................0 .........................0 ..................7,735 .........................0 .....................7,735 .......................0 L.............. 03/31/2009
129603 10 6 CALGON CARBON CORP COM..................................................................... LS.... .... ............26,997.000 ........................408,195 ...........15.120 .......................408,195 ........................394,206 .........................0 .........................0 .........................0 .................15,132 .........................0 ...................15,132 .......................0 L.............. 08/10/2010
129603 10 6 CALGON CARBON CORP COM..................................................................... ........ .... ..............3,603.000 ..........................54,477 ...........15.120 .........................54,477 ..........................52,610 .........................0 .........................0 .........................0 ..................2,020 .........................0 .....................2,020 .......................0 L.............. 08/10/2010

13100M 50 9 CALIX INC COM............................................................................................. LS.... .... .................875.000 ..........................14,788 ...........16.900 .........................14,788 ..........................11,375 .........................0 .........................0 .........................0 ..................3,413 .........................0 .....................3,413 .......................0 L.............. 03/24/2010
13342B 10 5 CAMERON INTERNATIONAL CORP COM..................................................... ........ .... ..............4,954.000 ........................251,316 ...........50.730 .......................251,316 ........................217,287 .........................0 .........................0 .........................0 .................44,239 .........................0 ...................44,239 .......................0 L.............. 12/18/2009
134429 10 9 CAMPBELL SOUP CO.................................................................................... ........ .... ..............3,932.000 ........................136,637 ...........34.750 .......................136,637 ..........................90,353 ..................1,140 ..................4,211 .........................0 ..................3,396 .........................0 .....................3,396 .......................0 L.............. 09/17/2010
14040H 10 5 CAPITAL ONE FINANCIAL CORP.................................................................. ........ .... ..............9,350.000 ........................397,936 ...........42.560 .......................397,936 ........................370,023 .........................0 ..................1,847 .........................0 .................38,447 .........................0 ...................38,447 .......................0 L.............. 06/18/2010
14149Y 10 8 CARDINAL HEALTH INC................................................................................ ........ .... ............22,026.000 ........................843,816 ...........38.310 .......................843,816 ........................751,133 .........................0 .................11,723 .........................0 ...............104,441 .........................0 .................104,441 .......................0 L.............. 05/20/2010
141665 10 9 CAREER EDUCATION CORP........................................................................ LS.... .... ..............2,900.000 ..........................60,117 ...........20.730 .........................60,117 ..........................72,106 .........................0 .........................0 .........................0 ...............(11,989) .........................0 ..................(11,989) .......................0 L.............. 05/18/2010
14170T 10 1 CAREFUSION CORP COM............................................................................. ........ .... ............48,024.000 .....................1,234,217 ...........25.700 ....................1,234,217 .....................1,107,980 .........................0 .........................0 .........................0 ...............130,029 .........................0 .................130,029 .......................0 L.............. 12/09/2010
143130 10 2 CARMAX INC.................................................................................................. ........ .... ..............4,598.000 ........................146,584 ...........31.880 .......................146,584 ..........................98,569 .........................0 .........................0 .........................0 .................48,015 .........................0 ...................48,015 .......................0 L.............. 12/17/2010
14574X 10 4 CARROLS RESTAURANT GROUP INC COM................................................ ........ .... ..............1,000.000 ............................7,420 .............7.420 ...........................7,420 ............................3,160 .........................0 .........................0 .........................0 .....................350 .........................0 ........................350 .......................0 L.............. 02/06/2009
146229 10 9 CARTER HLDGS INC..................................................................................... LS.... .... ............31,800.000 ........................938,418 ...........29.510 .......................938,418 ........................803,315 .........................0 .........................0 .........................0 ...............135,103 .........................0 .................135,103 .......................0 L.............. 11/05/2010
146229 10 9 CARTER HLDGS INC..................................................................................... ........ .... ..............1,100.000 ..........................32,461 ...........29.510 .........................32,461 ..........................27,788 .........................0 .........................0 .........................0 ..................4,673 .........................0 .....................4,673 .......................0 L.............. 11/05/2010
147528 10 3 CASEY'S GENERAL STORES INC................................................................. ........ .... ..............1,600.000 ..........................68,016 ...........42.510 .........................68,016 ..........................63,854 .........................0 .........................0 .........................0 ..................4,162 .........................0 .....................4,162 .......................0 L.............. 11/15/2010
14754D 10 0 CASH AMERICA INTL INC............................................................................. ........ .... ..............1,300.000 ..........................48,009 ...........36.930 .........................48,009 ..........................50,658 .........................0 .....................137 .........................0 .................(2,649) .........................0 ....................(2,649) .......................0 L.............. 04/29/2010
149123 10 1 CATERPILLAR INC COM................................................................................ ........ .... ............29,729.000 .....................2,784,418 ...........93.660 ....................2,784,418 .....................2,183,978 .........................0 .................10,727 .........................0 ...............535,385 .........................0 .................535,385 .......................0 L.............. 12/17/2010
151020 10 4 CELGENE CORP............................................................................................ ........ .... ..............9,616.000 ........................568,690 ...........59.140 .......................568,690 ........................521,134 .........................0 .........................0 .........................0 .................32,730 .........................0 ...................32,730 .......................0 L.............. 12/17/2010
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15189T 10 7 CENTERPOINT ENERGY INC........................................................................ ........ .... ..............8,612.000 ........................135,381 ...........15.720 .......................135,381 ........................124,876 .........................0 ..................6,434 .........................0 .................10,787 .........................0 ...................10,787 .......................0 L.............. 06/18/2010
156432 10 6 CENTURY BANCORP INC COM.................................................................... ........ .... .................300.000 ............................8,037 ...........26.790 ...........................8,037 ............................4,810 .........................0 .....................144 .........................0 ..................1,428 .........................0 .....................1,428 .......................0 L.............. 01/02/2009
156700 10 6 CENTURYTEL INC......................................................................................... LS.... .... ............12,700.000 ........................586,359 ...........46.170 .......................586,359 ........................424,401 .........................0 .................36,423 .........................0 ...............134,595 .........................0 .................134,595 .......................0 L.............. 12/17/2010
156700 10 6 CENTURYTEL INC......................................................................................... ........ .... ..............6,221.000 ........................287,224 ...........46.170 .......................287,224 ........................207,889 .........................0 .................17,842 .........................0 .................65,931 .........................0 ...................65,931 .......................0 L.............. 12/17/2010
156708 10 9 CEPHALON INC............................................................................................. LS.... .... ..............3,100.000 ........................191,332 ...........61.720 .......................191,332 ........................189,840 .........................0 .........................0 .........................0 ..................4,968 .........................0 .....................4,968 .......................0 L.............. 06/30/2010
156708 10 9 CEPHALON INC............................................................................................. ........ .... ..............1,532.000 ..........................94,555 ...........61.720 .........................94,555 ..........................93,817 .........................0 .........................0 .........................0 ..................2,455 .........................0 .....................2,455 .......................0 L.............. 06/30/2010
156782 10 4 CERNER CORP COM..................................................................................... ........ .... ..............1,460.000 ........................138,320 ...........94.740 .......................138,320 ........................127,465 .........................0 .........................0 .........................0 .................10,855 .........................0 ...................10,855 .......................0 L.............. 09/17/2010
161133 10 3 CHARMING SHOPPES COM.......................................................................... ........ .... ..............4,800.000 ..........................17,040 .............3.550 .........................17,040 ..........................28,196 .........................0 .........................0 .........................0 ...............(11,156) .........................0 ..................(11,156) .......................0 L.............. 02/25/2010
165167 10 7 CHESAPEAKE ENERGY CORP COM............................................................ ........ .... ............13,382.000 ........................346,728 ...........25.910 .......................346,728 ........................427,040 .........................0 ..................3,948 .........................0 ..................1,445 .........................0 .....................1,445 .......................0 L.............. 09/17/2010
166764 10 0 CHEVRON TEXACO CORP COM................................................................... ........ .... ............60,233.000 .....................5,496,261 ...........91.250 ....................5,496,261 .....................2,773,436 .........................0 ...............156,667 .........................0 ...............784,465 .........................0 .................784,465 .......................0 L.............. 09/17/2010
16937B 10 9 CHINA-BIOTICS INC COM............................................................................. LS.... .... ..............1,000.000 ..........................14,700 ...........14.700 .........................14,700 ..........................11,923 .........................0 .........................0 .........................0 ..................2,777 .........................0 .....................2,777 .......................0 L.............. 09/10/2010
16941P 10 2 CHINA SKY ONE MEDICAL INC COM............................................................ LS.... .... .................800.000 ............................5,576 .............6.970 ...........................5,576 ............................7,810 .........................0 .........................0 .........................0 .................(2,234) .........................0 ....................(2,234) .......................0 L.............. 08/30/2010
16950L 10 9 CHINA INFORMATION TECHNOLOGY COM................................................. ........ .... ..............1,000.000 ............................5,210 .............5.210 ...........................5,210 ............................5,035 .........................0 .........................0 .........................0 .....................175 .........................0 ........................175 .......................0 L.............. 08/30/2010
171232 10 1 CHUBB CORP................................................................................................ ........ .... ..............6,252.000 ........................372,869 ...........59.640 .......................372,869 ........................197,216 ..................2,313 ..................9,221 .........................0 .................65,396 .........................0 ...................65,396 .......................0 L.............. 11/26/2008
172062 10 1 CINCINNATI FINANCIAL CORP..................................................................... ........ .... ..............3,363.000 ........................106,573 ...........31.690 .......................106,573 ..........................87,381 ..................1,345 ..................5,199 .........................0 .................17,866 .........................0 ...................17,866 .......................0 L.............. 12/17/2010
17275R 10 2 CISCO SYSTEMS INC COM........................................................................... ........ .... ..........113,942.000 .....................2,305,047 ...........20.230 ....................2,305,047 .....................1,720,527 .........................0 .........................0 .........................0 .............(375,179) .........................0 ................(375,179) .......................0 L.............. 09/30/2010
172908 10 5 CINTAS CORP................................................................................................ ........ .... ..............2,607.000 ..........................72,892 ...........27.960 .........................72,892 ..........................76,643 .........................0 ..................2,443 .........................0 ..................4,639 .........................0 .....................4,639 .......................0 L.............. 09/17/2010
172967 10 1 CITIGROUP INC............................................................................................. ........ .... ..........594,391.000 .....................2,811,469 .............4.730 ....................2,811,469 .....................2,182,650 .........................0 .........................0 .........................0 ...............663,002 .........................0 .................663,002 .......................0 L.............. 12/17/2010
177376 10 0 CITRIX SYSTEMS INC................................................................................... ........ .... ..............3,839.000 ........................262,626 ...........68.410 .......................262,626 ........................154,734 .........................0 .........................0 .........................0 .................99,694 .........................0 ...................99,694 .......................0 L.............. 09/17/2010
182707 10 9 CLARUS CORPORATION COM..................................................................... ........ .... .................900.000 ............................7,128 .............7.920 ...........................7,128 ............................6,195 .........................0 .........................0 .........................0 .....................933 .........................0 ........................933 .......................0 L.............. 08/03/2010
184496 10 7 CLEAN HARBORS INC COM.......................................................................... LS.... .... .................400.000 ..........................33,632 ...........84.080 .........................33,632 ..........................24,615 .........................0 .........................0 .........................0 ..................9,017 .........................0 .....................9,017 .......................0 L.............. 08/19/2010
18683K 10 1 CLIFFS NATURAL RESOURCES INC COM................................................... ........ .... ..............6,070.000 ........................473,521 ...........78.010 .......................473,521 ........................340,746 .........................0 ..................1,797 .........................0 ...............127,453 .........................0 .................127,453 .......................0 L.............. 10/20/2010
189054 10 9 CLOROX CO COM.......................................................................................... ........ .... ..............2,866.000 ........................181,360 ...........63.280 .......................181,360 ........................158,501 .........................0 ..................4,306 .........................0 ..................1,983 .........................0 .....................1,983 .......................0 L.............. 12/17/2010
189754 10 4 COACH INC COM........................................................................................... ........ .... ..............6,351.000 ........................351,274 ...........55.310 .......................351,274 ........................144,994 .....................962 ..................2,382 .........................0 ...............119,272 .........................0 .................119,272 .......................0 L.............. 09/21/2009
191098 10 2 COCA-COLA BOTTLING CO CONSOL COM................................................. ........ .... .................300.000 ..........................16,674 ...........55.580 .........................16,674 ..........................16,161 .........................0 .....................150 .........................0 .....................513 .........................0 ........................513 .......................0 L.............. 05/14/2010
191216 10 0 COCA COLA CO............................................................................................. ........ .... ............47,528.000 .....................3,125,917 ...........65.770 ....................3,125,917 .....................1,670,824 .........................0 .................83,186 .........................0 ...............415,551 .........................0 .................415,551 .......................0 L.............. 12/17/2010
19122T 10 9 COCA-COLA ENTERPRISES COM................................................................ ........ .... ..............6,898.000 ........................172,657 ...........25.030 .......................172,657 ........................219,101 .........................0 .....................823 .........................0 ...............(46,444) .........................0 ..................(46,444) .......................0 L.............. 12/17/2010
192025 10 4 CODORUS VALLEY BANCORP INC COM..................................................... ........ .... .................300.000 ............................2,850 .............9.500 ...........................2,850 ............................2,406 .........................0 .......................75 .........................0 ..................1,266 .........................0 .....................1,266 .......................0 L.............. 12/15/2008
192446 10 2 COGNIZANT TECH SOLUTIONS CORP........................................................ ........ .... ............22,411.000 .....................1,642,502 ...........73.290 ....................1,642,502 ........................548,493 .........................0 .........................0 .........................0 ...............624,709 .........................0 .................624,709 .......................0 L.............. 12/17/2010
192479 10 3 COHERENT INC COM.................................................................................... ........ .... .................880.000 ..........................39,723 ...........45.140 .........................39,723 ..........................35,191 .........................0 .........................0 .........................0 ..................4,532 .........................0 .....................4,532 .......................0 L.............. 10/01/2010
193068 10 3 COLDWATER CREEK INC COM.................................................................... ........ .... ..............2,050.000 ............................6,499 .............3.170 ...........................6,499 ............................7,175 .........................0 .........................0 .........................0 ....................(677) .........................0 .......................(677) .......................0 L.............. 11/09/2010
193294 10 5 KENNETH COLE PRODUCTION COM........................................................... ........ .... .................500.000 ............................6,245 ...........12.490 ...........................6,245 ............................6,170 .........................0 .........................0 .........................0 .......................75 .........................0 ..........................75 .......................0 L.............. 03/25/2010
193459 30 2 COLEMAN CABLE INC COM.......................................................................... LS.... .... ...................34.000 ..............................214 .............6.280 ..............................214 ...............................211 .........................0 .........................0 .........................0 .........................2 .........................0 ............................2 .......................0 L.............. 10/06/2010
193459 30 2 COLEMAN CABLE INC COM.......................................................................... ........ .... .................466.000 ............................2,926 .............6.280 ...........................2,926 ............................2,893 .........................0 .........................0 .........................0 .......................34 .........................0 ..........................34 .......................0 L.............. 10/06/2010
194162 10 3 COLGATE PALMOLIVE CO COM................................................................... ........ .... ..............9,884.000 ........................794,377 ...........80.370 .......................794,377 ........................687,258 .........................0 .................10,422 .........................0 .................15,612 .........................0 ...................15,612 .......................0 L.............. 12/17/2010
20030N 10 1 COMCAST CORP COM CL A......................................................................... ........ .... ............57,123.000 .....................1,254,992 ...........21.970 ....................1,254,992 .....................1,143,662 .........................0 .................21,450 .........................0 ...............293,244 .........................0 .................293,244 .......................0 L.............. 02/03/2010
200340 10 7 COMERICA INC.............................................................................................. ........ .... ............25,113.000 .....................1,060,773 ...........42.240 ....................1,060,773 ........................921,969 ..................2,518 ..................2,640 .........................0 ...............158,166 .........................0 .................158,166 .......................0 L.............. 10/28/2010
203233 10 1 COMMONWEALTH REIT REIT....................................................................... ........ .... ..............2,700.000 ..........................68,877 ...........25.510 .........................68,877 ..........................69,543 .........................0 .........................0 .........................0 ....................(666) .........................0 .......................(666) .......................0 L.............. 11/09/2010
203372 10 7 COMMSCOPE INC COM................................................................................ ........ .... ..............5,300.000 ........................165,466 ...........31.220 .......................165,466 ........................115,841 .........................0 .........................0 .........................0 .................49,625 .........................0 ...................49,625 .......................0 L.............. 08/04/2010
20453E 10 9 COMPLETE PRODUCTION SERV INC COM................................................. ........ .... ..............3,200.000 ..........................94,560 ...........29.550 .........................94,560 ..........................73,822 .........................0 .........................0 .........................0 .................20,738 .........................0 ...................20,738 .......................0 L.............. 10/19/2010
205306 10 3 COMPUTER PROGRAMS & SYSTEMS COM................................................ ........ .... ............17,225.000 ........................806,819 ...........46.840 .......................806,819 ........................637,324 .........................0 .................22,461 .........................0 .................50,742 .........................0 ...................50,742 .......................0 L.............. 05/07/2010
205363 10 4 COMPUTER SCIENCES CORP COM............................................................. ........ .... ............11,665.000 ........................578,584 ...........49.600 .......................578,584 ........................475,280 ..................2,333 ..................3,488 .........................0 ...............(92,138) .........................0 ..................(92,138) .......................0 L.............. 12/17/2010
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205638 10 9 COMPUWARE CORP COM............................................................................ ........ .... ..............4,419.000 ..........................51,570 ...........11.670 .........................51,570 ..........................31,665 .........................0 .........................0 .........................0 .................19,620 .........................0 ...................19,620 .......................0 L.............. 12/18/2009
205887 10 2 CONAGRA FOODS INC.................................................................................. ........ .... ..............8,995.000 ........................203,107 ...........22.580 .......................203,107 ........................129,827 .........................0 ..................7,466 .........................0 .................(4,228) .........................0 ....................(4,228) .......................0 L.............. 09/15/2000
206708 10 9 CONCUR TECHNOLOGIES INC COM........................................................... LS.... .... ..............7,114.000 ........................369,430 ...........51.930 .......................369,430 ........................195,709 .........................0 .........................0 .........................0 .................71,535 .........................0 ...................71,535 .......................0 L.............. 02/05/2010
207410 10 1 CONMED CORP COM.................................................................................... ........ .... ..............1,300.000 ..........................34,359 ...........26.430 .........................34,359 ..........................28,850 .........................0 .........................0 .........................0 ..................5,509 .........................0 .....................5,509 .......................0 L.............. 05/19/2010
208242 10 7 CONN'S INC COM.......................................................................................... LS.... .... .................600.000 ............................2,808 .............4.680 ...........................2,808 ............................3,023 .........................0 .........................0 .........................0 ....................(215) .........................0 .......................(215) .......................0 L.............. 10/06/2010
20825C 10 4 CONOCOPHILLIPS......................................................................................... ........ .... ............33,415.000 .....................2,275,561 ...........68.100 ....................2,275,561 .....................1,574,379 .........................0 .................58,324 .........................0 ...............529,396 .........................0 .................529,396 .......................0 L.............. 12/17/2010
20854P 10 9 CONSOL ENERGY INC.................................................................................. ........ .... ..............4,612.000 ........................224,789 ...........48.740 .......................224,789 ........................199,202 .........................0 ..................1,718 .........................0 ..................3,353 .........................0 .....................3,353 .......................0 L.............. 09/17/2010
209115 10 4 CONSOLIDATED EDISON INC COM.............................................................. ........ .... ..............5,958.000 ........................295,338 ...........49.570 .......................295,338 ........................222,692 .........................0 .................13,680 .........................0 .................23,893 .........................0 ...................23,893 .......................0 L.............. 12/17/2010
21036P 10 8 CONSTELLATION BRANDS INC.................................................................... ........ .... ............18,746.000 ........................415,224 ...........22.150 .......................415,224 ........................308,225 .........................0 .........................0 .........................0 ...............104,868 .........................0 .................104,868 .......................0 L.............. 08/19/2010
210371 10 0 CONSTELLATION ENERGY GROUP............................................................. ........ .... ..............4,097.000 ........................125,491 ...........30.630 .......................125,491 ........................128,203 .....................983 ..................3,856 .........................0 ...............(18,600) .........................0 ..................(18,600) .......................0 L.............. 12/18/2009
212485 10 6 CONVERGYS CORP...................................................................................... ........ .... ..............6,700.000 ..........................88,239 ...........13.170 .........................88,239 ..........................61,727 .........................0 .........................0 .........................0 .................16,214 .........................0 ...................16,214 .......................0 L.............. 04/20/2009
216648 40 2 COOPER COS INC COM................................................................................ ........ .... ............19,350.000 .....................1,090,179 ...........56.340 ....................1,090,179 ........................786,088 .........................0 .....................624 .........................0 ...............304,091 .........................0 .................304,091 .......................0 L.............. 11/24/2010
217204 10 6 COPART INC.................................................................................................. ........ .... ............46,186.000 .....................1,725,047 ...........37.350 ....................1,725,047 .....................1,499,783 .........................0 .........................0 .........................0 .................51,136 .........................0 ...................51,136 .......................0 L.............. 12/13/2010
218681 10 4 CORE-MARK HOLDING CO COM.................................................................. ........ .... .................500.000 ..........................17,795 ...........35.590 .........................17,795 ..........................15,697 .........................0 .........................0 .........................0 ..................2,098 .........................0 .....................2,098 .......................0 L.............. 03/30/2010
219023 10 8 CORN PRODUCTS INTERNATIONAL COM................................................... ........ .... ..............2,590.000 ........................119,140 ...........46.000 .......................119,140 ..........................79,290 .....................363 ..................1,088 .........................0 .................39,850 .........................0 ...................39,850 .......................0 L.............. 01/19/2010
219350 10 5 CORNING INC COM....................................................................................... ........ .... ............31,970.000 ........................617,660 ...........19.320 .......................617,660 ........................437,046 .........................0 ..................6,145 .........................0 ..................1,437 .........................0 .....................1,437 .......................0 L.............. 12/17/2010
22160K 10 5 COSTCO WHSL CORP................................................................................... ........ .... ..............8,857.000 ........................639,564 ...........72.210 .......................639,564 ........................487,446 .........................0 ..................4,140 .........................0 .................90,177 .........................0 ...................90,177 .......................0 L.............. 09/30/2010
222795 10 6 COUSINS PROPERTIES INC REITS.............................................................. ........ .... ...................23.000 ..............................191 .............8.340 ..............................191 ...............................179 .........................0 .........................0 .........................0 .......................13 .........................0 ..........................13 .......................0 L.............. 10/28/2010
22284P 10 5 COVENANT TRANSPORT GRP COM CLASS A............................................ ........ .... .................700.000 ............................6,776 .............9.680 ...........................6,776 ............................5,259 .........................0 .........................0 .........................0 ..................1,517 .........................0 .....................1,517 .......................0 L.............. 08/19/2010
222862 10 4 COVENTRY HEALTH CARE INC COM........................................................... ........ .... ............10,946.000 ........................288,974 ...........26.400 .......................288,974 ........................182,200 .........................0 .........................0 .........................0 .................22,955 .........................0 ...................22,955 .......................0 L.............. 12/17/2010
22410J 10 6 CRACKER BARREL OLD COUNTRY COM.................................................... ........ .... ..............1,200.000 ..........................65,724 ...........54.770 .........................65,724 ..........................34,842 .........................0 .....................984 .........................0 .................20,136 .........................0 ...................20,136 .......................0 L.............. 12/12/2008
224399 10 5 CRANE CO..................................................................................................... ........ .... ..............2,450.000 ........................100,622 ...........41.070 .......................100,622 ..........................56,930 .........................0 ..................2,107 .........................0 .................25,603 .........................0 ...................25,603 .......................0 L.............. 09/09/2009
224633 10 7 CRAWFORD & COMPANY COM CL B........................................................... LS.... .... ..............1,200.000 ............................4,080 .............3.400 ...........................4,080 ............................4,806 .........................0 .........................0 .........................0 ....................(726) .........................0 .......................(726) .......................0 L.............. 04/13/2010
227478 10 4 AT A CROSS CO COM CL A.......................................................................... ........ .... .................900.000 ............................8,685 .............9.650 ...........................8,685 ............................3,675 .........................0 .........................0 .........................0 ..................3,978 .........................0 .....................3,978 .......................0 L.............. 09/24/2009
231021 10 6 CUMMINS ENGINE COM............................................................................... ........ .... ..............4,041.000 ........................444,550 .........110.010 .......................444,550 ........................321,963 .........................0 ..................1,614 .........................0 ...............119,109 .........................0 .................119,109 .......................0 L.............. 12/17/2010
231561 10 1 CURTISS-WRIGHT CORP COM..................................................................... ........ .... ..............2,000.000 ..........................66,400 ...........33.200 .........................66,400 ..........................61,389 .........................0 .....................189 .........................0 ..................5,011 .........................0 .....................5,011 .......................0 L.............. 11/04/2010
232806 10 9 CYPRESS SEMICONDUCTOR CORP COM................................................... LS.... .... ..............8,100.000 ........................150,498 ...........18.580 .......................150,498 ..........................58,410 .........................0 .........................0 .........................0 .................64,962 .........................0 ...................64,962 .......................0 L.............. 04/22/2009
232820 10 0 CYTEC INDS INC COM.................................................................................. ........ .... ............20,900.000 .....................1,108,954 ...........53.060 ....................1,108,954 .....................1,037,471 .........................0 .........................0 .........................0 .................71,483 .........................0 ...................71,483 .......................0 L.............. 12/20/2010
23331A 10 9 D.R. HORTON INC COM................................................................................ ........ .... ..............5,692.000 ..........................67,906 ...........11.930 .........................67,906 ..........................60,038 .........................0 .....................832 .........................0 ..................5,958 .........................0 .....................5,958 .......................0 L.............. 12/17/2010
23332B 10 6 DSP GROUP  INC........................................................................................... ........ .... ..............1,300.000 ..........................10,582 .............8.140 .........................10,582 ..........................10,087 .........................0 .........................0 .........................0 ..................3,263 .........................0 .....................3,263 .......................0 L.............. 07/30/2009
233331 10 7 DTE ENERGY COMPANY.............................................................................. ........ .... ..............9,400.000 ........................426,008 ...........45.320 .......................426,008 ........................319,149 ..................5,264 .................20,010 .........................0 .................15,278 .........................0 ...................15,278 .......................0 L.............. 06/18/2010
235851 10 2 DANAHER CORP............................................................................................ ........ .... ............11,777.000 ........................555,521 ...........47.170 .......................555,521 ........................254,814 .....................236 .....................859 .........................0 ...............107,387 .........................0 .................107,387 .......................0 L.............. 11/17/2010
237194 10 5 DARDEN RESTAURANTS.............................................................................. ........ .... ..............8,922.000 ........................414,338 ...........46.440 .......................414,338 ........................395,721 .........................0 ..................4,530 .........................0 .................18,617 .........................0 ...................18,617 .......................0 L.............. 12/17/2010
23918K 10 8 DAVITA INC.................................................................................................... ........ .... ..............1,995.000 ........................138,633 ...........69.490 .......................138,633 ........................111,871 .........................0 .........................0 .........................0 .................21,446 .........................0 ...................21,446 .......................0 L.............. 07/30/2008
242309 10 2 DEALERTRACK HOLDINGS INC COM.......................................................... ........ .... ............29,181.000 ........................585,663 ...........20.070 .......................585,663 ........................563,435 .........................0 .........................0 .........................0 .................43,271 .........................0 ...................43,271 .......................0 L.............. 06/11/2010
242370 10 4 DEAN FOODS CO.......................................................................................... ........ .... ..............4,174.000 ..........................36,898 .............8.840 .........................36,898 ..........................65,131 .........................0 .........................0 .........................0 ...............(30,556) .........................0 ..................(30,556) .......................0 L.............. 10/06/2010
244199 10 5 DEERE & CO.................................................................................................. ........ .... ............20,508.000 .....................1,703,189 ...........83.050 ....................1,703,189 .....................1,441,850 ..................7,178 ..................1,869 .........................0 ...............245,772 .........................0 .................245,772 .......................0 L.............. 12/17/2010
24522P 10 3 DEL MONTE FOODS...................................................................................... ........ .... ..............8,200.000 ........................154,160 ...........18.800 .......................154,160 ........................122,524 .........................0 ..................1,476 .........................0 .................31,636 .........................0 ...................31,636 .......................0 L.............. 05/11/2010
24702R 10 1 DELL INC COM............................................................................................... ........ .... ............34,368.000 ........................465,686 ...........13.550 .......................465,686 ........................468,560 .........................0 .........................0 .........................0 ...............(25,922) .........................0 ..................(25,922) .......................0 L.............. 02/03/2010
247368 10 3 DELTA APPAREL INC COM........................................................................... ........ .... .................400.000 ............................5,400 ...........13.500 ...........................5,400 ............................6,308 .........................0 .........................0 .........................0 ....................(908) .........................0 .......................(908) .......................0 L.............. 06/14/2010
247916 20 8 DENBURY RESOURCES INC COM............................................................... ........ .... ............38,243.000 ........................730,059 ...........19.090 .......................730,059 ........................561,319 .........................0 .........................0 .........................0 ...............161,929 .........................0 .................161,929 .......................0 L.............. 09/17/2010
24869P 10 4 DENNY'S CORP COM.................................................................................... ........ .... ..............1,320.000 ............................4,726 .............3.580 ...........................4,726 ............................5,029 .........................0 .........................0 .........................0 ....................(304) .........................0 .......................(304) .......................0 L.............. 04/20/2010
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249030 10 7 DENTSPLY INTERNATIONAL........................................................................ ........ .... ..............2,900.000 ..........................99,093 ...........34.170 .........................99,093 ..........................83,971 .....................145 .....................580 .........................0 .................(2,900) .........................0 ....................(2,900) .......................0 L.............. 12/18/2009
25179M 10 3 DEVON ENERGY CORP................................................................................. ........ .... ............15,247.000 .....................1,197,042 ...........78.510 ....................1,197,042 ........................769,318 .........................0 ..................6,640 .........................0 .................96,132 .........................0 ...................96,132 .......................0 L.............. 11/17/2010
251893 10 3 DEVRY INC COM........................................................................................... ........ .... ..............1,275.000 ..........................61,175 ...........47.980 .........................61,175 ..........................61,316 .....................150 .....................228 .........................0 ...............(10,910) .........................0 ..................(10,910) .......................0 L.............. 12/17/2010
252131 10 7 DEXCOM INC COM........................................................................................ ........ .... ............17,695.000 ........................241,537 ...........13.650 .......................241,537 ..........................50,826 .........................0 .........................0 .........................0 .................98,738 .........................0 ...................98,738 .......................0 L.............. 02/24/2009
25271C 10 2 DIAMOND OFFSHORE DRILLING COM........................................................ ........ .... ..............1,429.000 ..........................95,557 ...........66.870 .........................95,557 ..........................90,386 .........................0 ..................7,418 .........................0 ...............(44,534) .........................0 ..................(44,534) .......................0 L.............. 12/17/2010
253798 10 2 DIGI INTL INC COM........................................................................................ ........ .... ..............1,400.000 ..........................15,540 ...........11.100 .........................15,540 ..........................10,046 .........................0 .........................0 .........................0 ..................2,772 .........................0 .....................2,772 .......................0 L.............. 03/11/2009
254423 10 6 DINEEQUITY INC COM.................................................................................. LS.... .... .................800.000 ..........................39,504 ...........49.380 .........................39,504 ..........................34,997 .........................0 .........................0 .........................0 ..................4,507 .........................0 .....................4,507 .......................0 L.............. 10/28/2010
254687 10 6 DISNEY WALT CO COM................................................................................. ........ .... ............78,866.000 .....................2,958,264 ...........37.510 ....................2,958,264 .....................1,989,414 .................31,752 .................24,838 .........................0 ...............391,607 .........................0 .................391,607 .......................0 L.............. 10/25/2010
254709 10 8 DISCOVER FINANCIAL SERVICES COM...................................................... ........ .... ............11,136.000 ........................206,350 ...........18.530 .......................206,350 ........................117,575 .....................223 .....................887 .........................0 .................42,367 .........................0 ...................42,367 .......................0 L.............. 12/17/2010
25470F 10 4 DISCOVERY COMMUNICATIONS COM CL A................................................ ........ .... ..............5,812.000 ........................242,360 ...........41.700 .......................242,360 ........................181,325 .........................0 .........................0 .........................0 .................61,036 .........................0 ...................61,036 .......................0 L.............. 12/17/2010
25470M 10 9 DISH NETWORK CORP COM CL A............................................................... ........ .... ..............7,800.000 ........................153,348 ...........19.660 .......................153,348 ........................146,611 .........................0 .........................0 .........................0 ..................6,737 .........................0 .....................6,737 .......................0 L.............. 07/16/2010
25490A 10 1 DIRECTV COM CL A...................................................................................... ........ .... ............46,131.000 .....................1,842,011 ...........39.930 ....................1,842,011 .....................1,584,984 .........................0 .........................0 .........................0 ...............137,722 .........................0 .................137,722 .......................0 L.............. 11/04/2010
256664 10 3 DOLLAR FINANCIAL CORP COM.................................................................. ........ .... ..............1,300.000 ..........................37,219 ...........28.630 .........................37,219 ............................8,887 .........................0 .........................0 .........................0 ..................6,487 .........................0 .....................6,487 .......................0 L.............. 12/05/2008
25746U 10 9 DOMINION RESOURCES INC COM.............................................................. ........ .... ............11,881.000 ........................507,556 ...........42.720 .......................507,556 ........................301,401 .........................0 .................21,742 .........................0 .................45,148 .........................0 ...................45,148 .......................0 L.............. 09/18/2009
25754A 20 1 DOMINO'S PIZZA INC COM........................................................................... ........ .... ..............1,600.000 ..........................25,520 ...........15.950 .........................25,520 ..........................21,194 .........................0 .........................0 .........................0 ..................4,326 .........................0 .....................4,326 .......................0 L.............. 09/30/2010
257559 20 3 DOMTAR CORP COM.................................................................................... ........ .... ..............1,730.000 ........................131,342 ...........75.920 .......................131,342 ..........................88,790 .....................433 .....................865 .........................0 .................42,552 .........................0 ...................42,552 .......................0 L.............. 02/11/2010
257867 10 1 RR DONNELLEY & SONS CO........................................................................ ........ .... ............12,714.000 ........................222,114 ...........17.470 .......................222,114 ........................221,046 .........................0 .................12,752 .........................0 ...............(54,898) .........................0 ..................(54,898) .......................0 L.............. 02/05/2010
25960P 10 9 DOUGLAS EMMETT INC REIT....................................................................... ........ .... ..............5,200.000 ..........................86,320 ...........16.600 .........................86,320 ..........................88,385 .....................520 .........................0 .........................0 .................(2,065) .........................0 ....................(2,065) .......................0 L.............. 11/15/2010
260003 10 8 DOVER CORP................................................................................................ ........ .... ..............3,825.000 ........................223,571 ...........58.450 .......................223,571 ..........................48,237 .........................0 ..................4,075 .........................0 .................64,145 .........................0 ...................64,145 .......................0 L.............. 12/17/2010
260095 10 4 DOVER DOWNS GAMING & ENTERTA COM................................................ ........ .... .................900.000 ............................3,060 .............3.400 ...........................3,060 ............................3,605 .........................0 .......................81 .........................0 ....................(545) .........................0 .......................(545) .......................0 L.............. 04/19/2010
260543 10 3 DOW CHEMICAL CO COM............................................................................. ........ .... ............23,741.000 ........................810,518 ...........34.140 .......................810,518 ........................222,285 ..................3,561 .................14,046 .........................0 ...............154,967 .........................0 .................154,967 .......................0 L.............. 09/17/2010
26138E 10 9 DR PEPPER SNAPPLE GROUP COM............................................................ ........ .... ..............4,638.000 ........................163,072 ...........35.160 .......................163,072 ........................115,448 ..................1,224 ..................3,710 .........................0 .................31,817 .........................0 ...................31,817 .......................0 L.............. 10/06/2008
262037 10 4 DRIL-QUIP INC COM...................................................................................... ........ .... ............12,740.000 ........................990,153 ...........77.720 .......................990,153 ........................433,766 .........................0 .........................0 .........................0 ...............270,252 .........................0 .................270,252 .......................0 L.............. 03/09/2010
263534 10 9 DUPONT E I DE NEMOURS & CO................................................................. ........ .... ............41,833.000 .....................2,086,630 ...........49.880 ....................2,086,630 .....................1,348,941 .........................0 .................58,776 .........................0 ...............676,745 .........................0 .................676,745 .......................0 L.............. 12/17/2010
264142 10 0 DUCKWALL-ALCO STORES INC COM.......................................................... ........ .... .................300.000 ............................3,810 ...........12.700 ...........................3,810 ............................3,066 .........................0 .........................0 .........................0 ....................(804) .........................0 .......................(804) .......................0 L.............. 12/17/2008
264147 10 9 DUCOMMUN INC COM.................................................................................. ........ .... .................580.000 ..........................12,632 ...........21.780 .........................12,632 ..........................10,475 .........................0 .....................174 .........................0 ..................1,781 .........................0 .....................1,781 .......................0 L.............. 08/31/2009
26441C 10 5 DUKE ENERGY CORP COM.......................................................................... ........ .... ............56,210.000 .....................1,001,100 ...........17.810 ....................1,001,100 ........................815,979 .........................0 .................47,043 .........................0 .................57,997 .........................0 ...................57,997 .......................0 L.............. 09/17/2010
26483E 10 0 DUN & BRADSTREET CORP COM................................................................ ........ .... ............10,685.000 ........................877,132 ...........82.090 .......................877,132 ........................821,950 .........................0 .................11,827 .........................0 .................39,748 .........................0 ...................39,748 .......................0 L.............. 09/21/2010
268057 10 6 DYNAMICS RESEARCH CORP COM............................................................. ........ .... .................600.000 ............................8,040 ...........13.400 ...........................8,040 ............................4,521 .........................0 .........................0 .........................0 ..................1,674 .........................0 .....................1,674 .......................0 L.............. 07/20/2009
268648 10 2 EMC CORP MASS COM................................................................................. ........ .... ............42,155.000 ........................965,350 ...........22.900 .......................965,350 ........................782,677 .........................0 .........................0 .........................0 ...............153,341 .........................0 .................153,341 .......................0 L.............. 12/17/2010
26873N 10 8 EMS TECHNOLOGIES INC COM................................................................... ........ .... .................800.000 ..........................15,824 ...........19.780 .........................15,824 ..........................12,427 .........................0 .........................0 .........................0 ..................3,397 .........................0 .....................3,397 .......................0 L.............. 05/11/2010
26875P 10 1 EOG RESOURCES INC.................................................................................. ........ .... ..............5,197.000 ........................475,058 ...........91.410 .......................475,058 ........................193,444 .........................0 ..................3,143 .........................0 ...............(31,786) .........................0 ..................(31,786) .......................0 L.............. 06/18/2010
26884L 10 9 EQT CORP COM............................................................................................ LS.... .... ............25,900.000 .....................1,161,356 ...........44.840 ....................1,161,356 ........................989,402 .........................0 .................20,805 .........................0 .................44,214 .........................0 ...................44,214 .......................0 L.............. 09/17/2010
26884L 10 9 EQT CORP COM............................................................................................ ........ .... ..............3,037.000 ........................136,179 ...........44.840 .......................136,179 ........................116,016 .........................0 ..................2,440 .........................0 ..................5,185 .........................0 .....................5,185 .......................0 L.............. 09/17/2010
269246 40 1 E*TRADE FINANCIAL CORP COM................................................................. ........ .... ..............4,038.000 ..........................64,608 ...........16.000 .........................64,608 ..........................66,074 .........................0 .........................0 .........................0 .................(1,466) .........................0 ....................(1,466) .......................0 L.............. 06/18/2010
277432 10 0 EASTMAN CHEMICAL.................................................................................... ........ .... ..............4,872.000 ........................409,638 ...........84.080 .......................409,638 ........................232,912 ..................2,298 ..................8,647 .........................0 ...............116,148 .........................0 .................116,148 .......................0 L.............. 08/17/2009
278058 10 2 EATON CORP COM....................................................................................... ........ .... ..............3,441.000 ........................349,296 .........101.510 .......................349,296 ........................128,041 .........................0 ..................7,333 .........................0 ...............129,358 .........................0 .................129,358 .......................0 L.............. 09/17/2010
278642 10 3 EBAY INC....................................................................................................... ........ .... ............23,471.000 ........................653,198 ...........27.830 .......................653,198 ........................526,595 .........................0 .........................0 .........................0 ...............101,624 .........................0 .................101,624 .......................0 L.............. 09/17/2010
278865 10 0 ECOLAB INC................................................................................................... ........ .... ..............4,754.000 ........................239,697 ...........50.420 .......................239,697 ........................232,787 .....................817 ..................1,112 .........................0 ..................9,570 .........................0 .....................9,570 .......................0 L.............. 12/17/2010
281020 10 7 EDISON INTERNATIONAL............................................................................. ........ .... ..............6,696.000 ........................258,466 ...........38.600 .......................258,466 ........................175,830 ..................2,143 ..................8,403 .........................0 .................25,474 .........................0 ...................25,474 .......................0 L.............. 12/17/2010
28336L 10 9 EL PASO CORP.............................................................................................. ........ .... ............14,372.000 ........................197,759 ...........13.760 .......................197,759 ........................140,610 .....................143 .....................429 .........................0 .................56,229 .........................0 ...................56,229 .......................0 L.............. 12/17/2010
285512 10 9 ELECTRONIC ARTS INC................................................................................ ........ .... ............19,376.000 ........................317,379 ...........16.380 .......................317,379 ........................317,229 .........................0 .........................0 .........................0 .................(6,730) .........................0 ....................(6,730) .......................0 L.............. 12/17/2010
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286082 10 2 ELECTRONICS FOR IMAGING COM............................................................. ........ .... ..............2,800.000 ..........................40,068 ...........14.310 .........................40,068 ..........................33,488 .........................0 .........................0 .........................0 ..................3,752 .........................0 .....................3,752 .......................0 L.............. 12/04/2008
28660G 10 6 ELIZABETH ARDEN INC COM....................................................................... ........ .... ..............1,052.000 ..........................24,207 ...........23.010 .........................24,207 ..........................18,925 .........................0 .........................0 .........................0 ..................5,282 .........................0 .....................5,282 .......................0 L.............. 03/31/2010
288853 10 4 PERRY ELLIS INTL INC COM........................................................................ ........ .... .................500.000 ..........................13,735 ...........27.470 .........................13,735 ..........................11,228 .........................0 .........................0 .........................0 ..................2,508 .........................0 .....................2,508 .......................0 L.............. 11/10/2010
291011 10 4 EMERSON ELECTRIC.................................................................................... ........ .... ............15,417.000 ........................881,390 ...........57.170 .......................881,390 ........................398,763 .........................0 .................20,697 .........................0 ...............223,635 .........................0 .................223,635 .......................0 L.............. 09/17/2010
29264F 20 5 ENDO PHARMACEUTICALS HLDG............................................................... ........ .... ..............2,640.000 ..........................94,274 ...........35.710 .........................94,274 ..........................76,520 .........................0 .........................0 .........................0 .................17,754 .........................0 ...................17,754 .......................0 L.............. 09/21/2010
29265N 10 8 ENERGEN CORP COM.................................................................................. ........ .... .................720.000 ..........................34,747 ...........48.260 .........................34,747 ..........................32,698 .........................0 .......................94 .........................0 ..................2,049 .........................0 .....................2,049 .......................0 L.............. 09/30/2010
29266R 10 8 ENERGIZER HOLDINGS INC......................................................................... ........ .... ..............1,280.000 ..........................93,312 ...........72.900 .........................93,312 ..........................92,003 .........................0 .........................0 .........................0 ..................1,309 .........................0 .....................1,309 .......................0 L.............. 10/08/2010
29275Y 10 2 ENERSYS COM.............................................................................................. ........ .... .................900.000 ..........................28,908 ...........32.120 .........................28,908 ..........................21,218 .........................0 .........................0 .........................0 ..................7,690 .........................0 .....................7,690 .......................0 L.............. 07/12/2010
293389 10 2 ENNIS INC COM............................................................................................. ........ .... ..............1,100.000 ..........................18,810 ...........17.100 .........................18,810 ..........................15,632 .........................0 .....................512 .........................0 ..................3,178 .........................0 .....................3,178 .......................0 L.............. 02/11/2010
29355X 10 7 ENPRO INDUSTRIES INC.............................................................................. LS.... .... .................580.000 ..........................24,105 ...........41.560 .........................24,105 ..........................13,155 .........................0 .........................0 .........................0 ..................8,787 .........................0 .....................8,787 .......................0 L.............. 11/02/2009
29364G 10 3 ENTERGY CORP............................................................................................ ........ .... ..............3,712.000 ........................262,921 ...........70.830 .......................262,921 ........................170,993 .........................0 .................12,027 .........................0 ...............(40,869) .........................0 ..................(40,869) .......................0 L.............. 03/20/2009
294268 10 7 EPLUS INC COM............................................................................................ ........ .... .................300.000 ............................7,092 ...........23.640 ...........................7,092 ............................4,971 .........................0 .........................0 .........................0 ..................2,121 .........................0 .....................2,121 .......................0 L.............. 01/19/2010
294429 10 5 EQUIFAX INC................................................................................................. ........ .... ............34,428.000 .....................1,225,637 ...........35.600 ....................1,225,637 .....................1,061,627 .........................0 ..................8,004 .........................0 ...............145,014 .........................0 .................145,014 .......................0 L.............. 09/23/2010
29476L 10 7 EQUITY RESIDENTIAL PROPS TR REIT....................................................... ........ .... ..............5,816.000 ........................302,141 ...........51.950 .......................302,141 ........................191,616 ..................2,670 ..................7,631 .........................0 ...............103,066 .........................0 .................103,066 .......................0 L.............. 06/18/2010
297425 10 0 ESTERLINE TECHNOLOGIES CORP............................................................. ........ .... ..............1,300.000 ..........................89,167 ...........68.590 .........................89,167 ..........................75,131 .........................0 .........................0 .........................0 .................14,036 .........................0 ...................14,036 .......................0 L.............. 10/19/2010
297602 10 4 ETHAN ALLEN INTERIORS COM................................................................... LS.... .... ..............1,100.000 ..........................22,011 ...........20.010 .........................22,011 ..........................17,632 .........................0 .........................0 .........................0 ..................4,379 .........................0 .....................4,379 .......................0 L.............. 11/08/2010
29911Q 20 8 EVANS BANCORP INC COM......................................................................... ........ .... .................200.000 ............................2,850 ...........14.249 ...........................2,850 ............................3,056 .........................0 .......................40 .........................0 ....................(206) .........................0 .......................(206) .......................0 L.............. 04/01/2010
30063P 10 5 EXACT SCIENCES CORP COM..................................................................... LS.... .... ..............6,457.000 ..........................38,613 .............5.980 .........................38,613 ..........................39,696 .........................0 .........................0 .........................0 .................(1,083) .........................0 ....................(1,083) .......................0 L.............. 12/17/2010
30063P 10 5 EXACT SCIENCES CORP COM..................................................................... ........ .... ............52,308.000 ........................312,802 .............5.980 .......................312,802 ........................321,572 .........................0 .........................0 .........................0 .................(8,770) .........................0 ....................(8,770) .......................0 L.............. 12/17/2010
30161N 10 1 EXELON CORP............................................................................................... ........ .... ............23,535.000 ........................979,997 ...........41.640 .......................979,997 ........................778,396 .........................0 .................32,887 .........................0 ...............(89,055) .........................0 ..................(89,055) .......................0 L.............. 11/19/2010
30212P 10 5 EXPEDIA INC COM........................................................................................ ........ .... ............14,011.000 ........................351,536 ...........25.090 .......................351,536 ........................295,931 .........................0 ..................3,923 .........................0 .................(8,967) .........................0 ....................(8,967) .......................0 L.............. 12/18/2009
302130 10 9 EXPEDITORS INTL WASH INC...................................................................... ........ .... ..............4,340.000 ........................236,964 ...........54.600 .......................236,964 ........................151,075 .........................0 ..................1,726 .........................0 .................85,568 .........................0 ...................85,568 .......................0 L.............. 12/17/2010
30214U 10 2 EXPONENT INC............................................................................................. ........ .... ...................76.000 ............................2,853 ...........37.540 ...........................2,853 ............................1,570 .........................0 .........................0 .........................0 .....................737 .........................0 ........................737 .......................0 L.............. 02/27/2009
302182 10 0 EXPRESS SCRIPTS INC................................................................................ ........ .... ............13,292.000 ........................718,433 ...........54.050 .......................718,433 ........................560,757 .........................0 .........................0 .........................0 .................96,539 .........................0 ...................96,539 .......................0 L.............. 09/30/2010
302301 10 6 EZCORP INC COM......................................................................................... ........ .... ..............1,900.000 ..........................51,547 ...........27.130 .........................51,547 ..........................35,461 .........................0 .........................0 .........................0 .................16,086 .........................0 ...................16,086 .......................0 L.............. 05/17/2010
30231G 10 2 EXXON MOBIL CORP COM........................................................................... ........ .... ..........113,968.000 .....................8,333,339 ...........73.120 ....................8,333,339 .....................7,786,091 .........................0 ...............188,627 .........................0 ...............746,112 .........................0 .................746,112 .......................0 L.............. 11/15/2010
302445 10 1 FLIR SYSTEMS INC....................................................................................... ........ .... ..............3,236.000 ..........................96,271 ...........29.750 .........................96,271 ..........................98,656 .........................0 .........................0 .........................0 .................(8,646) .........................0 ....................(8,646) .......................0 L.............. 09/17/2010
302491 30 3 F M C CORP................................................................................................... ........ .... ..............1,477.000 ........................117,998 ...........79.890 .......................117,998 ..........................74,759 .....................210 .....................710 .........................0 .................34,771 .........................0 ...................34,771 .......................0 L.............. 09/17/2010
30249U 10 1 F M C  TECHNOLOGIES  INC........................................................................ ........ .... ..............2,449.000 ........................217,741 ...........88.910 .......................217,741 ........................105,036 .........................0 .........................0 .........................0 .................76,090 .........................0 ...................76,090 .......................0 L.............. 06/04/2009
303075 10 5 FACTSET RESEARCH SYSTEMS INC........................................................... LS.... .... ..............4,127.000 ........................386,948 ...........93.760 .......................386,948 ........................253,926 .........................0 ..................3,673 .........................0 ...............115,102 .........................0 .................115,102 .......................0 L.............. 08/18/2008
303250 10 4 FAIR ISAAC CORP......................................................................................... LS.... .... ..............2,600.000 ..........................60,762 ...........23.370 .........................60,762 ..........................35,174 .........................0 .....................208 .........................0 ..................5,356 .........................0 .....................5,356 .......................0 L.............. 12/18/2008
303726 10 3 FAIRCHILD SEMICON INTL COM CL A......................................................... ........ .... ..............6,900.000 ........................107,709 ...........15.610 .......................107,709 ..........................40,006 .........................0 .........................0 .........................0 .................38,778 .........................0 ...................38,778 .......................0 L.............. 04/23/2009
307000 10 9 FAMILY DOLLAR STORES INC...................................................................... ........ .... ..............2,573.000 ........................127,904 ...........49.710 .......................127,904 ..........................71,163 .....................428 ..................1,592 .........................0 .................56,297 .........................0 ...................56,297 .......................0 L.............. 09/16/2005
309562 10 6 FARMERS CAPITAL BANK CORP COM........................................................ LS.... .... .................200.000 ..............................976 .............4.880 ..............................976 ............................1,415 .........................0 .........................0 .........................0 ....................(439) .........................0 .......................(439) .......................0 L.............. 02/05/2010
309562 10 6 FARMERS CAPITAL BANK CORP COM........................................................ ........ .... .................200.000 ..............................976 .............4.880 ..............................976 ............................1,415 .........................0 .........................0 .........................0 ....................(439) .........................0 .......................(439) .......................0 L.............. 02/05/2010
311900 10 4 FASTENAL CO COM...................................................................................... ........ .... ..............3,019.000 ........................180,868 ...........59.910 .......................180,868 ........................124,814 .........................0 ..................3,444 .........................0 .................51,558 .........................0 ...................51,558 .......................0 L.............. 09/17/2010
313148 30 6 FEDERAL AGRIC MORTGAGE CORP COM.................................................. LS.... .... .................600.000 ............................9,792 ...........16.320 ...........................9,792 ............................4,772 .........................0 .....................120 .........................0 ..................5,586 .........................0 .....................5,586 .......................0 L.............. 09/01/2009
314211 10 3 FEDERATED INVESTORS INC COM............................................................. ........ .... ..............1,889.000 ..........................49,435 ...........26.170 .........................49,435 ..........................50,041 .........................0 ..................3,764 .........................0 .................(1,525) .........................0 ....................(1,525) .......................0 L.............. 09/17/2010
31428X 10 6 FEDEX CORP COM........................................................................................ ........ .... ..............6,440.000 ........................598,984 ...........93.010 .......................598,984 ........................420,854 .........................0 ..................2,664 .........................0 .................55,950 .........................0 ...................55,950 .......................0 L.............. 12/17/2010
315405 10 0 FERRO CORP COM....................................................................................... ........ .... ..............3,600.000 ..........................52,704 ...........14.640 .........................52,704 ..........................31,178 .........................0 .........................0 .........................0 .................16,720 .........................0 ...................16,720 .......................0 L.............. 10/18/2010
315616 10 2 F5 NETWORKS INC COM NO PAR................................................................ ........ .... ..............3,529.000 ........................459,335 .........130.160 .......................459,335 ........................262,258 .........................0 .........................0 .........................0 ...............134,887 .........................0 .................134,887 .......................0 L.............. 12/17/2010

31620M 10 6 FIDELITY NATIONAL INFORMATION COM................................................... ........ .... ..............5,424.000 ........................148,563 ...........27.390 .......................148,563 ........................134,024 .........................0 ..................1,056 .........................0 .................20,670 .........................0 ...................20,670 .......................0 L.............. 09/17/2010
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31620R 10 5 FIDELITY NATIONAL FINANCIAL COM CL A................................................. ........ .... ............49,000.000 ........................670,320 ...........13.680 .......................670,320 ........................748,869 .........................0 ..................8,820 .........................0 ...............(78,549) .........................0 ..................(78,549) .......................0 L.............. 10/14/2010
316773 10 0 FIFTH THIRD BANCORP................................................................................ ........ .... ............75,365.000 .....................1,106,358 ...........14.680 ....................1,106,358 ........................850,293 .....................754 ..................1,632 .........................0 ...............257,160 .........................0 .................257,160 .......................0 L.............. 10/18/2010
319459 20 2 FIRST CITIZENS BANC CORP COM.............................................................. ........ .... .................400.000 ............................1,592 .............3.980 ...........................1,592 ............................2,370 .........................0 .........................0 .........................0 ....................(268) .........................0 .......................(268) .......................0 L.............. 08/24/2009

32006W 10 6 FIRST DEFIANCE FINANCIAL CORP COM................................................... ........ .... .................500.000 ............................5,950 ...........11.900 ...........................5,950 ............................5,294 .........................0 .........................0 .........................0 .....................656 .........................0 ........................656 .......................0 L.............. 01/27/2010
320239 10 6 FIRST FINANCIAL HOLDINS INC COM......................................................... ........ .... .................460.000 ............................5,295 ...........11.510 ...........................5,295 ............................5,090 .........................0 .......................23 .........................0 .....................205 .........................0 ........................205 .......................0 L.............. 11/08/2010
320517 10 5 FIRST HORIZON NATL CORP COM.............................................................. LS.... .... ..............9,500.000 ........................111,910 ...........11.780 .......................111,910 ........................104,235 .........................0 .........................0 .........................0 ..................7,803 .........................0 .....................7,803 .......................0 L.............. 12/14/2010
320517 10 5 FIRST HORIZON NATL CORP COM.............................................................. ........ .... ..............5,008.000 ..........................58,996 ...........11.780 .........................58,996 ..........................54,950 .........................0 .........................0 .........................0 ..................4,114 .........................0 .....................4,114 .......................0 L.............. 12/14/2010
320817 10 9 FIRST MERCHANTS CORP COM.................................................................. ........ .... ..............1,300.000 ..........................11,518 .............8.860 .........................11,518 ..........................10,198 .........................0 .......................26 .........................0 ..................1,320 .........................0 .....................1,320 .......................0 L.............. 07/21/2010
336433 10 7 FIRST SOLAR INC COM................................................................................. ........ .... ..............1,107.000 ........................144,065 .........130.140 .......................144,065 ........................168,144 .........................0 .........................0 .........................0 .................(6,893) .........................0 ....................(6,893) .......................0 L.............. 09/17/2010
337738 10 8 FISERV INC.................................................................................................... ........ .... ..............3,049.000 ........................178,549 ...........58.560 .......................178,549 ........................102,219 .........................0 .........................0 .........................0 .................30,734 .........................0 ...................30,734 .......................0 L.............. 03/04/2008
337932 10 7 FIRSTENERGY CORP.................................................................................... ........ .... ..............6,248.000 ........................231,301 ...........37.020 .......................231,301 ........................240,787 .........................0 .................13,746 .........................0 ...............(58,919) .........................0 ..................(58,919) .......................0 L.............. 06/19/2009
339382 10 3 FLEXSTEEL INDS COM................................................................................. ........ .... .................400.000 ............................7,100 ...........17.750 ...........................7,100 ............................4,419 .......................30 .......................70 .........................0 ..................2,286 .........................0 .....................2,286 .......................0 L.............. 04/06/2010
343412 10 2 FLUOR CORP................................................................................................. ........ .... ..............3,652.000 ........................241,982 ...........66.260 .......................241,982 ..........................94,873 .....................459 ..................1,826 .........................0 .................77,495 .........................0 ...................77,495 .......................0 L.............. 11/26/2008
34354P 10 5 FLOWSERVE CORP COM.............................................................................. ........ .... ..............1,139.000 ........................135,792 .........119.220 .......................135,792 ........................100,662 .....................330 ..................1,298 .........................0 .................28,122 .........................0 ...................28,122 .......................0 L.............. 12/18/2009
345370 86 0 FORD MOTOR CO.......................................................................................... ........ .... ..........137,659.000 .....................2,311,295 ...........16.790 ....................2,311,295 .....................1,112,675 .........................0 .........................0 .........................0 ...............741,292 .........................0 .................741,292 .......................0 L.............. 12/08/2010
345838 10 6 FOREST LABORTORIES INC......................................................................... ........ .... ............22,038.000 ........................704,775 ...........31.980 .......................704,775 ........................567,255 .........................0 .........................0 .........................0 .................(2,865) .........................0 ....................(2,865) .......................0 L.............. 03/27/2009
349631 10 1 FORTUNE BRANDS INC COM....................................................................... ........ .... ..............3,110.000 ........................187,378 ...........60.250 .......................187,378 ........................122,482 .........................0 ..................2,346 .........................0 .................52,605 .........................0 ...................52,605 .......................0 L.............. 12/17/2010
349882 10 0 FOSSIL INC COM........................................................................................... ........ .... ..............2,000.000 ........................140,960 ...........70.480 .......................140,960 ..........................81,861 .........................0 .........................0 .........................0 .................59,099 .........................0 ...................59,099 .......................0 L.............. 04/30/2010
354613 10 1 FRANKLIN RESOURCES INC........................................................................ ........ .... ..............2,982.000 ........................331,628 .........111.210 .......................331,628 ........................145,542 .....................746 ..................2,624 .........................0 .................17,475 .........................0 ...................17,475 .......................0 L.............. 06/19/2006
35671D 85 7 FREEPORT MCMORAN COPPER & GOLD COM.......................................... ........ .... ............12,301.000 .....................1,477,227 .........120.090 ....................1,477,227 ........................817,224 .........................0 .................20,661 .........................0 ...............454,793 .........................0 .................454,793 .......................0 L.............. 11/17/2010
35906A 10 8 FRONTIER COMMUNICATIONS CORP COM................................................ ........ .... ............20,245.000 ........................196,984 .............9.730 .......................196,984 ........................157,692 .........................0 .................10,330 .........................0 .................37,553 .........................0 ...................37,553 .......................0 L.............. 09/17/2010
359678 10 9 FULL HOUSE RESORTS INC COM................................................................ ........ .... ..............1,000.000 ............................3,390 .............3.390 ...........................3,390 ............................3,274 .........................0 .........................0 .........................0 .....................116 .........................0 ........................116 .......................0 L.............. 04/20/2010
360921 10 0 FURNITURE BRANDS INTL INC COM........................................................... ........ .... ..............2,300.000 ..........................11,822 .............5.140 .........................11,822 ..........................10,787 .........................0 .........................0 .........................0 ..................1,035 .........................0 .....................1,035 .......................0 L.............. 11/10/2010
361268 10 5 G & K SERVICES INC COM CL A................................................................... ........ .... .................900.000 ..........................27,819 ...........30.910 .........................27,819 ..........................22,917 .........................0 .....................306 .........................0 ..................5,202 .........................0 .....................5,202 .......................0 L.............. 08/11/2009

36467W 10 9 GAMESTOP CORP COM CL A....................................................................... LS.... .... ..............3,325.000 ..........................76,076 ...........22.880 .........................76,076 ..........................85,517 .........................0 .........................0 .........................0 ..................3,126 .........................0 .....................3,126 .......................0 L.............. 12/18/2009
36467W 10 9 GAMESTOP CORP COM CL A....................................................................... ........ .... ..............7,576.000 ........................173,339 ...........22.880 .......................173,339 ........................194,851 .........................0 .........................0 .........................0 ..................7,121 .........................0 .....................7,121 .......................0 L.............. 12/18/2009
364730 10 1 GANNETT....................................................................................................... LS.... .... ..............9,800.000 ........................147,882 ...........15.090 .......................147,882 ........................138,665 .....................389 ..................1,166 .........................0 ..................6,450 .........................0 .....................6,450 .......................0 L.............. 12/17/2010
364730 10 1 GANNETT....................................................................................................... ........ .... ..............4,854.000 ..........................73,247 ...........15.090 .........................73,247 ..........................68,681 .....................192 .....................578 .........................0 ..................3,194 .........................0 .....................3,194 .......................0 L.............. 12/17/2010
364760 10 8 GAP INC......................................................................................................... ........ .... ..............9,373.000 ........................207,518 ...........22.140 .......................207,518 ........................133,933 .........................0 ..................3,609 .........................0 .................11,154 .........................0 ...................11,154 .......................0 L.............. 09/29/2009
369550 10 8 GENERAL DYNAMICS CORP......................................................................... ........ .... ..............8,935.000 ........................634,028 ...........70.960 .......................634,028 ........................427,371 .........................0 .................10,138 .........................0 .................42,332 .........................0 ...................42,332 .......................0 L.............. 12/17/2010
369604 10 3 GENERAL ELECTRIC CO COM..................................................................... ........ .... ..........218,643.000 .....................3,998,980 ...........18.290 ....................3,998,980 .....................3,414,793 .................30,610 .................90,737 .........................0 ...............681,367 .........................0 .................681,367 .......................0 L.............. 09/17/2010
370334 10 4 GENERAL MILLS INC..................................................................................... ........ .... ............13,116.000 ........................466,798 ...........35.590 .......................466,798 ........................264,089 .........................0 .................13,633 .........................0 ..................1,540 .........................0 .....................1,540 .......................0 L.............. 06/18/2010
370853 10 3 GENERAL STEEL HOLDINGS INC COM........................................................ LS.... .... .................500.000 ............................1,435 .............2.870 ...........................1,435 ............................2,392 .........................0 .........................0 .........................0 ....................(957) .........................0 .......................(957) .......................0 L.............. 01/19/2010
371532 10 2 GENESCO INC COM...................................................................................... ........ .... ..............1,100.000 ..........................41,239 ...........37.490 .........................41,239 ..........................15,111 .........................0 .........................0 .........................0 .................11,033 .........................0 ...................11,033 .......................0 L.............. 03/10/2009
372460 10 5 GENUINE PARTS........................................................................................... ........ .... ..............3,253.000 ........................167,009 ...........51.340 .......................167,009 ..........................84,728 ..................1,352 ..................5,198 .........................0 .................43,525 .........................0 ...................43,525 .......................0 L.............. 12/18/2009
37247A 10 2 GENTIVA HEALTH SERVICES COM.............................................................. ........ .... ..............1,200.000 ..........................31,920 ...........26.600 .........................31,920 ..........................26,829 .........................0 .........................0 .........................0 ..................5,091 .........................0 .....................5,091 .......................0 L.............. 07/21/2010
37247D 10 6 GENWORTH FINANCIAL INC......................................................................... ........ .... ..............9,975.000 ........................131,072 ...........13.140 .......................131,072 ........................112,276 .........................0 .........................0 .........................0 .................17,855 .........................0 ...................17,855 .......................0 L.............. 12/18/2009
37250W 10 8 GEOEYE INC COM......................................................................................... ........ .... .................240.000 ..........................10,174 ...........42.390 .........................10,174 ............................6,734 .........................0 .........................0 .........................0 ..................3,439 .........................0 .....................3,439 .......................0 L.............. 01/12/2010
372917 10 4 GENZYME CORP........................................................................................... ........ .... ..............5,282.000 ........................376,078 ...........71.200 .......................376,078 ........................258,673 .........................0 .........................0 .........................0 ...............116,231 .........................0 .................116,231 .......................0 L.............. 12/17/2010
373730 10 0 GERBER SCIENTIFIC INC COM.................................................................... ........ .... ..............1,200.000 ............................9,444 .............7.870 ...........................9,444 ............................6,532 .........................0 .........................0 .........................0 ..................3,384 .........................0 .....................3,384 .......................0 L.............. 10/26/2009
374689 10 7 GIBRALTAR INDUSTRIES INC COM............................................................. ........ .... ..............1,200.000 ..........................16,284 ...........13.570 .........................16,284 ..........................14,772 .........................0 .........................0 .........................0 ..................1,512 .........................0 .....................1,512 .......................0 L.............. 03/24/2010
375558 10 3 GILEAD SCIENCES INC................................................................................. ........ .... ............16,588.000 ........................601,149 ...........36.240 .......................601,149 ........................361,810 .........................0 .........................0 .........................0 .............(115,354) .........................0 ................(115,354) .......................0 L.............. 09/17/2010
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38011M 10 8 GMX RESOURCES INC COM........................................................................ LS.... .... ............24,585.000 ........................135,709 .............5.520 .......................135,709 ........................104,486 .........................0 .........................0 .........................0 .................19,648 ...............221,737 ................(202,089) .......................0 L.............. 12/14/2009
381010 10 7 GOLDEN ENTERPRISES INC COM............................................................... ........ .... .................600.000 ............................2,040 .............3.400 ...........................2,040 ............................2,067 .........................0 .......................75 .........................0 ....................(155) .........................0 .......................(155) .......................0 L.............. 10/29/2009
38141G 10 4 GOLDMAN SACHS GROUP INC.................................................................... ........ .... ............10,466.000 .....................1,759,963 .........168.160 ....................1,759,963 ........................945,481 .........................0 .................14,552 .........................0 .................(7,463) .........................0 ....................(7,463) .......................0 L.............. 09/17/2010
382388 10 6 GOODRICH CORP......................................................................................... ........ .... ..............2,561.000 ........................225,547 ...........88.070 .......................225,547 ..........................98,947 .........................0 ..................3,432 .........................0 .................60,456 .........................0 ...................60,456 .......................0 L.............. 09/17/2010
382550 10 1 GOODYEAR TIRE & RUBBER CO.................................................................. ........ .... ..............4,951.000 ..........................58,669 ...........11.850 .........................58,669 ..........................69,502 .........................0 .........................0 .........................0 .................(9,774) .........................0 ....................(9,774) .......................0 L.............. 09/17/2010
38259P 50 8 GOOGLE INC COM CL  A............................................................................... ........ .... ..............5,105.000 .....................3,032,217 .........593.970 ....................3,032,217 .....................2,125,251 .........................0 .........................0 .........................0 .............(108,519) .........................0 ................(108,519) .......................0 L.............. 12/17/2010
384109 10 4 GRACO INC COM........................................................................................... ........ .... ............19,953.000 ........................787,146 ...........39.450 .......................787,146 ........................583,045 .........................0 ..................6,469 .........................0 ...............204,101 .........................0 .................204,101 .......................0 L.............. 11/18/2010
384802 10 4 WW GRAINGER............................................................................................. LS.... .... ..............2,470.000 ........................341,132 .........138.110 .......................341,132 ........................243,861 .........................0 ..................1,962 .........................0 .................55,637 .........................0 ...................55,637 .......................0 L.............. 11/09/2010
384802 10 4 WW GRAINGER............................................................................................. ........ .... ..............1,194.000 ........................164,903 .........138.110 .......................164,903 ........................117,883 .........................0 .....................948 .........................0 .................26,895 .........................0 ...................26,895 .......................0 L.............. 11/09/2010
391164 10 0 GREAT PLAINS ENERGY INC COM.............................................................. ........ .... ..............5,600.000 ........................108,584 ...........19.390 .......................108,584 ........................105,177 .........................0 ..................1,162 .........................0 ..................3,407 .........................0 .....................3,407 .......................0 L.............. 11/16/2010
39153L 10 6 GREATBATCH INC COM................................................................................ ........ .... .................770.000 ..........................18,596 ...........24.150 .........................18,596 ..........................16,805 .........................0 .........................0 .........................0 ..................1,790 .........................0 .....................1,790 .......................0 L.............. 10/06/2010
397624 10 7 GREIF INC COM CL A NO PAR...................................................................... ........ .... ............12,800.000 ........................792,320 ...........61.900 .......................792,320 ........................675,341 ..................4,494 .................15,448 .........................0 .................73,632 .........................0 ...................73,632 .......................0 L.............. 12/17/2010

40251W 30 9 GULF RESOURCES INC COM....................................................................... LS.... .... .................628.000 ............................6,714 ...........10.690 ...........................6,714 ............................4,844 .........................0 .........................0 .........................0 ..................1,870 .........................0 .....................1,870 .......................0 L.............. 09/10/2010
40251W 30 9 GULF RESOURCES INC COM....................................................................... ........ .... ...................22.000 ..............................235 ...........10.690 ..............................235 ...............................170 .........................0 .........................0 .........................0 .......................65 .........................0 ..........................65 .......................0 L.............. 09/10/2010
402629 20 8 GULFMARK OFFSHORE INC COM CL A....................................................... ........ .... .................740.000 ..........................22,496 ...........30.400 .........................22,496 ..........................22,570 .........................0 .........................0 .........................0 ......................(74) .........................0 .........................(74) .......................0 L.............. 11/12/2010
40414L 10 9 HCP INC REIT................................................................................................ ........ .... ..............7,454.000 ........................274,233 ...........36.790 .......................274,233 ........................246,038 .........................0 .................11,326 .........................0 .................38,451 .........................0 ...................38,451 .......................0 L.............. 12/22/2010
404172 10 8 HF FINANCIAL CORP COM........................................................................... ........ .... .................300.000 ............................3,240 ...........10.800 ...........................3,240 ............................3,860 .........................0 .....................135 .........................0 .....................324 .........................0 ........................324 .......................0 L.............. 12/18/2008
40426A 20 8 HQ SUSTAINABLE MARITIME INDU COM..................................................... LS.... .... .................800.000 ............................3,816 .............4.770 ...........................3,816 ............................4,043 .........................0 .........................0 .........................0 ....................(227) .........................0 .......................(227) .......................0 L.............. 05/20/2010
404303 10 9 HSN INC COM................................................................................................ LS.... .... ............21,792.000 ........................667,925 ...........30.650 .......................667,925 ........................622,082 .........................0 .........................0 .........................0 .................45,843 .........................0 ...................45,843 .......................0 L.............. 12/08/2010
404303 10 9 HSN INC COM................................................................................................ ........ .... ..............4,838.000 ........................148,285 ...........30.650 .......................148,285 ........................138,107 .........................0 .........................0 .........................0 .................10,177 .........................0 ...................10,177 .......................0 L.............. 12/08/2010
406216 10 1 HALLIBURTON CO COM................................................................................ ........ .... ............18,604.000 ........................759,601 ...........40.830 .......................759,601 ........................294,168 .........................0 ..................6,629 .........................0 ...............200,915 .........................0 .................200,915 .......................0 L.............. 06/18/2010
406364 40 6 HALLWOOD GROUP INC COM...................................................................... ........ .... .................140.000 ............................3,699 ...........26.420 ...........................3,699 ............................5,667 .........................0 .........................0 .........................0 .................(1,968) .........................0 ....................(1,968) .......................0 L.............. 03/23/2010
410345 10 2 HANESBRANDS INC COM............................................................................. LS.... .... .................790.000 ..........................20,066 ...........25.400 .........................20,066 ..........................20,766 .........................0 .........................0 .........................0 ....................(700) .........................0 .......................(700) .......................0 L.............. 10/06/2010
411310 10 5 HANSEN NATURAL CORP COM.................................................................... ........ .... ............14,800.000 ........................773,744 ...........52.280 .......................773,744 ........................633,842 .........................0 .........................0 .........................0 ...............139,902 .........................0 .................139,902 .......................0 L.............. 12/22/2010

41145W 10 9 HARBIN ELECTRIC INC COM........................................................................ LS.... .... ..............1,200.000 ..........................20,820 ...........17.350 .........................20,820 ..........................20,914 .........................0 .........................0 .........................0 ......................(94) .........................0 .........................(94) .......................0 L.............. 08/17/2010
412822 10 8 HARLEY DAVIDSON INC............................................................................... LS.... .... ..............5,659.000 ........................196,198 ...........34.670 .......................196,198 ........................165,095 .........................0 ..................1,214 .........................0 .................32,574 .........................0 ...................32,574 .......................0 L.............. 11/11/2010
412822 10 8 HARLEY DAVIDSON INC............................................................................... ........ .... ..............8,838.000 ........................306,413 ...........34.670 .......................306,413 ........................257,838 .........................0 ..................1,895 .........................0 .................50,873 .........................0 ...................50,873 .......................0 L.............. 11/11/2010
413086 10 9 HARMAN INTL INDS INC............................................................................... ........ .... ............27,818.000 .....................1,287,973 ...........46.300 ....................1,287,973 .....................1,006,474 .........................0 .........................0 .........................0 ...............282,652 .........................0 .................282,652 .......................0 L.............. 12/17/2010
413875 10 5 HARRIS CORP COM...................................................................................... ........ .... ..............2,636.000 ........................119,411 ...........45.300 .......................119,411 ........................126,554 .........................0 ..................2,478 .........................0 .................(5,931) .........................0 ....................(5,931) .......................0 L.............. 09/19/2008
416515 10 4 HARTFORD FINANCIAL SVCS GRP COM..................................................... ........ .... ..............9,048.000 ........................239,682 ...........26.490 .......................239,682 ........................218,500 .....................452 ..................1,296 .........................0 .................22,948 .........................0 ...................22,948 .......................0 L.............. 03/31/2010
418056 10 7 HASBRO......................................................................................................... ........ .... ..............5,476.000 ........................258,358 ...........47.180 .......................258,358 ........................141,937 .........................0 ..................4,989 .........................0 .................77,675 .........................0 ...................77,675 .......................0 L.............. 09/17/2010
419596 10 1 HAVERTY FURNITURE COS INC COM......................................................... ........ .... ..............1,000.000 ..........................12,980 ...........12.980 .........................12,980 ............................9,861 .........................0 .....................100 .........................0 ....................(750) .........................0 .......................(750) .......................0 L.............. 06/05/2008
419879 10 1 HAWAIIAN HOLDINGS INC COM................................................................... LS.... .... .................680.000 ............................5,331 .............7.840 ...........................5,331 ............................4,967 .........................0 .........................0 .........................0 .....................364 .........................0 ........................364 .......................0 L.............. 04/22/2010
42217K 10 6 HEALTH CARE REIT INC REIT...................................................................... ........ .... ..............2,985.000 ........................142,205 ...........47.640 .......................142,205 ........................119,099 .........................0 ..................6,875 .........................0 ..................9,814 .........................0 .....................9,814 .......................0 L.............. 12/17/2010
42222G 10 8 HEALTH NET INC........................................................................................... ........ .... ..............4,400.000 ........................120,076 ...........27.290 .......................120,076 ..........................84,633 .........................0 .........................0 .........................0 .................17,366 .........................0 ...................17,366 .......................0 L.............. 02/18/2010
422806 10 9 HEICO CORP COM........................................................................................ LS.... .... ............10,800.000 ........................551,124 ...........51.030 .......................551,124 ........................293,822 .........................0 ..................1,166 .........................0 ...............168,113 .........................0 .................168,113 .......................0 L.............. 04/27/2010
422806 20 8 HEICO CORP COM CL A................................................................................ ........ .... ............17,321.000 ........................646,420 ...........37.320 .......................646,420 ........................424,089 .........................0 ..................1,436 .........................0 ...............127,126 .........................0 .................127,126 .......................0 L.............. 12/29/2010
423074 10 3 HEINZ H J CO................................................................................................. ........ .... ..............6,582.000 ........................325,546 ...........49.460 .......................325,546 ........................163,417 ..................2,962 .................11,278 .........................0 .................43,376 .........................0 ...................43,376 .......................0 L.............. 12/17/2010
423452 10 1 HELMERICH &  PAYNE.................................................................................. ........ .... ..............2,178.000 ........................105,589 ...........48.480 .......................105,589 ..........................88,540 .........................0 .....................364 .........................0 .................17,049 .........................0 ...................17,049 .......................0 L.............. 12/17/2010
427866 10 8 HERSHEY CO COM....................................................................................... ........ .... ..............3,157.000 ........................148,853 ...........47.150 .......................148,853 ..........................47,894 .........................0 ..................4,041 .........................0 .................35,864 .........................0 ...................35,864 .......................0 L.............. 12/18/2009
42805T 10 5 HERTZ GLOBAL HOLDINGS INC COM.......................................................... LS.... .... ............30,944.000 ........................448,379 ...........14.490 .......................448,379 ........................317,892 .........................0 .........................0 .........................0 ...............130,487 .........................0 .................130,487 .......................0 L.............. 10/15/2010
42805T 10 5 HERTZ GLOBAL HOLDINGS INC COM.......................................................... ........ .... ............44,456.000 ........................644,167 ...........14.490 .......................644,167 ........................456,702 .........................0 .........................0 .........................0 ...............187,465 .........................0 .................187,465 .......................0 L.............. 10/15/2010
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42809H 10 7 HESS CORP COM.......................................................................................... ........ .... ..............6,135.000 ........................469,573 ...........76.540 .......................469,573 ........................212,380 .....................603 ..................2,374 .........................0 .................97,297 .........................0 ...................97,297 .......................0 L.............. 12/17/2010
428236 10 3 HEWLETT PACKARD CO COM...................................................................... ........ .... ............84,229.000 .....................3,546,041 ...........42.100 ....................3,546,041 .....................2,903,963 .........................0 .................22,398 .........................0 .............(457,634) .........................0 ................(457,634) .......................0 L.............. 12/17/2010
42833L 10 8 HHGREGG INC COM..................................................................................... LS.... .... ............13,355.000 ........................279,787 ...........20.950 .......................279,787 ........................180,228 .........................0 .........................0 .........................0 ...............(14,259) .........................0 ..................(14,259) .......................0 L.............. 12/22/2010
428567 10 1 HIBBETT SPORTS INC COM......................................................................... LS.... .... ............45,740.000 .....................1,687,806 ...........36.900 ....................1,687,806 ........................818,651 .........................0 .........................0 .........................0 ...............681,983 .........................0 .................681,983 .......................0 L.............. 12/17/2009
431475 10 2 HILL ROM HOLDINGS INC COM.................................................................... ........ .... ..............2,539.000 ..........................99,960 ...........39.370 .........................99,960 ..........................69,345 .........................0 .....................983 .........................0 .................30,616 .........................0 ...................30,616 .......................0 L.............. 03/18/2010
43365Y 10 4 HITTITE MICROWAVE CORP COM............................................................... LS.... .... ..............3,420.000 ........................208,757 ...........61.040 .......................208,757 ........................132,297 .........................0 .........................0 .........................0 .................66,880 .........................0 ...................66,880 .......................0 L.............. 12/22/2010
43365Y 10 4 HITTITE MICROWAVE CORP COM............................................................... ........ .... ............15,040.000 ........................918,041 ...........61.040 .......................918,041 ........................581,795 .........................0 .........................0 .........................0 ...............294,118 .........................0 .................294,118 .......................0 L.............. 12/22/2010
437076 10 2 HOME DEPOT INC......................................................................................... ........ .... ............33,553.000 .....................1,176,368 ...........35.060 ....................1,176,368 ........................575,759 .........................0 .................31,708 .........................0 ...............205,741 .........................0 .................205,741 .......................0 L.............. 02/03/2010
438516 10 6 HONEYWELL INTL......................................................................................... ........ .... ............15,967.000 ........................848,806 ...........53.160 .......................848,806 ........................280,365 .........................0 .................18,999 .........................0 ...............220,651 .........................0 .................220,651 .......................0 L.............. 12/17/2010
440327 10 4 HORACE MANN EDUCATORS....................................................................... ........ .... ..............1,230.000 ..........................22,189 ...........18.040 .........................22,189 ..........................14,910 .........................0 .....................431 .........................0 ..................6,814 .........................0 .....................6,814 .......................0 L.............. 11/04/2009
440407 10 4 HORIZON BANCORP INDIANA COM............................................................. ........ .... .................300.000 ............................8,025 ...........26.750 ...........................8,025 ............................5,693 .........................0 .....................204 .........................0 ..................3,159 .........................0 .....................3,159 .......................0 L.............. 06/09/2009
440452 10 0 HORMEL GEO................................................................................................ LS.... .... ..............1,340.000 ..........................68,688 ...........51.260 .........................68,688 ..........................53,286 .........................0 .....................607 .........................0 .................12,672 .........................0 ...................12,672 .......................0 L.............. 09/16/2010
440452 10 0 HORMEL GEO................................................................................................ ........ .... ..............3,079.000 ........................157,830 ...........51.260 .......................157,830 ........................122,439 .........................0 ..................1,396 .........................0 .................29,116 .........................0 ...................29,116 .......................0 L.............. 09/16/2010
441060 10 0 HOSPIRA INC COM........................................................................................ ........ .... ..............3,424.000 ........................190,683 ...........55.690 .......................190,683 ........................167,640 .........................0 .........................0 .........................0 ..................2,905 .........................0 .....................2,905 .......................0 L.............. 12/17/2010

44106M 10 2 HOSPITALITY PROPERTIES TRUST REIT.................................................... ........ .... ..............5,300.000 ........................122,112 ...........23.040 .......................122,112 ........................118,498 .........................0 .........................0 .........................0 ..................3,614 .........................0 .....................3,614 .......................0 L.............. 11/15/2010
44107P 10 4 HOST HOTELS & RESORTS INC REIT.......................................................... ........ .... ............13,564.000 ........................242,389 ...........17.870 .......................242,389 ........................156,441 .....................136 .....................399 .........................0 .................81,265 .........................0 ...................81,265 .......................0 L.............. 12/17/2010
443510 20 1 HUBBELL INC COM CL B............................................................................... ........ .... .................852.000 ..........................51,231 ...........60.130 .........................51,231 ..........................45,726 .....................307 .......................58 .........................0 ..................5,505 .........................0 .....................5,505 .......................0 L.............. 11/17/2010
443683 10 7 HUDSON CITY BANCORP INC...................................................................... ........ .... ............10,907.000 ........................138,955 ...........12.740 .......................138,955 ........................153,911 .........................0 ..................5,840 .........................0 .................(8,313) .........................0 ....................(8,313) .......................0 L.............. 12/17/2010
444398 10 1 HUGHES COMMUNICATIONS INC COM....................................................... ........ .... ...................61.000 ............................2,467 ...........40.450 ...........................2,467 ............................1,729 .........................0 .........................0 .........................0 .....................738 .........................0 ........................738 .......................0 L.............. 10/19/2010
444859 10 2 HUMANA INC COM........................................................................................ ........ .... ............12,680.000 ........................694,103 ...........54.740 .......................694,103 ........................433,926 .........................0 .........................0 .........................0 ...............137,578 .........................0 .................137,578 .......................0 L.............. 12/18/2009
445658 10 7 HUNT(JB) TRANSPORT SVCS INC............................................................... ........ .... ............13,480.000 ........................550,119 ...........40.810 .......................550,119 ........................403,705 .........................0 ..................6,470 .........................0 ...............115,119 .........................0 .................115,119 .......................0 L.............. 11/19/2008
446150 10 4 HUNTINGTON BANCSHARES....................................................................... ........ .... ............17,662.000 ........................121,338 .............6.870 .......................121,338 ..........................82,536 .....................148 .....................404 .........................0 .................39,531 .........................0 ...................39,531 .......................0 L.............. 12/22/2010
447011 10 7 HUNTSMAN CORP......................................................................................... ........ .... ..............7,800.000 ........................121,758 ...........15.610 .......................121,758 ..........................99,704 .........................0 .....................780 .........................0 .................22,055 .........................0 ...................22,055 .......................0 L.............. 11/16/2010
447462 10 2 HURON CONSULTING GROUP INC COM..................................................... ........ .... .................970.000 ..........................25,657 ...........26.450 .........................25,657 ..........................20,211 .........................0 .........................0 .........................0 ..................5,445 .........................0 .....................5,445 .......................0 L.............. 06/29/2010
448947 50 7 IDT CORP CL B COM..................................................................................... ........ .... .................960.000 ..........................24,624 ...........25.650 .........................24,624 ..........................13,813 .........................0 .....................422 .........................0 .................10,811 .........................0 ...................10,811 .......................0 L.............. 08/31/2010
44919P 50 8 IAC/INTERACTIVECORP COM...................................................................... ........ .... ..............3,790.000 ........................108,773 ...........28.700 .......................108,773 ..........................93,396 .........................0 .........................0 .........................0 .................15,377 .........................0 ...................15,377 .......................0 L.............. 09/01/2010
450911 10 2 ITT INDUSTRIES............................................................................................ ........ .... ............10,771.000 ........................561,277 ...........52.110 .......................561,277 ........................494,894 ..................2,625 ..................1,655 .........................0 .................68,084 .........................0 ...................68,084 .......................0 L.............. 12/17/2010
452308 10 9 ILLINOIS TOOL WORKS INC.......................................................................... ........ .... ............10,158.000 ........................542,437 ...........53.400 .......................542,437 ........................330,815 ..................3,454 .................10,631 .........................0 .................59,090 .........................0 ...................59,090 .......................0 L.............. 09/17/2010
45245A 10 7 IMATION CORP.............................................................................................. LS.... .... ..............1,260.000 ..........................12,991 ...........10.310 .........................12,991 ..........................12,020 .........................0 .........................0 .........................0 .....................970 .........................0 ........................970 .......................0 L.............. 11/15/2010
457153 10 4 INGRAM MICRO INC COM............................................................................. ........ .... ..............6,120.000 ........................116,831 ...........19.090 .......................116,831 ..........................99,245 .........................0 .........................0 .........................0 ..................9,585 .........................0 .....................9,585 .......................0 L.............. 11/15/2010
45768S 10 5 INNOSPEC INC COM..................................................................................... ........ .... ..............1,100.000 ..........................22,440 ...........20.400 .........................22,440 ..........................10,015 .........................0 .........................0 .........................0 .................12,425 .........................0 ...................12,425 .......................0 L.............. 02/05/2010
458118 10 6 INTEGRATED DEVICE TECHNOLOGY COM................................................. ........ .... ..............3,550.000 ..........................23,643 .............6.660 .........................23,643 ..........................20,321 .........................0 .........................0 .........................0 ..................3,322 .........................0 .....................3,322 .......................0 L.............. 02/18/2010
458140 10 0 INTEL CORP COM.......................................................................................... ........ .... ..........134,480.000 .....................2,828,114 ...........21.030 ....................2,828,114 .....................2,666,155 .........................0 .................71,235 .........................0 .................70,045 .........................0 ...................70,045 .......................0 L.............. 11/10/2010
45822P 10 5 INTEGRYS ENERGY GROUP INC COM........................................................ ........ .... ..............1,576.000 ..........................76,452 ...........48.510 .........................76,452 ..........................79,404 .........................0 ..................4,287 .........................0 .................10,276 .........................0 ...................10,276 .......................0 L.............. 02/22/2007
45865V 10 0 INTERCONTINENTAL EXCHANGE INC COM................................................ ........ .... ..............1,499.000 ........................178,606 .........119.150 .......................178,606 ........................159,811 .........................0 .........................0 .........................0 .................10,614 .........................0 ...................10,614 .......................0 L.............. 09/17/2010
459200 10 1 IBM CORP...................................................................................................... ........ .... ............40,937.000 .....................6,007,914 .........146.760 ....................6,007,914 .....................4,824,233 .........................0 ...............102,343 .........................0 ...............649,261 .........................0 .................649,261 .......................0 L.............. 09/30/2009
459506 10 1 INTL FLAV & FRAG........................................................................................ ........ .... ..............1,643.000 ..........................91,334 ...........55.590 .........................91,334 ..........................62,540 .....................444 ..................1,689 .........................0 .................23,100 .........................0 ...................23,100 .......................0 L.............. 12/17/2010
459902 10 2 INTL GAME TECHNOLOGY COM.................................................................. ........ .... ..............6,082.000 ........................107,591 ...........17.690 .......................107,591 ........................108,830 .....................365 ..................1,460 .........................0 .................(6,569) .........................0 ....................(6,569) .......................0 L.............. 03/04/2008
460146 10 3 INTERNATIONAL PAPER CO......................................................................... ........ .... ..............8,934.000 ........................243,362 ...........27.240 .......................243,362 ........................238,107 .........................0 ..................3,554 .........................0 ..................4,151 .........................0 .....................4,151 .......................0 L.............. 12/17/2010
460690 10 0 INTERPUBLIC GROUP................................................................................... ........ .... ............65,038.000 ........................690,704 ...........10.620 .......................690,704 ........................458,904 .........................0 .........................0 .........................0 ...............218,921 .........................0 .................218,921 .......................0 L.............. 12/17/2010
460981 30 1 INTERSECTIONS INC COM........................................................................... ........ .... .................300.000 ............................3,138 ...........10.460 ...........................3,138 ............................2,706 .........................0 .......................45 .........................0 .....................432 .........................0 ........................432 .......................0 L.............. 09/29/2010
461148 10 8 INTEVAC INC COM........................................................................................ ........ .... .................590.000 ............................8,266 ...........14.010 ...........................8,266 ............................5,918 .........................0 .........................0 .........................0 ..................2,348 .........................0 .....................2,348 .......................0 L.............. 10/04/2010
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461202 10 3 INTUIT............................................................................................................ ........ .... ..............7,165.000 ........................353,235 ...........49.300 .......................353,235 ........................178,669 .........................0 .........................0 .........................0 ...............113,928 .........................0 .................113,928 .......................0 L.............. 09/30/2010
461203 10 1 INVACARE CORP COM.................................................................................. LS.... .... ..............1,400.000 ..........................42,224 ...........30.160 .........................42,224 ..........................28,652 .........................0 .......................70 .........................0 ..................7,308 .........................0 .....................7,308 .......................0 L.............. 10/05/2009
46120E 60 2 INTUITIVE SURGICAL INC COM.................................................................... ........ .... .................802.000 ........................206,716 .........257.750 .......................206,716 ........................233,795 .........................0 .........................0 .........................0 ...............(38,029) .........................0 ..................(38,029) .......................0 L.............. 06/18/2010
462846 10 6 IRON MOUNTAIN INC COM........................................................................... ........ .... ..............4,075.000 ........................101,916 ...........25.010 .......................101,916 ..........................98,470 .....................764 .....................706 .........................0 .................10,270 .........................0 ...................10,270 .......................0 L.............. 09/17/2010
464592 10 4 ISLE OF CAPRI CASINOS INC COM.............................................................. ........ .... .................860.000 ............................8,789 ...........10.220 ...........................8,789 ............................7,972 .........................0 .........................0 .........................0 .....................817 .........................0 ........................817 .......................0 L.............. 07/15/2010
465741 10 6 ITRON INC...................................................................................................... ........ .... ..............1,700.000 ..........................94,265 ...........55.450 .........................94,265 ..........................98,704 .........................0 .........................0 .........................0 .................(4,439) .........................0 ....................(4,439) .......................0 L.............. 11/16/2010
46612J 50 7 JDS UNIPHASE CORP COM.......................................................................... ........ .... ..............4,492.000 ..........................65,044 ...........14.480 .........................65,044 ..........................38,394 .........................0 .........................0 .........................0 .................25,107 .........................0 ...................25,107 .......................0 L.............. 06/18/2010
46625H 10 0 JP MORGAN CHASE & CO............................................................................ ........ .... ..........123,761.000 .....................5,249,942 ...........42.420 ....................5,249,942 .....................4,132,700 .........................0 .................22,471 .........................0 .................42,353 .........................0 ...................42,353 .......................0 L.............. 08/11/2010
466313 10 3 JABIL CIRCUIT INC........................................................................................ ........ .... ..............3,981.000 ..........................79,978 ...........20.090 .........................79,978 ..........................58,102 .........................0 ..................1,031 .........................0 .................12,650 .........................0 ...................12,650 .......................0 L.............. 09/17/2010
469814 10 7 JACOBS ENGINEERING GROUP INC COM.................................................. ........ .... ..............2,587.000 ........................118,614 ...........45.850 .......................118,614 ..........................97,761 .........................0 .........................0 .........................0 .................21,175 .........................0 ...................21,175 .......................0 L.............. 12/17/2010
47102X 10 5 JANUS CAPITAL GROUP INC COM............................................................... ........ .... ..............3,704.000 ..........................48,041 ...........12.970 .........................48,041 ..........................48,703 .........................0 .....................145 .........................0 .................(1,690) .........................0 ....................(1,690) .......................0 L.............. 12/17/2010
472375 10 4 JEFFERSON BANCSHARES INC COM.......................................................... ........ .... .................400.000 ............................1,296 .............3.240 ...........................1,296 ............................1,956 .........................0 .........................0 .........................0 ....................(660) .........................0 .......................(660) .......................0 L.............. 01/19/2010
47758P 30 7 JO-ANN STORES INC COM........................................................................... ........ .... ..............1,300.000 ..........................78,286 ...........60.220 .........................78,286 ..........................21,597 .........................0 .........................0 .........................0 .................31,174 .........................0 ...................31,174 .......................0 L.............. 05/28/2008
478160 10 4 JOHNSON & JOHNSON COM........................................................................ ........ .... ............56,194.000 .....................3,475,599 ...........61.850 ....................3,475,599 .....................3,245,441 .........................0 .................57,351 .........................0 ...............(48,010) .........................0 ..................(48,010) .......................0 L.............. 12/17/2010
478366 10 7 JOHNSON CONTROLS INC COM.................................................................. ........ .... ............41,898.000 .....................1,600,504 ...........38.200 ....................1,600,504 .....................1,142,872 ..................6,580 .................16,826 .........................0 ...............420,510 .........................0 .................420,510 .......................0 L.............. 12/17/2010
48020Q 10 7 JONES LANG LASALLE INC COM................................................................. ........ .... ..............6,400.000 ........................537,088 ...........83.920 .......................537,088 ........................515,516 .........................0 .....................750 .........................0 .................21,572 .........................0 ...................21,572 .......................0 L.............. 12/15/2010
48020T 10 1 JONES GROUP INC COM.............................................................................. ........ .... ..............5,000.000 ..........................77,700 ...........15.540 .........................77,700 ..........................25,886 .........................0 .....................250 .........................0 .................51,814 .........................0 ...................51,814 .......................0 L.............. 10/18/2010
48203R 10 4 JUNIPER NETWORKS INC............................................................................ ........ .... ............10,685.000 ........................394,490 ...........36.920 .......................394,490 ........................202,556 .........................0 .........................0 .........................0 ...............109,521 .........................0 .................109,521 .......................0 L.............. 11/26/2008
482480 10 0 KLA INSTRUMENTS CORP............................................................................ ........ .... ..............3,423.000 ........................132,265 ...........38.640 .......................132,265 ........................129,736 .........................0 ..................2,738 .........................0 ..................8,489 .........................0 .....................8,489 .......................0 L.............. 12/18/2009
487836 10 8 KELLOGG CO................................................................................................. ........ .... ..............5,222.000 ........................266,740 ...........51.080 .......................266,740 ........................164,322 .........................0 ..................7,992 .........................0 ...............(10,718) .........................0 ..................(10,718) .......................0 L.............. 09/17/2010
488360 20 7 KEMET CORP COM....................................................................................... ........ .... ..............1,076.000 ..........................15,688 ...........14.580 .........................15,688 ............................9,960 .........................0 .........................0 .........................0 ..................5,728 .........................0 .....................5,728 .......................0 L.............. 11/08/2010
489170 10 0 KENNAMETAL INC......................................................................................... ........ .... ..............3,400.000 ........................134,164 ...........39.460 .......................134,164 ..........................88,821 .........................0 ..................1,224 .........................0 .................45,343 .........................0 ...................45,343 .......................0 L.............. 02/25/2010
492854 10 4 KEWAUNEE SCIENTIFIC CORP.................................................................... ........ .... .................200.000 ............................2,730 ...........13.650 ...........................2,730 ............................2,901 .........................0 .......................80 .........................0 ....................(171) .........................0 .......................(171) .......................0 L.............. 01/19/2010
493144 10 9 KEY TRONIC CORP....................................................................................... ........ .... .................600.000 ............................3,132 .............5.220 ...........................3,132 ............................3,098 .........................0 .........................0 .........................0 .......................35 .........................0 ..........................35 .......................0 L.............. 03/31/2010
493267 10 8 KEYCORP....................................................................................................... ........ .... ............52,732.000 ........................466,678 .............8.850 .......................466,678 ........................397,610 .........................0 ..................1,049 .........................0 .................69,156 .........................0 ...................69,156 .......................0 L.............. 11/11/2010
494274 10 3 KIMBALL INTERNATIONAL COM................................................................... ........ .... ..............1,900.000 ..........................13,110 .............6.900 .........................13,110 ..........................12,984 .........................0 .....................475 .........................0 .................(3,078) .........................0 ....................(3,078) .......................0 L.............. 04/03/2009
494368 10 3 KIMBERLY CLARK......................................................................................... ........ .... ..............8,364.000 ........................527,267 ...........63.040 .......................527,267 ........................359,340 ..................5,389 .................16,901 .........................0 .................(7,633) .........................0 ....................(7,633) .......................0 L.............. 12/17/2010
49446R 10 9 KIMCO REALTY CORP REIT.......................................................................... ........ .... ..............8,280.000 ........................149,371 ...........18.040 .......................149,371 ........................106,442 .........................0 ..................5,261 .........................0 .................37,140 .........................0 ...................37,140 .......................0 L.............. 12/17/2010
494580 10 3 KINDRED HEALTHCARE INC........................................................................ ........ .... ..............1,850.000 ..........................33,985 ...........18.370 .........................33,985 ..........................35,809 .........................0 .........................0 .........................0 ....................(167) .........................0 .......................(167) .......................0 L.............. 08/04/2009
495582 10 8 KING PHARMACEUTICALS INC..................................................................... ........ .... ..............1,977.000 ..........................27,777 ...........14.050 .........................27,777 ..........................22,134 .........................0 .........................0 .........................0 ..................5,088 .........................0 .....................5,088 .......................0 L.............. 09/17/2010
499064 10 3 KNIGHT TRANSPORTATION INC COM......................................................... LS.... .... ............64,827.000 .....................1,231,713 ...........19.000 ....................1,231,713 .....................1,052,238 .........................0 .................60,473 .........................0 ...............(18,369) .........................0 ..................(18,369) .......................0 L.............. 12/22/2010
499064 10 3 KNIGHT TRANSPORTATION INC COM......................................................... ........ .... .....................5.000 ................................95 ...........19.000 ................................95 .................................81 .........................0 .........................5 .........................0 ........................(1) .........................0 ...........................(1) .......................0 L.............. 12/22/2010
500255 10 4 KOHLS CORP................................................................................................. ........ .... ..............5,981.000 ........................325,008 ...........54.340 .......................325,008 ........................210,893 .........................0 .........................0 .........................0 ..................2,756 .........................0 .....................2,756 .......................0 L.............. 09/17/2010
50075N 10 4 KRAFT FOODS INC COM............................................................................... ........ .... ............35,754.000 .....................1,126,609 ...........31.510 ....................1,126,609 .....................1,107,239 .................10,369 .................39,333 .........................0 ...............141,925 .........................0 .................141,925 .......................0 L.............. 09/17/2010
501044 10 1 KROGER CO.................................................................................................. ........ .... ............39,084.000 ........................873,918 ...........22.360 .......................873,918 ........................845,200 .........................0 ..................7,821 .........................0 .................39,809 .........................0 ...................39,809 .......................0 L.............. 10/25/2010
501242 10 1 KULICKE & SOFFA INDS INC COM............................................................... LS.... .... ..............3,000.000 ..........................21,600 .............7.200 .........................21,600 ..........................15,788 .........................0 .........................0 .........................0 ..................5,813 .........................0 .....................5,813 .......................0 L.............. 01/27/2010
501889 20 8 LKQ CORP COM............................................................................................. ........ .... ............68,755.000 .....................1,562,114 ...........22.720 ....................1,562,114 .....................1,296,081 .........................0 .........................0 .........................0 ...............180,873 .........................0 .................180,873 .......................0 L.............. 12/21/2010
502161 10 2 LSI LOGIC CORP............................................................................................ ........ .... ..........185,642.000 .....................1,111,996 .............5.990 ....................1,111,996 .....................1,058,528 .........................0 .........................0 .........................0 .................48,397 .........................0 ...................48,397 .......................0 L.............. 07/29/2010
502424 10 4 L-3 COMMUNICATIONS HLDGS INC............................................................. ........ .... ..............8,819.000 ........................621,651 ...........70.490 .......................621,651 ........................645,352 .........................0 .................14,110 .........................0 .............(145,161) .........................0 ................(145,161) .......................0 L.............. 02/10/2009
50540R 40 9 LABORATORY CORP OF AMERICA HLD COM............................................. ........ .... ..............2,088.000 ........................183,577 ...........87.920 .......................183,577 ..........................97,667 .........................0 .........................0 .........................0 .................27,081 .........................0 ...................27,081 .......................0 L.............. 09/30/2010
511795 10 6 LAKELAND INDUSTRIES INC COM............................................................... ........ .... .................295.000 ............................2,593 .............8.789 ...........................2,593 ............................2,600 .........................0 .........................0 .........................0 .....................183 .........................0 ........................183 .......................0 L.............. 08/26/2009
518415 10 4 LATTICE SEMICONDUCTOR CORP COM..................................................... ........ .... ..............4,800.000 ..........................29,088 .............6.060 .........................29,088 ..........................22,439 .........................0 .........................0 .........................0 ..................6,649 .........................0 .....................6,649 .......................0 L.............. 08/17/2010
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518439 10 4 ESTEE LAUDER COS COM CL A................................................................... ........ .... ..............2,309.000 ........................186,336 ...........80.700 .......................186,336 ..........................80,581 .........................0 ..................1,732 .........................0 .................74,673 .........................0 ...................74,673 .......................0 L.............. 01/06/2006
520776 10 5 LAWSON PRODUCTS INC COM.................................................................... ........ .... .................300.000 ............................7,467 ...........24.890 ...........................7,467 ............................4,953 .........................0 .......................60 .........................0 ..................2,514 .........................0 .....................2,514 .......................0 L.............. 01/27/2010
524660 10 7 LEGGETT & PLATT INC COM........................................................................ ........ .... ..............3,001.000 ..........................68,303 ...........22.760 .........................68,303 ..........................64,735 .....................786 ..................3,186 .........................0 ..................6,828 .........................0 .....................6,828 .......................0 L.............. 12/17/2010
524901 10 5 LEGG MASON INC......................................................................................... ........ .... ..............3,127.000 ........................113,416 ...........36.270 .......................113,416 ..........................90,107 .....................188 .....................344 .........................0 .................19,106 .........................0 ...................19,106 .......................0 L.............. 12/18/2009
526057 10 4 LENNAR CORP COM..................................................................................... ........ .... ..............3,240.000 ..........................60,750 ...........18.750 .........................60,750 ..........................40,611 .........................0 .....................509 .........................0 .................19,107 .........................0 ...................19,107 .......................0 L.............. 12/17/2010
526107 10 7 LENNOX INTERNATIONAL INC COM............................................................ ........ .... .................690.000 ..........................32,630 ...........47.290 .........................32,630 ..........................30,354 .....................104 .....................207 .........................0 ..................2,276 .........................0 .....................2,276 .......................0 L.............. 05/04/2010
527288 10 4 LEUCADIA NATIONAL CORP......................................................................... ........ .... ..............4,020.000 ........................117,304 ...........29.180 .......................117,304 ..........................92,982 .........................0 ..................1,005 .........................0 .................21,724 .........................0 ...................21,724 .......................0 L.............. 09/17/2010
529771 10 7 LEXMARK INTERNATIONAL INC COM.......................................................... ........ .... ..............6,003.000 ........................209,024 ...........34.820 .......................209,024 ........................122,487 .........................0 .........................0 .........................0 .................49,826 .........................0 ...................49,826 .......................0 L.............. 06/18/2010
53217R 20 7 LIFE TIME FITNESS INC COM....................................................................... LS.... .... ............23,185.000 ........................950,353 ...........40.990 .......................950,353 ........................573,929 .........................0 .........................0 .........................0 ...............372,351 .........................0 .................372,351 .......................0 L.............. 12/16/2009
53217V 10 9 LIFE TECHNOLOGIES CORP COM............................................................... ........ .... ..............3,805.000 ........................211,178 ...........55.500 .......................211,178 ........................108,779 .........................0 .........................0 .........................0 .................12,338 .........................0 ...................12,338 .......................0 L.............. 12/17/2010
53222Q 10 3 LIFETIME BRANDS INC COM........................................................................ LS.... .... .................700.000 ............................9,828 ...........14.040 ...........................9,828 ............................3,956 .........................0 .........................0 .........................0 ..................4,823 .........................0 .....................4,823 .......................0 L.............. 09/30/2009
532457 10 8 ELI LILLY & CO............................................................................................... ........ .... ............20,576.000 ........................720,983 ...........35.040 .......................720,983 ........................497,044 .........................0 .................40,031 .........................0 ...............(13,802) .........................0 ..................(13,802) .......................0 L.............. 09/17/2010
532716 10 7 LIMITED BRANDS INC................................................................................... ........ .... ............19,054.000 ........................585,529 ...........30.730 .......................585,529 ........................221,840 .........................0 .................87,648 .........................0 ...............218,930 .........................0 .................218,930 .......................0 L.............. 06/17/2009
533535 10 0 LINCOLN EDUCATIONAL SERVICES COM................................................... LS.... .... .................800.000 ..........................12,408 ...........15.510 .........................12,408 ..........................19,359 .........................0 .....................200 .........................0 .................(6,951) .........................0 ....................(6,951) .......................0 L.............. 07/08/2010
534187 10 9 LINCOLN NATIONAL CORP COM.................................................................. ........ .... ..............6,464.000 ........................179,764 ...........27.810 .......................179,764 ........................150,939 .........................0 .....................249 .........................0 .................19,049 .........................0 ...................19,049 .......................0 L.............. 09/17/2010
535678 10 6 LINEAR TECHNOLOGY CORP....................................................................... ........ .... ..............4,639.000 ........................160,463 ...........34.590 .......................160,463 ........................136,102 .........................0 ..................4,205 .........................0 .................18,399 .........................0 ...................18,399 .......................0 L.............. 12/17/2010
537008 10 4 LITTLEFUSE INC COM................................................................................... ........ .... .................580.000 ..........................27,295 ...........47.060 .........................27,295 ..........................24,760 .........................0 .......................87 .........................0 ..................2,535 .........................0 .....................2,535 .......................0 L.............. 10/18/2010
538034 10 9 LIVE NATION ENTERTAINMENT COM.......................................................... ........ .... ............82,700.000 ........................944,434 ...........11.420 .......................944,434 ........................959,550 .........................0 .........................0 .........................0 ...............(15,116) .........................0 ..................(15,116) .......................0 L.............. 12/28/2010
539830 10 9 LOCKHEED MARTIN CORP........................................................................... ........ .... ..............6,057.000 ........................423,445 ...........69.910 .......................423,445 ........................200,253 .........................0 .................15,990 .........................0 ...............(32,950) .........................0 ..................(32,950) .......................0 L.............. 11/26/2008
543524 30 0 LOOPNET INC COM....................................................................................... ........ .... ............53,995.000 ........................599,884 ...........11.110 .......................599,884 ........................563,362 .........................0 .........................0 .........................0 .................59,555 .........................0 ...................59,555 .......................0 L.............. 11/30/2010
548661 10 7 LOWE'S CO INC COM.................................................................................... ........ .... ............28,238.000 ........................708,209 ...........25.080 .......................708,209 ........................634,294 .........................0 ..................6,426 .........................0 .................64,483 .........................0 ...................64,483 .......................0 L.............. 12/17/2010
549271 10 4 LUBRIZOL CORP............................................................................................ ........ .... ..............3,210.000 ........................343,085 .........106.880 .......................343,085 ........................167,159 .........................0 ..................4,462 .........................0 ...............108,915 .........................0 .................108,915 .......................0 L.............. 10/29/2009
55003T 10 7 LUMBER LIQUIDATORS HOLDINGS COM.................................................... LS.... .... ..............6,890.000 ........................171,630 ...........24.910 .......................171,630 ..........................69,758 .........................0 .........................0 .........................0 ...............101,872 .........................0 .................101,872 .......................0 L.............. 01/04/2010
55261F 10 4 M & T BANK CORP......................................................................................... ........ .... ..............2,450.000 ........................213,273 ...........87.050 .......................213,273 ........................186,262 .........................0 ..................5,221 .........................0 .................27,010 .........................0 ...................27,010 .......................0 L.............. 12/17/2010
552715 10 4 MEMC ELECTR MATLS INC........................................................................... ........ .... ..............4,618.000 ..........................51,999 ...........11.260 .........................51,999 ..........................57,249 .........................0 .........................0 .........................0 .................(9,855) .........................0 ....................(9,855) .......................0 L.............. 09/17/2010
55306N 10 4 MKS INSTRUMENTS INC COM...................................................................... ........ .... ..............2,100.000 ..........................51,450 ...........24.500 .........................51,450 ..........................38,467 .........................0 .........................0 .........................0 .................12,983 .........................0 ...................12,983 .......................0 L.............. 03/19/2010
553530 10 6 MSC INDUSTRIAL DIRECT CO COM............................................................. ........ .... ............30,600.000 .....................1,979,514 ...........64.690 ....................1,979,514 .....................1,265,946 .........................0 .................52,833 .........................0 ...............529,385 .........................0 .................529,385 .......................0 L.............. 08/31/2010
55354G 10 0 MSCI INC COM............................................................................................... ........ .... ............39,110.000 .....................1,523,726 ...........38.960 ....................1,523,726 ........................735,883 .........................0 .........................0 .........................0 ...............285,447 .........................0 .................285,447 .......................0 L.............. 06/09/2010
55402X 10 5 MWI VETERINARY SUPPLY INC COM.......................................................... ........ .... ............11,691.000 ........................738,287 ...........63.150 .......................738,287 ........................364,106 .........................0 .........................0 .........................0 ...............295,635 .........................0 .................295,635 .......................0 L.............. 05/04/2010
55616P 10 4 MACY'S INC COM.......................................................................................... ........ .... ..............8,649.000 ........................218,820 ...........25.300 .......................218,820 ........................147,007 .....................430 ..................1,291 .........................0 .................73,497 .........................0 ...................73,497 .......................0 L.............. 12/17/2010
56418H 10 0 MANPOWER INC............................................................................................ ........ .... ..............9,200.000 ........................577,392 ...........62.760 .......................577,392 ........................485,423 .........................0 ..................6,808 .........................0 .................71,886 .........................0 ...................71,886 .......................0 L.............. 05/04/2010
565849 10 6 MARATHON OIL CORP.................................................................................. ........ .... ............45,840.000 .....................1,697,455 ...........37.030 ....................1,697,455 .....................1,263,157 .........................0 .................45,266 .........................0 ...............266,271 .........................0 .................266,271 .......................0 L.............. 09/17/2010
571748 10 2 MARSH & MCLENNAN COS INC COM.......................................................... ........ .... ............11,134.000 ........................304,404 ...........27.340 .......................304,404 ........................232,878 .........................0 ..................8,846 .........................0 .................58,109 .........................0 ...................58,109 .......................0 L.............. 06/18/2010
571837 10 3 MARSHALL & ILSLEY CORP COM................................................................. ........ .... ............10,734.000 ..........................74,279 .............6.920 .........................74,279 ..........................58,803 .........................0 .....................422 .........................0 .................15,537 .........................0 ...................15,537 .......................0 L.............. 12/17/2010
571903 20 2 MARRIOTT INTERNATIONAL INC................................................................. ........ .... ..............5,897.000 ........................244,961 ...........41.540 .......................244,961 ..........................38,784 .....................516 .....................621 .........................0 .................78,265 .........................0 ...................78,265 .......................0 L.............. 09/17/2010
574599 10 6 MASCO CORP................................................................................................ ........ .... ..............7,321.000 ..........................92,684 ...........12.660 .........................92,684 ..........................97,997 .........................0 ..................2,196 .........................0 .................(8,419) .........................0 ....................(8,419) .......................0 L.............. 12/18/2009
576206 10 6 MASSEY ENERGY CO COM.......................................................................... ........ .... ..............2,081.000 ........................111,646 ...........53.650 .......................111,646 ..........................82,267 .........................0 .....................456 .........................0 .................26,724 .........................0 ...................26,724 .......................0 L.............. 06/18/2010
57636Q 10 4 MASTERCARD INC COM............................................................................... ........ .... ..............1,983.000 ........................444,410 .........224.110 .......................444,410 ........................503,306 .........................0 ..................1,173 .........................0 ...............(61,098) .........................0 ..................(61,098) .......................0 L.............. 12/17/2010
577081 10 2 MATTEL INC................................................................................................... ........ .... ..............7,342.000 ........................186,707 ...........25.430 .......................186,707 ........................149,784 .........................0 ..................6,094 .........................0 .................40,014 .........................0 ...................40,014 .......................0 L.............. 09/21/2007
579064 10 6 MCAFEE INC COM......................................................................................... ........ .... ..............3,155.000 ........................146,108 ...........46.310 .......................146,108 ........................105,316 .........................0 .........................0 .........................0 .................17,832 .........................0 ...................17,832 .......................0 L.............. 12/17/2010
579780 20 6 MCCORMICK & CO INC COM NON VTG....................................................... ........ .... ..............2,723.000 ........................126,701 ...........46.530 .......................126,701 ..........................71,486 .....................762 ..................2,737 .........................0 .................27,697 .........................0 ...................27,697 .......................0 L.............. 09/17/2010
579793 10 0 MCCORMICK & SCHMICK'S SEAFOOD COM............................................... ........ .... .................500.000 ............................4,545 .............9.090 ...........................4,545 ............................3,878 .........................0 .........................0 .........................0 .....................668 .........................0 ........................668 .......................0 L.............. 07/15/2010
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580135 10 1 MCDONALDS CORP...................................................................................... ........ .... ............34,086.000 .....................2,616,441 ...........76.760 ....................2,616,441 .....................2,299,270 .........................0 .................33,079 .........................0 ...............114,315 .........................0 .................114,315 .......................0 L.............. 12/17/2010
580645 10 9 MCGRAW-HILL COS INC............................................................................... ........ .... ..............6,278.000 ........................228,582 ...........36.410 .......................228,582 ........................112,236 .........................0 ..................5,901 .........................0 .................18,206 .........................0 ...................18,206 .......................0 L.............. 06/19/2009
58155Q 10 3 MCKESSON CORP......................................................................................... ........ .... ..............5,395.000 ........................379,700 ...........70.380 .......................379,700 ........................171,929 ..................1,021 ..................3,141 .........................0 .................42,184 .........................0 ...................42,184 .......................0 L.............. 06/18/2010
582839 10 6 MEAD JOHNSON NUTRITION CO COM........................................................ ........ .... ..............4,184.000 ........................260,454 ...........62.250 .......................260,454 ........................100,499 .....................941 ..................3,661 .........................0 .................77,613 .........................0 ...................77,613 .......................0 L.............. 12/18/2009
583334 10 7 MEADWESTVACO CORP COM..................................................................... ........ .... ..............3,425.000 ..........................89,598 ...........26.160 .........................89,598 ..........................72,679 .........................0 ..................3,075 .........................0 .................(7,528) .........................0 ....................(7,528) .......................0 L.............. 09/17/2010
583421 10 2 MEASUREMENT SPECIALTIES INC COM..................................................... ........ .... .................800.000 ..........................23,480 ...........29.350 .........................23,480 ............................6,436 .........................0 .........................0 .........................0 .................15,440 .........................0 ...................15,440 .......................0 L.............. 10/23/2009

58404W 10 9 MEDCATH CORP COM.................................................................................. ........ .... .................900.000 ..........................12,555 ...........13.950 .........................12,555 ............................9,284 .........................0 .........................0 .........................0 ..................5,436 .........................0 .....................5,436 .......................0 L.............. 09/24/2009
58405U 10 2 MEDCO HEALTH SOLUTIONS....................................................................... ........ .... ..............8,677.000 ........................531,640 ...........61.270 .......................531,640 ........................313,717 .........................0 .........................0 .........................0 .................26,158 .........................0 ...................26,158 .......................0 L.............. 12/17/2010
584688 10 5 MEDICINES COMPANY.................................................................................. ........ .... ..............2,300.000 ..........................32,499 ...........14.130 .........................32,499 ..........................17,297 .........................0 .........................0 .........................0 .................15,203 .........................0 ...................15,203 .......................0 L.............. 05/11/2010
58502B 10 6 MEDNAX INC COM......................................................................................... ........ .... ..............8,950.000 ........................602,246 ...........67.290 .......................602,246 ........................471,434 .........................0 .........................0 .........................0 .................64,261 .........................0 ...................64,261 .......................0 L.............. 01/09/2009
585055 10 6 MEDTRONIC INC COM.................................................................................. ........ .... ............22,102.000 ........................819,763 ...........37.090 .......................819,763 ........................871,894 .........................0 .................11,036 .........................0 ...............(27,787) .........................0 ..................(27,787) .......................0 L.............. 12/17/2010
587200 10 6 MENTOR GRAPHICS CORP.......................................................................... ........ .... ..............4,690.000 ..........................56,280 ...........12.000 .........................56,280 ..........................42,256 .........................0 .........................0 .........................0 .................14,867 .........................0 ...................14,867 .......................0 L.............. 10/23/2008
588448 10 0 MERCHANTS BANCSHARES INC COM........................................................ ........ .... .................300.000 ............................8,268 ...........27.560 ...........................8,268 ............................6,452 .........................0 .....................252 .........................0 ..................1,816 .........................0 .....................1,816 .......................0 L.............. 04/09/2010
58933Y 10 5 MERCK & CO. INC. COM............................................................................... ........ .... ..........111,762.000 .....................4,027,902 ...........36.040 ....................4,027,902 .....................3,914,988 .................42,596 ...............101,298 .........................0 ...............(33,444) .........................0 ..................(33,444) .......................0 L.............. 11/02/2010
589433 10 1 MEREDITH CORP.......................................................................................... ........ .... .................755.000 ..........................26,161 ...........34.650 .........................26,161 ............................6,973 .........................0 .....................627 .........................0 ..................2,528 .........................0 .....................2,528 .......................0 L.............. 12/17/2010
59100U 10 8 META FINANCIAL GROUP INC COM............................................................. ........ .... .................200.000 ............................2,756 ...........13.779 ...........................2,756 ............................3,548 .......................26 .......................78 .........................0 ....................(792) .........................0 .......................(792) .......................0 L.............. 02/05/2010
59156R 10 8 METLIFE INC.................................................................................................. ........ .... ............18,556.000 ........................824,629 ...........44.440 .......................824,629 ........................663,729 .........................0 .................13,731 .........................0 ...............160,899 .........................0 .................160,899 .......................0 L.............. 09/17/2010
591708 10 2 METRO PCS COMMUNICATIONS INC COM................................................. ........ .... ..............5,321.000 ..........................67,204 ...........12.630 .........................67,204 ..........................33,784 .........................0 .........................0 .........................0 .................61,310 .................36,330 ...................24,980 .......................0 L.............. 06/18/2010
592688 10 5 METTLER-TOLEDO INTL COM...................................................................... ........ .... ..............1,500.000 ........................226,815 .........151.210 .......................226,815 ........................191,892 .........................0 .........................0 .........................0 .................34,923 .........................0 ...................34,923 .......................0 L.............. 10/20/2010
594918 10 4 MICROSOFT CORP........................................................................................ ........ .... ..........180,278.000 .....................5,031,559 ...........27.910 ....................5,031,559 .....................4,540,855 .........................0 .................95,835 .........................0 .............(416,411) .........................0 ................(416,411) .......................0 L.............. 09/17/2010
595017 10 4 MICROCHIP TECHNOLOGY INC................................................................... ........ .... ..............3,846.000 ........................131,572 ...........34.210 .......................131,572 ........................109,508 .........................0 ..................6,420 .........................0 .................19,732 .........................0 ...................19,732 .......................0 L.............. 09/17/2010
595112 10 3 MICRON TECH............................................................................................... ........ .... ............17,499.000 ........................140,342 .............8.020 .......................140,342 ........................154,151 .........................0 .........................0 .........................0 ...............(41,230) .........................0 ..................(41,230) .......................0 L.............. 12/17/2010
603158 10 6 MINERALS TECHNOLOGIES INC.................................................................. ........ .... .................800.000 ..........................52,328 ...........65.410 .........................52,328 ..........................37,090 .........................0 .....................160 .........................0 .................15,238 .........................0 ...................15,238 .......................0 L.............. 02/11/2010
605203 10 8 MISSION WEST PROPERTIES INC REIT...................................................... ........ .... .................901.000 ............................6,028 .............6.690 ...........................6,028 ............................6,364 .....................135 .....................405 .........................0 ....................(336) .........................0 .......................(336) .......................0 L.............. 03/19/2010
607828 10 0 MODINE MANUFACTURING CO COM........................................................... ........ .... ..............2,000.000 ..........................31,000 ...........15.500 .........................31,000 ..........................18,486 .........................0 .........................0 .........................0 .................12,514 .........................0 ...................12,514 .......................0 L.............. 02/11/2010
608190 10 4 MOHAWK INDUSTRIES INC COM................................................................. LS.... .... ..............7,800.000 ........................442,728 ...........56.760 .......................442,728 ........................465,523 .........................0 .........................0 .........................0 ...............(22,795) .........................0 ..................(22,795) .......................0 L.............. 08/25/2010
608554 10 1 MOLEX INC.................................................................................................... LS.... .... ..............5,500.000 ........................124,960 ...........22.720 .......................124,960 ........................109,747 .....................963 ..................2,702 .........................0 .................14,052 .........................0 ...................14,052 .......................0 L.............. 06/18/2010
608554 10 1 MOLEX INC.................................................................................................... ........ .... ..............2,808.000 ..........................63,798 ...........22.720 .........................63,798 ..........................56,031 .....................491 ..................1,380 .........................0 ..................7,174 .........................0 .....................7,174 .......................0 L.............. 06/18/2010
60871R 20 9 MOLSON COORS BREWING CO COM CL B................................................. ........ .... ..............3,236.000 ........................162,415 ...........50.190 .......................162,415 ........................129,425 .........................0 ..................3,301 .........................0 .................15,694 .........................0 ...................15,694 .......................0 L.............. 12/17/2010
60907Q 10 0 MONARCH FINANCIAL HOLDINGS COM...................................................... ........ .... .................300.000 ............................2,340 .............7.800 ...........................2,340 ............................1,925 .........................0 .......................42 .........................0 .....................415 .........................0 ........................415 .......................0 L.............. 01/12/2010
61166W 10 1 MONSANTO CO............................................................................................. ........ .... ............10,967.000 ........................763,742 ...........69.640 .......................763,742 ........................763,742 .........................0 .................11,790 .........................0 ...............165,639 ...............298,449 ................(132,810) .......................0 L.............. 03/20/2009
611742 10 7 MONSTER WORLDWIDE INC........................................................................ LS.... .... ............53,200.000 .....................1,257,116 ...........23.630 ....................1,257,116 ........................792,099 .........................0 .........................0 .........................0 ...............463,479 .........................0 .................463,479 .......................0 L.............. 09/29/2010
611742 10 7 MONSTER WORLDWIDE INC........................................................................ ........ .... ..............2,628.000 ..........................62,100 ...........23.630 .........................62,100 ..........................39,128 .........................0 .........................0 .........................0 .................22,895 .........................0 ...................22,895 .......................0 L.............. 09/29/2010
615369 10 5 MOODY'S CORP COM................................................................................... ........ .... ..............4,156.000 ........................110,300 ...........26.540 .......................110,300 ..........................46,449 .........................0 ..................1,682 .........................0 ....................(717) .........................0 .......................(717) .......................0 L.............. 09/17/2010
615394 20 2 MOOG INC COM CL A.................................................................................... ........ .... ............23,570.000 ........................938,086 ...........39.800 .......................938,086 ........................785,968 .........................0 .........................0 .........................0 ...............238,192 .........................0 .................238,192 .......................0 L.............. 06/10/2010
617446 44 8 MORGAN STANLEY....................................................................................... ........ .... ............31,693.000 ........................862,367 ...........27.210 .......................862,367 ........................812,424 .........................0 ..................5,636 .........................0 ...............(60,646) .........................0 ..................(60,646) .......................0 L.............. 12/17/2010
620071 10 0 MOTORCAR PARTS OF AMERICA INC COM................................................ ........ .... .................700.000 ............................9,128 ...........13.040 ...........................9,128 ............................3,747 .........................0 .........................0 .........................0 ..................5,572 .........................0 .....................5,572 .......................0 L.............. 10/12/2009
620076 10 9 MOTOROLA INC............................................................................................. ........ .... ............58,095.000 ........................526,922 .............9.070 .......................526,922 ........................487,511 .........................0 .........................0 .........................0 .................73,123 .........................0 ...................73,123 .......................0 L.............. 10/11/2010
624580 10 6 MOVADO GROUP INC COM.......................................................................... ........ .... .................510.000 ............................8,231 ...........16.140 ...........................8,231 ............................5,736 .........................0 .........................0 .........................0 ..................2,496 .........................0 .....................2,496 .......................0 L.............. 10/25/2010
624756 10 2 MUELLER INDS INC COM.............................................................................. ........ .... .................210.000 ............................6,867 ...........32.700 ...........................6,867 ............................4,943 .........................0 .......................84 .........................0 ..................1,651 .........................0 .....................1,651 .......................0 L.............. 10/01/2009
625453 10 5 MULTIMEDIA GAMES INC COM.................................................................... ........ .... ..............1,500.000 ............................8,370 .............5.580 ...........................8,370 ............................6,308 .........................0 .........................0 .........................0 ..................2,063 .........................0 .....................2,063 .......................0 L.............. 03/19/2010
626717 10 2 MURPHY OIL CORP....................................................................................... ........ .... ..............3,939.000 ........................293,652 ...........74.550 .......................293,652 ........................229,655 .........................0 ..................4,071 .........................0 .................79,754 .........................0 ...................79,754 .......................0 L.............. 09/17/2010
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62845B 10 4 MUTUALFIRST FINANCIAL INC..................................................................... ........ .... .................300.000 ............................2,790 .............9.300 ...........................2,790 ............................2,281 .........................0 .......................72 .........................0 .....................996 .........................0 ........................996 .......................0 L.............. 10/05/2009
628530 10 7 MYLAN INC COM........................................................................................... ........ .... ..............8,705.000 ........................183,937 ...........21.130 .......................183,937 ........................164,564 .........................0 .........................0 .........................0 .................18,253 .........................0 ...................18,253 .......................0 L.............. 11/24/2010
62855J 10 4 MYRIAD GENETICS INC................................................................................ ........ .... ............24,270.000 ........................554,327 ...........22.840 .......................554,327 ........................578,278 .........................0 .........................0 .........................0 ...............(78,878) .........................0 ..................(78,878) .......................0 L.............. 11/30/2009
62886E 10 8 NCR CORP COM............................................................................................ ........ .... ..............6,900.000 ........................106,053 ...........15.370 .......................106,053 ..........................95,310 .........................0 .........................0 .........................0 .................10,743 .........................0 ...................10,743 .......................0 L.............. 09/30/2010
629377 50 8 NRG ENERGY INC COM................................................................................ ........ .... ............15,429.000 ........................301,483 ...........19.540 .......................301,483 ........................359,915 .........................0 .........................0 .........................0 ...............(58,432) .........................0 ..................(58,432) .......................0 L.............. 08/13/2010
629491 10 1 NYSE EURONEXT COM................................................................................. ........ .... ..............5,345.000 ........................160,243 ...........29.980 .......................160,243 ........................136,121 .........................0 ..................6,368 .........................0 .................24,842 .........................0 ...................24,842 .......................0 L.............. 12/17/2010
629579 10 3 NACCO INDS COM......................................................................................... ........ .... .................300.000 ..........................32,511 .........108.370 .........................32,511 ..........................14,219 .........................0 .....................626 .........................0 .................18,292 .........................0 ...................18,292 .......................0 L.............. 02/05/2010
631103 10 8 NASDAQ OMX GROUP.................................................................................. ........ .... ..............2,887.000 ..........................68,509 ...........23.730 .........................68,509 ..........................56,962 .........................0 .........................0 .........................0 .................11,288 .........................0 ...................11,288 .......................0 L.............. 12/19/2008
631158 10 2 NASH FINCH CO COM................................................................................... ........ .... .................600.000 ..........................25,506 ...........42.510 .........................25,506 ..........................25,337 .........................0 .....................108 .........................0 .....................169 .........................0 ........................169 .......................0 L.............. 10/20/2010
637071 10 1 NATIONAL OILWELL VARCO INC COM......................................................... ........ .... ..............8,583.000 ........................577,207 ...........67.250 .......................577,207 ........................339,162 .........................0 ..................3,482 .........................0 ...............199,126 .........................0 .................199,126 .......................0 L.............. 09/17/2010
637640 10 3 NATIONAL SEMICONDUCTOR...................................................................... LS.... .... ..............2,345.000 ..........................32,267 ...........13.760 .........................32,267 ..........................27,409 .....................241 .....................478 .........................0 .................(1,804) .........................0 ....................(1,804) .......................0 L.............. 11/18/2010
637640 10 3 NATIONAL SEMICONDUCTOR...................................................................... ........ .... ..............4,924.000 ..........................67,754 ...........13.760 .........................67,754 ..........................57,553 .....................505 ..................1,005 .........................0 .................(3,788) .........................0 ....................(3,788) .......................0 L.............. 11/18/2010
638104 10 9 NATIONAL TECHNICAL SYS INC.................................................................. ........ .... .................500.000 ............................4,035 .............8.070 ...........................4,035 ............................2,704 .........................0 .......................35 .........................0 ..................1,331 .........................0 .....................1,331 .......................0 L.............. 04/19/2010
639027 10 1 NATURES SUNSHINE PRODUCTS COM...................................................... LS.... .... .................300.000 ............................2,694 .............8.980 ...........................2,694 ............................2,435 .........................0 .........................0 .........................0 .....................259 .........................0 ........................259 .......................0 L.............. 01/19/2010
63934E 10 8 NAVISTAR INTERNATIONAL COM................................................................ ........ .... ..............3,100.000 ........................179,521 ...........57.910 .......................179,521 ........................135,966 .........................0 .........................0 .........................0 .................43,555 .........................0 ...................43,555 .......................0 L.............. 09/10/2010
64110D 10 4 NETAPP INC COM.......................................................................................... ........ .... ..............7,388.000 ........................406,044 ...........54.960 .......................406,044 ........................140,904 .........................0 .........................0 .........................0 ...............144,857 .........................0 .................144,857 .......................0 L.............. 12/17/2010
64110L 10 6 NETFLIX INC COM......................................................................................... ........ .... .................887.000 ........................155,846 .........175.700 .......................155,846 ........................160,276 .........................0 .........................0 .........................0 .................(4,430) .........................0 ....................(4,430) .......................0 L.............. 12/17/2010
64118B 10 0 NETLOGIC MICROSYSTEMS INC COM........................................................ LS.... .... ............51,500.000 .....................1,617,615 ...........31.410 ....................1,617,615 .....................1,119,816 .........................0 .........................0 .........................0 ...............301,344 .........................0 .................301,344 .......................0 L.............. 12/20/2010
64118B 10 0 NETLOGIC MICROSYSTEMS INC COM........................................................ ........ .... ..............3,000.000 ..........................94,230 ...........31.410 .........................94,230 ..........................65,232 .........................0 .........................0 .........................0 .................17,554 .........................0 ...................17,554 .......................0 L.............. 12/20/2010
64118Q 10 7 NETSUITE INC COM...................................................................................... LS.... .... ............26,679.000 ........................666,975 ...........25.000 .......................666,975 ........................373,600 .........................0 .........................0 .........................0 ...............240,561 .........................0 .................240,561 .......................0 L.............. 08/06/2010
64118Q 10 7 NETSUITE INC COM...................................................................................... ........ .... ..............4,114.000 ........................102,850 ...........25.000 .......................102,850 ..........................57,610 .........................0 .........................0 .........................0 .................37,095 .........................0 ...................37,095 .......................0 L.............. 08/06/2010
644722 10 0 NEW HAMPSHIRE THRIFT BANCSHS.......................................................... ........ .... .................300.000 ............................3,765 ...........12.550 ...........................3,765 ............................2,260 .........................0 .....................156 .........................0 .....................858 .........................0 ........................858 .......................0 L.............. 01/02/2009
651229 10 6 NEWELL RUBBERMAID INC COM................................................................. ........ .... ............19,109.000 ........................347,402 ...........18.180 .......................347,402 ........................251,551 .........................0 ..................3,760 .........................0 .................59,813 .........................0 ...................59,813 .......................0 L.............. 12/17/2010
651290 10 8 NEWFIELD EXPLORATION CO COM............................................................ ........ .... ..............2,738.000 ........................197,437 ...........72.110 .......................197,437 ........................195,107 .........................0 .........................0 .........................0 ..................2,330 .........................0 .....................2,330 .......................0 L.............. 12/17/2010
651639 10 6 NEWMONT MINING CORP............................................................................ ........ .... ............10,078.000 ........................619,092 ...........61.430 .......................619,092 ........................335,867 .........................0 ..................4,998 .........................0 ...............140,450 .........................0 .................140,450 .......................0 L.............. 09/17/2010
651718 50 4 NEWPARK RESOURCES INC COM............................................................... LS.... .... ..............3,700.000 ..........................22,792 .............6.160 .........................22,792 ..........................31,321 .........................0 .........................0 .........................0 .................(8,529) .........................0 ....................(8,529) .......................0 L.............. 10/11/2010
65248E 10 4 NEWS CORPORATION COM CL A................................................................ ........ .... ............46,734.000 ........................680,447 ...........14.560 .......................680,447 ........................623,943 .........................0 ..................6,880 .........................0 .................40,885 .........................0 ...................40,885 .......................0 L.............. 09/17/2010
65339F 10 1 NEXTERA ENERGY INC COM....................................................................... ........ .... ..............8,511.000 ........................442,487 ...........51.990 .......................442,487 ........................270,102 .........................0 .................12,661 .........................0 ...............172,384 .........................0 .................172,384 .......................0 L.............. 09/17/2010
654086 10 7 NICOR INC..................................................................................................... ........ .... .................915.000 ..........................45,677 ...........49.920 .........................45,677 ..........................33,155 .....................425 ..................1,652 .........................0 ..................6,951 .........................0 .....................6,951 .......................0 L.............. 12/17/2010
654106 10 3 NIKE INC........................................................................................................ ........ .... ..............7,826.000 ........................668,497 ...........85.420 .......................668,497 ........................494,259 .........................0 ..................6,411 .........................0 .................93,124 .........................0 ...................93,124 .......................0 L.............. 12/17/2010
65473P 10 5 NISOURCE INC COM..................................................................................... LS.... .... ............11,500.000 ........................202,630 ...........17.620 .......................202,630 ........................171,463 .........................0 ..................9,296 .........................0 .................25,233 .........................0 ...................25,233 .......................0 L.............. 09/17/2010
65473P 10 5 NISOURCE INC COM..................................................................................... ........ .... ..............5,630.000 ..........................99,201 ...........17.620 .........................99,201 ..........................83,942 .........................0 ..................4,551 .........................0 .................12,353 .........................0 ...................12,353 .......................0 L.............. 09/17/2010
655044 10 5 NOBLE ENERGY INC COM............................................................................ ........ .... ..............3,583.000 ........................308,425 ...........86.080 .......................308,425 ........................252,872 .........................0 ..................2,545 .........................0 .................53,059 .........................0 ...................53,059 .......................0 L.............. 09/17/2010
655663 10 2 NORDSON CORP........................................................................................... ........ .... ..............1,500.000 ........................137,820 ...........91.880 .......................137,820 ..........................94,056 .....................315 .....................404 .........................0 .................43,764 .........................0 ...................43,764 .......................0 L.............. 07/14/2010
655664 10 0 NORDSTROM INC COM................................................................................. ........ .... ..............3,442.000 ........................145,872 ...........42.380 .......................145,872 ..........................37,433 .........................0 ..................2,538 .........................0 .................16,730 .........................0 ...................16,730 .......................0 L.............. 09/17/2010
655844 10 8 NORFOLK SOUTHERN CORP....................................................................... ........ .... ..............7,441.000 ........................467,444 ...........62.820 .......................467,444 ........................183,943 .........................0 .................10,329 .........................0 .................76,875 .........................0 ...................76,875 .......................0 L.............. 09/17/2010
664397 10 6 NORTHEAST UTILITIES................................................................................. ........ .... ............11,894.000 ........................379,181 ...........31.880 .......................379,181 ........................281,082 .........................0 .................12,061 .........................0 .................71,873 .........................0 ...................71,873 .......................0 L.............. 09/17/2010
665859 10 4 NORTHERN TRUST CORP............................................................................ ........ .... ..............4,927.000 ........................273,005 ...........55.410 .......................273,005 ........................225,114 ..................1,380 ..................5,667 .........................0 .................14,962 .........................0 ...................14,962 .......................0 L.............. 02/01/2010
666807 10 2 NORTHROP GRUMMAN CORP..................................................................... ........ .... ............16,086.000 .....................1,042,051 ...........64.780 ....................1,042,051 ........................866,543 .........................0 .................25,539 .........................0 .................57,907 .........................0 ...................57,907 .......................0 L.............. 03/31/2010
667340 10 3 NORTHWEST BANCSHARES INC COM........................................................ ........ .... ..............4,700.000 ..........................55,357 ...........11.778 .........................55,357 ..........................52,502 .........................0 .....................470 .........................0 ..................2,855 .........................0 .....................2,855 .......................0 L.............. 10/06/2010
670006 10 5 NOVELL INC COM.......................................................................................... ........ .... ............21,391.000 ........................126,635 .............5.920 .......................126,635 ........................110,018 .........................0 .........................0 .........................0 .................16,090 .........................0 ...................16,090 .......................0 L.............. 11/10/2010
670008 10 1 NOVELLUS SYS INC COM............................................................................. ........ .... ..............5,941.000 ........................192,013 ...........32.320 .......................192,013 ........................140,628 .........................0 .........................0 .........................0 .................52,482 .........................0 ...................52,482 .......................0 L.............. 03/12/2010
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67018T 10 5 NU SKIN ENTERPRISES INC COM CL A....................................................... LS.... .... ..............4,166.000 ........................126,063 ...........30.260 .......................126,063 ........................115,008 .........................0 .....................605 .........................0 ..................6,599 .........................0 .....................6,599 .......................0 L.............. 12/20/2010
67018T 10 5 NU SKIN ENTERPRISES INC COM CL A....................................................... ........ .... ............26,134.000 ........................790,815 ...........30.260 .......................790,815 ........................721,465 .........................0 ..................3,795 .........................0 .................41,395 .........................0 ...................41,395 .......................0 L.............. 12/20/2010
670346 10 5 NUCOR........................................................................................................... ........ .... ..............6,476.000 ........................283,778 ...........43.820 .......................283,778 ........................187,129 ..................2,348 ..................5,301 .........................0 ..................1,958 .........................0 .....................1,958 .......................0 L.............. 12/17/2010
67060Y 10 1 NUTRACEUTICAL INTL CORP....................................................................... ........ .... .................700.000 ............................9,933 ...........14.190 ...........................9,933 ............................7,940 .........................0 .........................0 .........................0 ..................1,274 .........................0 .....................1,274 .......................0 L.............. 08/17/2009
67066G 10 4 NVIDIA CORP................................................................................................. ........ .... ............11,871.000 ........................182,813 ...........15.400 .......................182,813 ........................196,417 .........................0 .........................0 .........................0 ...............(32,550) .........................0 ..................(32,550) .......................0 L.............. 12/17/2010
67073Y 10 6 NV ENERGY INC COM................................................................................... ........ .... ............66,800.000 ........................938,540 ...........14.050 .......................938,540 ........................814,595 .........................0 .................18,532 .........................0 ...............123,945 .........................0 .................123,945 .......................0 L.............. 09/29/2010
670823 10 3 O'CHARLEYS INC COM................................................................................. ........ .... .................700.000 ............................5,040 .............7.200 ...........................5,040 ............................5,014 .........................0 .........................0 .........................0 .......................26 .........................0 ..........................26 .......................0 L.............. 11/11/2010
670837 10 3 OGE ENERGY CORP COM............................................................................ ........ .... ............17,500.000 ........................796,950 ...........45.540 .......................796,950 ........................774,979 .........................0 .........................0 .........................0 .................21,971 .........................0 ...................21,971 .......................0 L.............. 12/17/2010
670872 10 0 OM GROUP INC............................................................................................. ........ .... ..............1,400.000 ..........................53,914 ...........38.510 .........................53,914 ..........................43,244 .........................0 .........................0 .........................0 ..................9,968 .........................0 .....................9,968 .......................0 L.............. 12/08/2009
67103H 10 7 O'REILLY AUTOMOTIVE INC COM................................................................ ........ .... ............25,510.000 .....................1,541,314 ...........60.420 ....................1,541,314 ........................800,431 .........................0 .........................0 .........................0 ...............740,883 .........................0 .................740,883 .......................0 L.............. 12/30/2010
674599 10 5 OCCIDENTAL PETROLEUM CORP COM...................................................... ........ .... ............16,636.000 .....................1,631,992 ...........98.100 ....................1,631,992 .....................1,169,866 ..................6,178 ..................6,096 .........................0 ...............309,034 .........................0 .................309,034 .......................0 L.............. 12/17/2010
676220 10 6 OFFICE DEPOT INC....................................................................................... ........ .... ............11,300.000 ..........................61,020 .............5.400 .........................61,020 ..........................65,211 .........................0 .........................0 .........................0 .................(3,490) .........................0 ....................(3,490) .......................0 L.............. 11/09/2010
678026 10 5 OIL STATES INTL INC COM........................................................................... ........ .... ..............2,300.000 ........................147,407 ...........64.090 .......................147,407 ..........................80,526 .........................0 .........................0 .........................0 .................57,040 .........................0 ...................57,040 .......................0 L.............. 12/08/2009
679580 10 0 OLD DOMINION FREIGHT LINE COM........................................................... ........ .... ..............1,200.000 ..........................38,388 ...........31.990 .........................38,388 ..........................29,996 .........................0 .........................0 .........................0 ..................8,392 .........................0 .....................8,392 .......................0 L.............. 08/24/2010
681919 10 6 OMNICOM GROUP COM............................................................................... ........ .... ..............6,162.000 ........................282,220 ...........45.800 .......................282,220 ........................168,790 ..................1,232 ..................4,622 .........................0 .................40,977 .........................0 ...................40,977 .......................0 L.............. 02/09/2005
682189 10 5 ON SEMICONDUCTOR CORP COM.............................................................. LS.... .... ..............5,800.000 ..........................57,304 .............9.880 .........................57,304 ..........................42,350 .........................0 .........................0 .........................0 ..................8,005 .........................0 .....................8,005 .......................0 L.............. 12/13/2010
682189 10 5 ON SEMICONDUCTOR CORP COM.............................................................. ........ .... ............98,600.000 ........................974,168 .............9.880 .......................974,168 ........................719,946 .........................0 .........................0 .........................0 ...............136,088 .........................0 .................136,088 .......................0 L.............. 12/13/2010
682680 10 3 ONEOK COM.................................................................................................. ........ .... ..............6,678.000 ........................370,429 ...........55.470 .......................370,429 ........................282,588 .........................0 .................10,957 .........................0 .................67,513 .........................0 ...................67,513 .......................0 L.............. 12/17/2010
68372A 10 4 OPENTABLE INC COM................................................................................... ........ .... ..............2,270.000 ........................159,990 ...........70.480 .......................159,990 ........................124,480 .........................0 .........................0 .........................0 .................35,509 .........................0 ...................35,509 .......................0 L.............. 09/03/2010
68389X 10 5 ORACLE CORP COM..................................................................................... ........ .... ..........110,597.000 .....................3,461,686 ...........31.300 ....................3,461,686 .....................1,984,353 .........................0 .................15,736 .........................0 ...............607,918 .........................0 .................607,918 .......................0 L.............. 11/09/2010
684010 10 1 OPTIONSXPRESS HLDGS INC...................................................................... LS.... .... ..............8,968.000 ........................140,528 ...........15.670 .......................140,528 ........................163,394 .........................0 .................40,356 .........................0 ..................1,973 .........................0 .....................1,973 .......................0 L.............. 12/21/2009
684010 10 1 OPTIONSXPRESS HLDGS INC...................................................................... ........ .... ............11,867.000 ........................185,956 ...........15.670 .......................185,956 ........................216,213 .........................0 .................53,402 .........................0 ..................2,611 .........................0 .....................2,611 .......................0 L.............. 12/21/2009
686164 10 4 OREXIGEN THERAPEUTICS INC COM......................................................... LS.... .... ............26,005.000 ........................210,120 .............8.080 .......................210,120 ..........................76,645 .........................0 .........................0 .........................0 .................16,643 .........................0 ...................16,643 .......................0 L.............. 05/27/2009
686164 10 4 OREXIGEN THERAPEUTICS INC COM......................................................... ........ .... .................100.000 ..............................808 .............8.080 ..............................808 ...............................295 .........................0 .........................0 .........................0 .......................64 .........................0 ..........................64 .......................0 L.............. 05/27/2009
690768 40 3 OWENS-ILLINOIS INC.................................................................................... ........ .... ..............3,352.000 ........................102,906 ...........30.700 .......................102,906 ..........................91,733 .........................0 .........................0 .........................0 .................(7,103) .........................0 ....................(7,103) .......................0 L.............. 12/17/2010
69318J 10 0 PC CONNECTION INC COM.......................................................................... ........ .... .................600.000 ............................5,316 .............8.860 ...........................5,316 ............................1,890 .........................0 .........................0 .........................0 ..................1,266 .........................0 .....................1,266 .......................0 L.............. 03/04/2009
69323K 10 0 PC MALL INC.................................................................................................. ........ .... .................700.000 ............................5,299 .............7.570 ...........................5,299 ............................2,699 .........................0 .........................0 .........................0 ..................1,645 .........................0 .....................1,645 .......................0 L.............. 03/16/2009
69329Y 10 4 PDL BIOPHARMA INC COM........................................................................... ........ .... ..............1,890.000 ..........................11,775 .............6.230 .........................11,775 ..........................10,101 .........................0 .........................0 .........................0 ..................1,674 .........................0 .....................1,674 .......................0 L.............. 11/12/2010
69331C 10 8 PACIFIC GAS & ELEC COM........................................................................... ........ .... ..............8,025.000 ........................383,916 ...........47.840 .......................383,916 ........................177,314 ..................3,651 .................13,710 .........................0 .................25,322 .........................0 ...................25,322 .......................0 L.............. 09/17/2010
693475 10 5 PNC BK CORP COM...................................................................................... ........ .... ............10,768.000 ........................653,833 ...........60.720 .......................653,833 ........................540,711 .........................0 ..................4,140 .........................0 .................81,561 .........................0 ...................81,561 .......................0 L.............. 06/18/2010
693506 10 7 PPG INDUSTRIES INC COM.......................................................................... ........ .... ..............3,344.000 ........................281,130 ...........84.070 .......................281,130 ........................116,750 .........................0 ..................7,290 .........................0 .................85,372 .........................0 ...................85,372 .......................0 L.............. 09/18/2009
69351T 10 6 PPL CORP...................................................................................................... ........ .... ..............9,905.000 ........................260,700 ...........26.320 .......................260,700 ........................174,929 ..................3,467 .................11,405 .........................0 ...............(43,265) .........................0 ..................(43,265) .......................0 L.............. 09/17/2010
693718 10 8 PACCAR INC COM......................................................................................... ........ .... ..............7,467.000 ........................428,158 ...........57.340 .......................428,158 ........................352,060 .........................0 ..................3,227 .........................0 .................77,390 .........................0 ...................77,390 .......................0 L.............. 12/17/2010
696429 30 7 PALL CORP.................................................................................................... ........ .... ..............2,343.000 ........................116,166 ...........49.580 .......................116,166 ..........................45,102 .........................0 ..................1,500 .........................0 .................31,349 .........................0 ...................31,349 .......................0 L.............. 07/06/1993
698657 10 3 PANTRY INC COM......................................................................................... ........ .... ..............1,100.000 ..........................21,846 ...........19.860 .........................21,846 ..........................15,391 .........................0 .........................0 .........................0 ..................6,455 .........................0 .....................6,455 .......................0 L.............. 05/11/2010
698813 10 2 PAPA JOHN'S INTL INC................................................................................. ........ .... ..............1,000.000 ..........................27,700 ...........27.700 .........................27,700 ..........................25,909 .........................0 .........................0 .........................0 ..................1,791 .........................0 .....................1,791 .......................0 L.............. 05/19/2010
699173 20 9 PARAMETRIC TECHNOLOGY CORP COM................................................... ........ .... ............38,780.000 ........................873,713 ...........22.530 .......................873,713 ........................647,099 .........................0 .........................0 .........................0 ...............238,423 .........................0 .................238,423 .......................0 L.............. 06/16/2010
701094 10 4 PARKER HANNIFIN COM............................................................................... ........ .... ..............3,298.000 ........................284,617 ...........86.300 .......................284,617 ........................229,357 .........................0 ..................1,260 .........................0 .................58,416 .........................0 ...................58,416 .......................0 L.............. 12/17/2010
701492 10 0 PARKVALE FINANCIAL CORP COM.............................................................. ........ .... .................300.000 ............................2,754 .............9.180 ...........................2,754 ............................2,243 .........................0 .......................21 .........................0 .....................511 .........................0 ........................511 .......................0 L.............. 03/31/2010
703395 10 3 PATTERSON COS INC COM.......................................................................... ........ .... ..............1,974.000 ..........................60,464 ...........30.630 .........................60,464 ..........................53,292 .........................0 .....................547 .........................0 ..................5,415 .........................0 .....................5,415 .......................0 L.............. 09/17/2010
703481 10 1 PATTERSON-UTI ENERGY INC..................................................................... LS.... .... ............35,900.000 ........................773,645 ...........21.550 .......................773,645 ........................544,771 .........................0 ..................5,045 .........................0 ...............228,874 .........................0 .................228,874 .......................0 L.............. 09/29/2010
704326 10 7 PAYCHEX INC COM....................................................................................... ........ .... ..............6,598.000 ........................203,944 ...........30.910 .......................203,944 ........................185,781 .........................0 ..................8,133 .........................0 ..................1,767 .........................0 .....................1,767 .......................0 L.............. 12/17/2010



Statement as of December 31, 2010 of the Highmark Inc.

E12.16

SCHEDULE D - PART 2 - SECTION 2
Showing all COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 11 12 13 14 15 16

F
o Rate Per Current Total
r Share Year's Total Foreign
e Book/ Used to Amount Nonadmitted Unrealized Other Than Change Exchange NAIC
i Number Adjusted Obtain Declared Received Declared Valuation Temporary in Change Market

CUSIP g of Carrying Fair Fair Actual but During but Increase/ Impairment B./A.C.V. in Indicator Date
Identification Description Code n Shares Value Value Value Cost Unpaid Year Unpaid (Decrease) Recognized (13-14) B./A.C.V. (a) Acquired

704549 10 4 PEABODY ENERGY CORP............................................................................ ........ .... ..............5,518.000 ........................353,042 ...........63.980 .......................353,042 ........................231,804 .........................0 ..................1,605 .........................0 ...............103,379 .........................0 .................103,379 .......................0 L.............. 09/17/2010
705560 10 0 PEETS COFFEE & TEA INC COM.................................................................. LS.... .... ............29,487.000 .....................1,230,787 ...........41.740 ....................1,230,787 ........................808,043 .........................0 .........................0 .........................0 ...............238,735 .........................0 .................238,735 .......................0 L.............. 05/26/2010
707569 10 9 PENN NATIONAL GAMING INC COM............................................................ ........ .... ..............2,800.000 ..........................98,420 ...........35.150 .........................98,420 ..........................87,828 .........................0 .........................0 .........................0 .................10,592 .........................0 ...................10,592 .......................0 L.............. 04/27/2010
708160 10 6 JC PENNEY.................................................................................................... ........ .... ..............4,810.000 ........................155,411 ...........32.310 .......................155,411 ........................129,946 .........................0 ..................3,848 .........................0 .................27,417 .........................0 ...................27,417 .......................0 L.............. 12/18/2009
709631 10 5 PENTAIR INC................................................................................................. ........ .... ............25,800.000 ........................941,958 ...........36.510 .......................941,958 ........................815,517 .........................0 ..................4,313 .........................0 ...............126,441 .........................0 .................126,441 .......................0 L.............. 11/03/2010
710577 10 7 PEOPLES BANCORP OF NC COM................................................................ ........ .... .................100.000 ..............................525 .............5.253 ..............................525 ...............................626 .........................0 .........................8 .........................0 .......................30 .........................0 ..........................30 .......................0 L.............. 08/07/2009
712704 10 5 PEOPLE'S UNITED FINANCIAL INC COM..................................................... ........ .... ..............7,637.000 ........................106,994 ...........14.010 .......................106,994 ........................140,538 .........................0 ..................4,716 .........................0 ...............(20,544) .........................0 ..................(20,544) .......................0 L.............. 12/18/2009
713291 10 2 PEPCO HOLDINGS INC COM........................................................................ ........ .... ..............4,551.000 ..........................83,056 ...........18.250 .........................83,056 ..........................75,473 .........................0 ..................4,452 .........................0 ..................7,583 .........................0 .....................7,583 .......................0 L.............. 12/17/2010
713448 10 8 PEPSICO INC COM........................................................................................ ........ .... ............32,450.000 .....................2,119,959 ...........65.330 ....................2,119,959 .....................1,069,090 .................15,372 .................54,838 .........................0 .................68,647 .........................0 ...................68,647 .......................0 L.............. 12/17/2010
714046 10 9 PERKINELMER INC COM.............................................................................. ........ .... ..............6,202.000 ........................160,136 ...........25.820 .......................160,136 ........................110,449 .........................0 ..................1,737 .........................0 .................31,121 .........................0 ...................31,121 .......................0 L.............. 01/19/2010
717081 10 3 PFIZER INC COM........................................................................................... ........ .... ..........275,933.000 .....................4,831,587 ...........17.510 ....................4,831,587 .....................4,309,433 .........................0 ...............182,886 .........................0 .............(150,410) .........................0 ................(150,410) .......................0 L.............. 04/30/2010
719405 10 2 PHOTRONIC LABS INC COM......................................................................... ........ .... ..............2,600.000 ..........................15,366 .............5.910 .........................15,366 ..........................13,051 .........................0 .........................0 .........................0 ..................3,856 .........................0 .....................3,856 .......................0 L.............. 01/19/2010
723443 10 7 PINNACLE AIRLINES CORP COM................................................................. ........ .... .................900.000 ............................7,110 .............7.900 ...........................7,110 ............................4,936 .........................0 .........................0 .........................0 ..................2,174 .........................0 .....................2,174 .......................0 L.............. 06/16/2010
723456 10 9 PINNACLE ENTERTAINMENT COM.............................................................. ........ .... ..............2,500.000 ..........................35,050 ...........14.020 .........................35,050 ..........................19,809 .........................0 .........................0 .........................0 .................15,241 .........................0 ...................15,241 .......................0 L.............. 02/25/2010
723484 10 1 PINNACLE WEST CAPITAL............................................................................ ........ .... ..............2,215.000 ..........................91,812 ...........41.450 .........................91,812 ..........................78,998 .........................0 ..................4,365 .........................0 .................10,502 .........................0 ...................10,502 .......................0 L.............. 06/18/2010
723787 10 7 PIONEER NATURAL RESOURCES CO COM................................................ ........ .... ..............2,370.000 ........................205,763 ...........86.820 .......................205,763 ........................106,767 .........................0 .....................189 .........................0 .................91,158 .........................0 ...................91,158 .......................0 L.............. 12/17/2010
724479 10 0 PITNEY BOWES INC COM............................................................................. ........ .... ..............4,192.000 ........................101,363 ...........24.180 .......................101,363 ..........................44,485 .........................0 ..................6,120 .........................0 ..................5,953 .........................0 .....................5,953 .......................0 L.............. 09/12/1996
729251 10 8 PLUM CREEK TIMBER CO REIT.................................................................... ........ .... ..............3,338.000 ........................125,008 ...........37.450 .......................125,008 ........................112,928 .........................0 ..................5,561 .........................0 ....................(974) .........................0 .......................(974) .......................0 L.............. 12/17/2010
731572 10 3 POLO RALPH LAUREN CORP COM.............................................................. ........ .... ..............1,320.000 ........................146,414 .........110.920 .......................146,414 ........................110,154 .....................132 .....................468 .........................0 .................38,185 .........................0 ...................38,185 .......................0 L.............. 09/17/2010
73179V 10 3 POLYPORE INTERNATIONAL INC COM....................................................... ........ .... ............11,950.000 ........................486,724 ...........40.730 .......................486,724 ........................354,746 .........................0 .........................0 .........................0 ...............131,978 .........................0 .................131,978 .......................0 L.............. 11/04/2010
739276 10 3 POWER INTEGRATIONS INC........................................................................ LS.... .... ............54,299.000 .....................2,180,648 ...........40.160 ....................2,180,648 .....................1,538,107 .........................0 ..................9,095 .........................0 ...............270,998 .........................0 .................270,998 .......................0 L.............. 11/03/2010
74005P 10 4 PRAXAIR INC................................................................................................. ........ .... ..............6,280.000 ........................599,552 ...........95.470 .......................599,552 ........................512,052 .........................0 ..................4,425 .........................0 .................44,473 .........................0 ...................44,473 .......................0 L.............. 12/17/2010
740189 10 5 PRECISION CASTPARTS CORP COM.......................................................... ........ .... ..............2,914.000 ........................405,658 .........139.210 .......................405,658 ........................327,672 .......................87 .....................257 .........................0 .................83,710 .........................0 ...................83,710 .......................0 L.............. 06/18/2010
740585 10 4 PREMIERE GLOBAL SERVICES INC COM.................................................... ........ .... ..............3,300.000 ..........................22,440 .............6.800 .........................22,440 ..........................25,733 .........................0 .........................0 .........................0 .................(4,785) .........................0 ....................(4,785) .......................0 L.............. 12/10/2008
74144T 10 8 PRICE T ROWE GROUP COM....................................................................... ........ .... ..............5,247.000 ........................338,641 ...........64.540 .......................338,641 ........................130,867 .........................0 ..................5,558 .........................0 .................60,029 .........................0 ...................60,029 .......................0 L.............. 06/18/2010
741503 40 3 PRICELINE COM INC COM............................................................................ ........ .... ..............1,004.000 ........................401,148 .........399.550 .......................401,148 ........................180,242 .........................0 .........................0 .........................0 ...............178,633 .........................0 .................178,633 .......................0 L.............. 12/17/2010
74158E 10 4 PRIMEENERGY CORP COM.......................................................................... ........ .... .................200.000 ............................3,869 ...........19.346 ...........................3,869 ............................3,601 .........................0 .........................0 .........................0 .....................268 .........................0 ........................268 .......................0 L.............. 05/20/2010
742282 10 6 PRINCETON NATIONAL BANCORP COM..................................................... LS.... .... .................250.000 ..............................910 .............3.640 ..............................910 ...............................725 .........................0 .........................0 .........................0 .....................185 ..................1,440 ....................(1,255) .......................0 L.............. 04/01/2010
742282 10 6 PRINCETON NATIONAL BANCORP COM..................................................... ........ .... ...................50.000 ..............................182 .............3.640 ..............................182 ...............................145 .........................0 .........................0 .........................0 .......................37 .....................288 .......................(251) .......................0 L.............. 04/01/2010
74251V 10 2 PRINCIPAL FINANCIAL GROUP COM........................................................... ........ .... ..............6,540.000 ........................212,942 ...........32.560 .......................212,942 ........................155,355 .........................0 ..................3,580 .........................0 .................55,476 .........................0 ...................55,476 .......................0 L.............. 12/17/2010
742718 10 9 PROCTER & GAMBLE CO COM.................................................................... ........ .... ............57,291.000 .....................3,685,530 ...........64.330 ....................3,685,530 .....................3,816,179 .........................0 ...............107,989 .........................0 ...............211,851 .........................0 .................211,851 .......................0 L.............. 02/03/2010
743263 10 5 PROGRESS ENERGY INC............................................................................. ........ .... ..............6,013.000 ........................261,445 ...........43.480 .......................261,445 ........................215,609 .........................0 .................14,491 .........................0 .................14,922 .........................0 ...................14,922 .......................0 L.............. 12/17/2010
743315 10 3 PROGRESSIVE CORP................................................................................... ........ .... ............13,539.000 ........................269,020 ...........19.870 .......................269,020 ........................134,407 .........................0 .................15,723 .........................0 .................25,453 .........................0 ...................25,453 .......................0 L.............. 02/01/2006
743410 10 2 PROLOGIS REIT............................................................................................. ........ .... ............11,574.000 ........................167,129 ...........14.440 .......................167,129 ........................155,815 .........................0 ..................5,625 .........................0 ..................9,534 .........................0 .....................9,534 .......................0 L.............. 12/17/2010
744320 10 2 PRUDENTIAL FINANCIAL INC....................................................................... ........ .... ............14,672.000 ........................861,393 ...........58.710 .......................861,393 ........................753,273 .........................0 .................16,516 .........................0 ...............109,578 .........................0 .................109,578 .......................0 L.............. 12/17/2010
744573 10 6 PUBLIC SVC ENT GROUP............................................................................. ........ .... ............10,349.000 ........................329,202 ...........31.810 .......................329,202 ........................223,397 .........................0 .................14,015 .........................0 ...............(14,680) .........................0 ..................(14,680) .......................0 L.............. 09/17/2010
74460D 10 9 PUBLIC STORAGE INC REIT......................................................................... ........ .... ..............2,864.000 ........................290,467 .........101.420 .......................290,467 ........................221,804 .........................0 ..................8,429 .........................0 .................54,304 .........................0 ...................54,304 .......................0 L.............. 09/17/2010
745867 10 1 PULTE HOMES INC COM.............................................................................. LS.... .... .................720.000 ............................5,414 .............7.520 ...........................5,414 ............................7,452 .........................0 .........................0 .........................0 .................(1,591) .........................0 ....................(1,591) .......................0 L.............. 10/14/2010
745867 10 1 PULTE HOMES INC COM.............................................................................. ........ .... ..............6,783.000 ..........................51,009 .............7.520 .........................51,009 ..........................70,201 .........................0 .........................0 .........................0 ...............(14,993) .........................0 ..................(14,993) .......................0 L.............. 10/14/2010

74586W 10 6 PULSE ELECTRONICS CORP COM.............................................................. LS.... .... ..............1,633.000 ............................8,688 .............5.320 ...........................8,688 ............................6,796 .........................0 .........................0 .........................0 ..................1,892 .........................0 .....................1,892 .......................0 L.............. 11/17/2010
747277 10 1 QLOGIC CORP............................................................................................... ........ .... ..............2,152.000 ..........................36,627 ...........17.020 .........................36,627 ..........................39,394 .........................0 .........................0 .........................0 .................(3,981) .........................0 ....................(3,981) .......................0 L.............. 12/18/2009
74727A 10 4 QCR HOLDINGS INC COM............................................................................ ........ .... .................300.000 ............................2,141 .............7.137 ...........................2,141 ............................3,188 .......................12 .......................24 .........................0 ....................(364) .........................0 .......................(364) .......................0 L.............. 01/02/2009
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74729T 10 1 QC HOLDINGS INC COM............................................................................... ........ .... .................400.000 ............................1,496 .............3.740 ...........................1,496 ............................2,685 .........................0 .....................120 .........................0 ....................(428) .........................0 .......................(428) .......................0 L.............. 06/10/2009
74733V 10 0 QEP RESOURCES INC COM......................................................................... ........ .... ..............3,580.000 ........................129,990 ...........36.310 .......................129,990 ........................104,843 .........................0 .....................142 .........................0 .................25,147 .........................0 ...................25,147 .......................0 L.............. 12/17/2010
747525 10 3 QUALCOMM INC COM................................................................................... ........ .... ............33,104.000 .....................1,638,317 ...........49.490 ....................1,638,317 .....................1,161,210 .........................0 .................24,386 .........................0 ...............110,965 .........................0 .................110,965 .......................0 L.............. 12/17/2010
74762E 10 2 QUANTA SERVICES INC COM...................................................................... ........ .... ..............4,400.000 ..........................87,648 ...........19.920 .........................87,648 ........................101,585 .........................0 .........................0 .........................0 .................(3,978) .........................0 ....................(3,978) .......................0 L.............. 12/17/2010
74834L 10 0 QUEST DIAGNOSTICS INC............................................................................ ........ .... ..............2,896.000 ........................156,297 ...........53.970 .......................156,297 ..........................94,358 .........................0 ..................1,158 .........................0 ...............(18,563) .........................0 ..................(18,563) .......................0 L.............. 12/18/2009
74838C 10 6 QUIKSILVER INC COM................................................................................... ........ .... ..............5,400.000 ..........................27,378 .............5.070 .........................27,378 ..........................21,276 .........................0 .........................0 .........................0 ..................6,102 .........................0 .....................6,102 .......................0 L.............. 07/21/2010
749121 10 9 QWEST COMMUNICATIONS INTL INC.......................................................... ........ .... ............35,543.000 ........................270,482 .............7.610 .......................270,482 ........................186,030 .........................0 .................10,070 .........................0 ...............109,389 .........................0 .................109,389 .......................0 L.............. 09/17/2010
749388 10 4 RC2 CORP COM............................................................................................ ........ .... .................894.000 ..........................19,462 ...........21.770 .........................19,462 ..........................13,754 .........................0 .........................0 .........................0 ..................6,276 .........................0 .....................6,276 .......................0 L.............. 08/11/2009
750438 10 3 RADIOSHACK CORP...................................................................................... ........ .... ..............9,217.000 ........................170,422 ...........18.490 .......................170,422 ........................135,627 .........................0 ..................2,304 .........................0 .................(9,309) .........................0 ....................(9,309) .......................0 L.............. 04/14/2008
750459 10 9 RADISYS CORP COM.................................................................................... ........ .... ..............1,200.000 ..........................10,680 .............8.900 .........................10,680 ............................9,561 .........................0 .........................0 .........................0 ....................(780) .........................0 .......................(780) .......................0 L.............. 10/12/2009
751028 10 1 RALCORP HOLDINGS INC COM................................................................... LS.... .... ..............9,400.000 ........................611,094 ...........65.010 .......................611,094 ........................544,217 .........................0 .........................0 .........................0 .................49,820 .........................0 ...................49,820 .......................0 L.............. 04/28/2009
75281A 10 9 RANGE RESOURCES CORP COM................................................................ ........ .... ..............3,264.000 ........................146,815 ...........44.980 .......................146,815 ........................173,128 .........................0 .....................516 .........................0 ...............(15,603) .........................0 ..................(15,603) .......................0 L.............. 12/17/2010
754907 10 3 RAYONIER INC COM..................................................................................... ........ .... ............15,200.000 ........................798,304 ...........52.520 .......................798,304 ........................674,665 .........................0 .................27,258 .........................0 ...............123,639 .........................0 .................123,639 .......................0 L.............. 04/20/2010
755111 50 7 RAYTHEON COMPANY.................................................................................. ........ .... ..............8,207.000 ........................380,312 ...........46.340 .......................380,312 ........................307,655 .........................0 .................11,777 .........................0 ...............(42,512) .........................0 ..................(42,512) .......................0 L.............. 10/21/2009
75606N 10 9 REALPAGE INC COM..................................................................................... LS.... .... ............10,777.000 ........................333,332 ...........30.930 .......................333,332 ........................118,547 -........................... -........................... .........................0 ...............214,785 -........................... .................214,785 -......................... L.............. 08/11/2010
75606N 10 9 REALPAGE INC COM..................................................................................... ........ .... ..............5,904.000 ........................182,611 ...........30.930 .......................182,611 ..........................64,944 -........................... -........................... .........................0 ...............117,667 -........................... .................117,667 -......................... L.............. 08/11/2010
756577 10 2 RED HAT INC. COM....................................................................................... ........ .... ..............3,882.000 ........................177,213 ...........45.650 .......................177,213 ..........................92,906 .........................0 .........................0 .........................0 .................56,210 .........................0 ...................56,210 .......................0 L.............. 12/17/2010
756764 10 6 RED LION HOTELS CORP COM.................................................................... ........ .... .................800.000 ............................6,384 .............7.980 ...........................6,384 ............................4,560 .........................0 .........................0 .........................0 ..................2,432 .........................0 .....................2,432 .......................0 L.............. 10/19/2009
758075 40 2 REDWOOD TRUST INC REIT........................................................................ LS.... .... ............24,310.000 ........................362,948 ...........14.930 .......................362,948 ........................336,379 ..................6,078 .................24,310 .........................0 .................11,426 .........................0 ...................11,426 .......................0 L.............. 02/24/2009
758075 40 2 REDWOOD TRUST INC REIT........................................................................ ........ .... ..............4,632.000 ..........................69,156 ...........14.930 .........................69,156 ..........................64,093 ..................1,158 ..................4,632 .........................0 ..................2,177 .........................0 .....................2,177 .......................0 L.............. 02/24/2009
758750 10 3 REGAL BELOIT CORP COM.......................................................................... ........ .... ............13,200.000 ........................881,232 ...........66.760 .......................881,232 ........................766,486 ..................2,244 .....................350 .........................0 ...............114,746 .........................0 .................114,746 .......................0 L.............. 12/08/2010
758932 10 7 REGIS CORP.................................................................................................. LS.... .... ..............2,720.000 ..........................45,152 ...........16.600 .........................45,152 ..........................42,063 .........................0 .....................435 .........................0 ..................2,802 .........................0 .....................2,802 .......................0 L.............. 09/08/2009
759148 10 9 REHABCARE GROUP INC COM COM........................................................... ........ .... ..............1,100.000 ..........................26,070 ...........23.700 .........................26,070 ..........................30,551 .........................0 .........................0 .........................0 .................(4,481) .........................0 ....................(4,481) .......................0 L.............. 06/17/2010
7591EP 10 0 REGIONS FINANCIAL CORP COM................................................................ ........ .... ............25,598.000 ........................179,186 .............7.000 .......................179,186 ........................144,180 .....................258 .....................714 .........................0 .................38,309 .........................0 ...................38,309 .......................0 L.............. 09/17/2010
759351 60 4 REINSURANCE GROUP COM....................................................................... ........ .... ..............3,700.000 ........................198,727 ...........53.710 .......................198,727 ........................167,335 .........................0 ..................1,776 .........................0 .................22,422 .........................0 ...................22,422 .......................0 L.............. 11/02/2009
75936P 10 5 REIS INC COM............................................................................................... ........ .... .................600.000 ............................4,218 .............7.030 ...........................4,218 ............................3,312 .........................0 .........................0 .........................0 .....................906 .........................0 ........................906 .......................0 L.............. 04/05/2010
76009N 10 0 RENT A CENTER INC.................................................................................... ........ .... ..............2,780.000 ..........................89,738 ...........32.280 .........................89,738 ..........................65,294 .........................0 .....................334 .........................0 .................24,445 .........................0 ...................24,445 .......................0 L.............. 03/24/2010
760276 10 5 REPUBLIC AIRWAYS HOLDINGS IN COM.................................................... LS.... .... ..............1,560.000 ..........................11,419 .............7.320 .........................11,419 ..........................12,817 .........................0 .........................0 .........................0 .................(1,398) .........................0 ....................(1,398) .......................0 L.............. 11/15/2010
760281 20 4 REPUBLIC BANCORP INC COM CLASS A.................................................... ........ .... .................500.000 ..........................11,875 ...........23.750 .........................11,875 ..........................10,476 .......................72 .......................72 .........................0 ..................1,399 .........................0 .....................1,399 .......................0 L.............. 08/19/2010
760759 10 0 REPUBLIC SERVICES INC COM................................................................... ........ .... ............18,693.000 ........................558,173 ...........29.860 .......................558,173 ........................486,493 .........................0 .................10,119 .........................0 .................35,431 .........................0 ...................35,431 .......................0 L.............. 06/07/2010
76122Q 10 5 RESOURCES CONNECTION INC.................................................................. LS.... .... ..............1,600.000 ..........................29,744 ...........18.590 .........................29,744 ..........................27,731 .........................0 .....................117 .........................0 .................(1,892) .........................0 ....................(1,892) .......................0 L.............. 11/22/2010
76122Q 10 5 RESOURCES CONNECTION INC.................................................................. ........ .... ............43,132.000 ........................801,824 ...........18.590 .......................801,824 ........................747,571 .........................0 ..................3,155 .........................0 ...............(51,017) .........................0 ..................(51,017) .......................0 L.............. 11/22/2010
761525 60 9 REVLON INC COM CL A................................................................................ ........ .... ..............1,890.000 ..........................18,598 .............9.840 .........................18,598 ..........................20,627 .........................0 .........................0 .........................0 .................(2,029) .........................0 ....................(2,029) .......................0 L.............. 09/09/2010
768573 10 7 RIVERBED TECHNOLOGY INC COM............................................................ ........ .... ............29,460.000 .....................1,036,108 ...........35.170 ....................1,036,108 ........................346,882 .........................0 .........................0 .........................0 ...............674,571 .........................0 .................674,571 .......................0 L.............. 11/09/2010
770323 10 3 ROBERT HALF INTL INC................................................................................ ........ .... ..............3,000.000 ..........................91,800 ...........30.600 .........................91,800 ..........................78,347 .........................0 ..................1,560 .........................0 .................11,610 .........................0 ...................11,610 .......................0 L.............. 12/18/2009
772739 20 7 ROCK-TENN CO COM CL A........................................................................... ........ .... ..............1,600.000 ..........................86,320 ...........53.950 .........................86,320 ..........................84,399 .........................0 .....................560 .........................0 ..................1,921 .........................0 .....................1,921 .......................0 L.............. 08/03/2010
773903 10 9 ROCKWELL INTL CORP................................................................................ ........ .... ..............2,901.000 ........................208,031 ...........71.710 .......................208,031 ........................171,595 .........................0 ..................1,874 .........................0 .................41,588 .........................0 ...................41,588 .......................0 L.............. 12/17/2010
774341 10 1 ROCKWELL COLLINS INC............................................................................. ........ .... ..............3,203.000 ........................186,607 ...........58.260 .......................186,607 ........................118,761 .........................0 ..................1,906 .........................0 ..................4,589 .........................0 .....................4,589 .......................0 L.............. 09/30/2010
774515 10 0 ROCKY BRANDS INC COM............................................................................ LS.... .... .................229.000 ............................2,297 ...........10.030 ...........................2,297 ............................2,065 .........................0 .........................0 .........................0 .....................233 .........................0 ........................233 .......................0 L.............. 03/19/2010
774515 10 0 ROCKY BRANDS INC COM............................................................................ ........ .... ...................71.000 ..............................712 ...........10.030 ..............................712 ...............................640 .........................0 .........................0 .........................0 .......................72 .........................0 ..........................72 .......................0 L.............. 03/19/2010
776696 10 6 ROPER INDUSTRIES INC COM..................................................................... ........ .... ..............2,826.000 ........................215,991 ...........76.430 .......................215,991 ........................158,296 .........................0 .....................784 .........................0 .................59,223 .........................0 ...................59,223 .......................0 L.............. 12/17/2010
778296 10 3 ROSS STORES INC COM.............................................................................. ........ .... ..............7,773.000 ........................491,642 ...........63.250 .......................491,642 ........................383,348 .........................0 ..................4,116 .........................0 ...............108,750 .........................0 .................108,750 .......................0 L.............. 12/17/2010
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779382 10 0 ROWAN COMPANIES INC............................................................................. ........ .... ..............2,578.000 ..........................89,998 ...........34.910 .........................89,998 ..........................59,982 .........................0 .........................0 .........................0 .................28,250 .........................0 ...................28,250 .......................0 L.............. 12/17/2010
781182 10 0 RUBY TUESDAY INC COM............................................................................ LS.... .... ..............2,000.000 ..........................26,120 ...........13.060 .........................26,120 ..........................14,055 .........................0 .........................0 .........................0 .................11,720 .........................0 ...................11,720 .......................0 L.............. 09/02/2009
781182 10 0 RUBY TUESDAY INC COM............................................................................ ........ .... ..............1,300.000 ..........................16,978 ...........13.060 .........................16,978 ............................9,135 .........................0 .........................0 .........................0 ..................7,618 .........................0 .....................7,618 .......................0 L.............. 09/02/2009
781270 10 3 RUDOLPH TECHNOLOGIES INC................................................................... ........ .... ..............1,500.000 ..........................12,345 .............8.230 .........................12,345 ..........................10,892 .........................0 .........................0 .........................0 ..................1,453 .........................0 .....................1,453 .......................0 L.............. 11/16/2010
783549 10 8 RYDER........................................................................................................... ........ .... ..............3,749.000 ........................197,347 ...........52.640 .......................197,347 ........................140,927 .........................0 ..................3,899 .........................0 .................43,001 .........................0 ...................43,001 .......................0 L.............. 09/17/2009
78390X 10 1 SAIC INC COM............................................................................................... ........ .... ..............5,992.000 ..........................95,033 ...........15.860 .........................95,033 ........................111,859 .........................0 .........................0 .........................0 ...............(17,360) .........................0 ..................(17,360) .......................0 L.............. 09/17/2010
78442P 10 6 SLM CORP COM............................................................................................ ........ .... ............29,832.000 ........................375,585 ...........12.590 .......................375,585 ........................341,758 .........................0 .........................0 .........................0 .................34,166 .........................0 ...................34,166 .......................0 L.............. 10/22/2010
784635 10 4 SPX CORP COM............................................................................................. ........ .... ..............2,200.000 ........................157,278 ...........71.490 .......................157,278 ........................141,414 .....................550 .........................0 .........................0 .................15,864 .........................0 ...................15,864 .......................0 L.............. 11/15/2010
78478V 10 0 STR HOLDINGS INC COM............................................................................. LS.... .... ............19,450.000 ........................389,000 ...........20.000 .......................389,000 ........................379,566 .........................0 .........................0 .........................0 ..................9,434 .........................0 .....................9,434 .......................0 L.............. 11/19/2010
78478V 10 0 STR HOLDINGS INC COM............................................................................. ........ .... ...................75.000 ............................1,500 ...........20.000 ...........................1,500 ............................1,464 .........................0 .........................0 .........................0 .......................36 .........................0 ..........................36 .......................0 L.............. 11/19/2010
78573L 10 6 SABRA HEALTH CARE REIT INC REIT......................................................... ........ .... .................633.000 ..........................11,647 ...........18.400 .........................11,647 ............................9,968 .........................0 .........................0 .........................0 ..................1,679 .........................0 .....................1,679 .......................0 L.............. 11/16/2010
786514 20 8 SAFEWAY INC................................................................................................ ........ .... ..............7,618.000 ........................171,329 ...........22.490 .......................171,329 ........................159,107 .....................914 ..................3,352 .........................0 ..................9,142 .........................0 .....................9,142 .......................0 L.............. 12/18/2009
786598 30 0 SAGA COMMUNICATIONS INC COM CL A................................................... ........ .... .................300.000 ............................7,800 ...........26.000 ...........................7,800 ............................3,625 .........................0 .........................0 .........................0 ..................4,175 .........................0 .....................4,175 .......................0 L.............. 01/19/2010
790849 10 3 ST JUDE MEDICAL INC COM........................................................................ ........ .... ..............7,018.000 ........................300,020 ...........42.750 .......................300,020 ........................229,954 .........................0 .........................0 .........................0 .................34,497 .........................0 ...................34,497 .......................0 L.............. 12/17/2010
794093 10 4 SALEM COMMUNICATIONS CORP /DE........................................................ ........ .... ..............1,100.000 ............................3,487 .............3.170 ...........................3,487 ............................4,517 .........................0 .....................220 .........................0 .................(1,030) .........................0 ....................(1,030) .......................0 L.............. 03/19/2010
79466L 30 2 SALESFORCE.COM INC COM....................................................................... ........ .... ..............2,414.000 ........................318,648 .........132.000 .......................318,648 ........................144,335 .........................0 .........................0 .........................0 ...............135,020 .........................0 .................135,020 .......................0 L.............. 12/17/2010
80004C 10 1 SANDISK CORP............................................................................................. ........ .... ..............4,786.000 ........................238,630 ...........49.860 .......................238,630 ........................122,374 .........................0 .........................0 .........................0 .................98,718 .........................0 ...................98,718 .......................0 L.............. 09/17/2010
800422 10 7 JOHN B SANFILIPPO & SON INC COM......................................................... ........ .... .................500.000 ............................6,220 ...........12.440 ...........................6,220 ............................7,635 .........................0 .........................0 .........................0 .................(1,415) .........................0 ....................(1,415) .......................0 L.............. 03/30/2010
800677 10 6 SANGAMO BIOSCIENCES INC COM............................................................. LS.... .... ............19,360.000 ........................128,550 .............6.640 .......................128,550 ........................107,550 .........................0 .........................0 .........................0 .................27,199 .........................0 ...................27,199 .......................0 L.............. 11/23/2010
803111 10 3 SARA LEE CORP COM.................................................................................. ........ .... ............13,036.000 ........................228,260 ...........17.510 .......................228,260 ........................165,082 .........................0 ..................7,235 .........................0 .................69,482 .........................0 ...................69,482 .......................0 L.............. 09/16/2005

80589M 10 2 SCANA CORP COM....................................................................................... ........ .... ..............2,328.000 ..........................94,517 ...........40.600 .........................94,517 ..........................83,192 ..................1,077 ..................4,421 .........................0 ..................6,610 .........................0 .....................6,610 .......................0 L.............. 12/17/2010
807066 10 5 SCHOLASTIC CORP COM............................................................................. ........ .... ..............1,000.000 ..........................29,540 ...........29.540 .........................29,540 ..........................22,158 .........................0 .....................279 .........................0 ....................(398) .........................0 .......................(398) .......................0 L.............. 02/18/2010
808513 10 5 CHARLES SCHWAB CORP............................................................................ ........ .... ............20,271.000 ........................346,837 ...........17.110 .......................346,837 ........................273,949 .........................0 ..................4,719 .........................0 ...............(30,534) .........................0 ..................(30,534) .......................0 L.............. 09/17/2010
80908T 10 1 SCIQUEST INC COM...................................................................................... ........ .... ............18,050.000 ........................234,831 ...........13.010 .......................234,831 ........................175,527 .........................0 .........................0 .........................0 .................59,304 .........................0 ...................59,304 .......................0 L.............. 12/23/2010
811065 10 1 SCRIPPS NETWORKS INTERACTIVE COM CL A......................................... ........ .... ..............1,845.000 ..........................95,479 ...........51.750 .........................95,479 ..........................77,068 .........................0 .....................529 .........................0 .................18,456 .........................0 ...................18,456 .......................0 L.............. 09/17/2010
811904 10 1 SEACOR SMIT INC......................................................................................... ........ .... ..............1,100.000 ........................111,199 .........101.090 .......................111,199 ..........................87,426 .........................0 .................16,500 .........................0 .................23,773 .........................0 ...................23,773 .......................0 L.............. 09/01/2010
81211K 10 0 SEALED AIR CORP COM............................................................................... ........ .... ............34,678.000 ........................882,555 ...........25.450 .......................882,555 ........................762,105 .........................0 ..................9,339 .........................0 ...............142,831 .........................0 .................142,831 .......................0 L.............. 09/29/2010
812350 10 6 SEARS HOLDINGS CORP COM.................................................................... ........ .... .................892.000 ..........................65,785 ...........73.750 .........................65,785 ..........................68,011 .........................0 .........................0 .........................0 .................(8,652) .........................0 ....................(8,652) .......................0 L.............. 12/18/2009
812578 10 2 SEATTLE GENETICS INC/WA COM............................................................... LS.... .... ............21,479.000 ........................321,111 ...........14.950 .......................321,111 ........................212,868 .........................0 .........................0 .........................0 ...............102,884 .........................0 .................102,884 .......................0 L.............. 06/09/2009
812578 10 2 SEATTLE GENETICS INC/WA COM............................................................... ........ .... ..............4,286.000 ..........................64,076 ...........14.950 .........................64,076 ..........................42,476 .........................0 .........................0 .........................0 .................20,530 .........................0 ...................20,530 .......................0 L.............. 06/09/2009
816851 10 9 SEMPRA ENERGY COM................................................................................ ........ .... ..............4,904.000 ........................257,362 ...........52.480 .......................257,362 ........................190,446 ..................1,913 ..................7,540 .........................0 ...............(16,891) .........................0 ..................(16,891) .......................0 L.............. 09/17/2010
817070 50 1 SENECA FOODS CORP COM........................................................................ ........ .... .................140.000 ............................3,777 ...........26.980 ...........................3,777 ............................4,030 .........................0 .........................0 .........................0 ....................(253) .........................0 .......................(253) .......................0 L.............. 05/26/2010
824348 10 6 SHERWIN WILLIAMS..................................................................................... ........ .... ..............1,837.000 ........................153,849 ...........83.750 .......................153,849 ..........................61,394 .........................0 ..................2,046 .........................0 .................32,957 .........................0 ...................32,957 .......................0 L.............. 12/17/2010
82568P 30 4 SHUTTERFLY INC COM................................................................................. ........ .... ............11,876.000 ........................414,354 ...........34.890 .......................414,354 ........................184,376 .........................0 .........................0 .........................0 ...............202,842 .........................0 .................202,842 .......................0 L.............. 12/14/2009
826546 10 3 SIFCO INDUSTRIES INC COM....................................................................... ........ .... .................300.000 ............................4,893 ...........16.310 ...........................4,893 ............................3,733 .........................0 .......................45 .........................0 .....................573 .........................0 ........................573 .......................0 L.............. 08/26/2009
826552 10 1 SIGMA ALDRICH CORP COM........................................................................ ........ .... ..............2,481.000 ........................165,135 ...........66.560 .......................165,135 ........................150,225 .........................0 .....................387 .........................0 .................14,910 .........................0 ...................14,910 .......................0 L.............. 12/17/2010
826919 10 2 SILICON LABORATORIES INC COM............................................................. LS.... .... ............11,615.000 ........................534,522 ...........46.020 .......................534,522 ........................251,196 .........................0 .........................0 .........................0 ...............(23,529) .........................0 ..................(23,529) .......................0 L.............. 11/02/2010
827048 10 9 SILGAN HOLDINGS INC COM....................................................................... ........ .... ..............1,560.000 ..........................55,864 ...........35.810 .........................55,864 ..........................47,519 .........................0 .....................317 .........................0 ..................8,344 .........................0 .....................8,344 .......................0 L.............. 11/11/2010
828806 10 9 SIMON PROPERTY GROUP INC REIT.......................................................... ........ .... ..............5,995.000 ........................596,443 ...........99.490 .......................596,443 ........................370,792 .........................0 .................15,269 .........................0 ...............115,439 .........................0 .................115,439 .......................0 L.............. 09/17/2010
830566 10 5 SKECHERS USA INC COM CL A................................................................... LS.... .... ..............1,470.000 ..........................29,400 ...........20.000 .........................29,400 ..........................50,605 .........................0 .........................0 .........................0 ...............(21,205) .........................0 ..................(21,205) .......................0 L.............. 07/21/2010
83066R 10 7 SKILLED HEALTHCARE GROUP COM CL A................................................. ........ .... ..............1,100.000 ............................9,878 .............8.980 ...........................9,878 ............................4,356 .........................0 .........................0 .........................0 ..................5,522 .........................0 .....................5,522 .......................0 L.............. 10/11/2010
830879 10 2 SKYWEST INC................................................................................................ ........ .... ..............2,800.000 ..........................43,736 ...........15.620 .........................43,736 ..........................35,320 .....................112 .....................448 .........................0 .................(3,640) .........................0 ....................(3,640) .......................0 L.............. 08/04/2009
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832248 10 8 SMITHFIELD FOODS INC.............................................................................. ........ .... ..............1,300.000 ..........................26,819 ...........20.630 .........................26,819 ..........................21,361 .........................0 .........................0 .........................0 ..................5,458 .........................0 .....................5,458 .......................0 L.............. 10/06/2010
832696 40 5 SMUCKER CO COM....................................................................................... ........ .... ..............7,153.000 ........................469,594 ...........65.650 .......................469,594 ........................333,807 .........................0 ..................7,539 .........................0 .................56,715 .........................0 ...................56,715 .......................0 L.............. 12/17/2010
833034 10 1 SNAP ON INC COM........................................................................................ ........ .... ..............1,186.000 ..........................67,104 ...........56.580 .........................67,104 ..........................32,777 .........................0 ..................1,310 .........................0 .................16,640 .........................0 ...................16,640 .......................0 L.............. 06/18/2010
83545G 10 2 SONIC AUTOMOTIVE..................................................................................... LS.... .... .................500.000 ............................6,620 ...........13.240 ...........................6,620 ............................4,996 .......................13 .........................0 .........................0 ..................1,624 .........................0 .....................1,624 .......................0 L.............. 10/06/2010
83616T 10 8 SOURCEFIRE INC COM................................................................................. LS.... .... ..............9,274.000 ........................240,475 ...........25.930 .......................240,475 ........................190,583 .........................0 .........................0 .........................0 .................49,892 .........................0 ...................49,892 .......................0 L.............. 07/15/2010
83616T 10 8 SOURCEFIRE INC COM................................................................................. ........ .... ..............7,439.000 ........................192,893 ...........25.930 .......................192,893 ........................152,873 .........................0 .........................0 .........................0 .................40,020 .........................0 ...................40,020 .......................0 L.............. 07/15/2010
842587 10 7 SOUTHERN CO.............................................................................................. ........ .... ............17,177.000 ........................656,677 ...........38.230 .......................656,677 ........................392,953 .........................0 .................30,001 .........................0 .................82,749 .........................0 ...................82,749 .......................0 L.............. 12/17/2010
844030 10 6 SOUTHERN UNION CO COM........................................................................ ........ .... ..............2,790.000 ..........................67,155 ...........24.070 .........................67,155 ..........................65,479 .....................419 .....................260 .........................0 ..................1,676 .........................0 .....................1,676 .......................0 L.............. 10/06/2010
844741 10 8 SOUTHWEST AIRLINES................................................................................ ........ .... ............15,196.000 ........................197,244 ...........12.980 .......................197,244 ........................165,626 .......................68 .....................277 .........................0 .................23,422 .........................0 ...................23,422 .......................0 L.............. 12/17/2010
845467 10 9 SOUTHWESTERN ENERGY CO COM........................................................... ........ .... ..............7,088.000 ........................265,304 ...........37.430 .......................265,304 ........................323,920 .........................0 .........................0 .........................0 ...............(73,755) .........................0 ..................(73,755) .......................0 L.............. 09/17/2010
846396 10 9 SPAN-AMERICA MEDICAL SYS INC COM.................................................... ........ .... .................200.000 ............................3,019 ...........15.095 ...........................3,019 ............................1,980 .........................0 .....................280 .........................0 ....................(319) .........................0 .......................(319) .......................0 L.............. 01/23/2009
847235 10 8 SPARTON CORP COM................................................................................... ........ .... .................600.000 ............................4,950 .............8.250 ...........................4,950 ............................3,584 .........................0 .........................0 .........................0 ..................1,366 .........................0 .....................1,366 .......................0 L.............. 03/19/2010
847560 10 9 SPECTRA ENERGY CORP COM................................................................... ........ .... ............13,268.000 ........................331,567 ...........24.990 .......................331,567 ........................204,877 .........................0 .................13,034 .........................0 .................58,889 .........................0 ...................58,889 .......................0 L.............. 06/18/2010
852061 10 0 SPRINT NEXTEL CORP COM........................................................................ ........ .... ............60,789.000 ........................257,137 .............4.230 .......................257,137 ........................225,564 .........................0 .........................0 .........................0 .................34,334 .........................0 ...................34,334 .......................0 L.............. 03/19/2010
85254C 30 5 STAGE STORES INC COM............................................................................ ........ .... ..............2,200.000 ..........................38,148 ...........17.340 .........................38,148 ..........................24,183 .........................0 .....................550 .........................0 .................10,956 .........................0 ...................10,956 .......................0 L.............. 04/21/2009
853626 10 9 STANDARD MICROSYSTEMS CORP COM................................................... ........ .... ..............1,000.000 ..........................28,830 ...........28.830 .........................28,830 ..........................19,755 .........................0 .........................0 .........................0 ..................9,076 .........................0 .....................9,076 .......................0 L.............. 02/11/2010
853887 10 7 STANDARD REGISTER CO COM.................................................................. ........ .... ..............1,100.000 ............................3,751 .............3.410 ...........................3,751 ............................4,356 .........................0 .....................220 .........................0 .................(1,859) .........................0 ....................(1,859) .......................0 L.............. 08/21/2009
854231 10 7 STANDEX INTL CORP COM.......................................................................... ........ .... .................700.000 ..........................20,937 ...........29.910 .........................20,937 ..........................12,319 .........................0 .....................147 .........................0 ..................6,874 .........................0 .....................6,874 .......................0 L.............. 10/30/2009
854502 10 1 STANLEY BLACK & DECKER INC COM........................................................ ........ .... ............26,798.000 .....................1,791,982 ...........66.870 ....................1,791,982 .....................1,371,844 .........................0 .................20,591 .........................0 ...............420,139 .........................0 .................420,139 .......................0 L.............. 12/21/2010
855030 10 2 STAPLES INC................................................................................................. ........ .... ............14,799.000 ........................336,973 ...........22.770 .......................336,973 ........................225,822 ..................1,332 ..................5,140 .........................0 ...............(25,773) .........................0 ..................(25,773) .......................0 L.............. 06/18/2010
855244 10 9 STARBUCKS CORP....................................................................................... ........ .... ............15,137.000 ........................486,352 ...........32.130 .......................486,352 ........................172,122 .........................0 ..................5,414 .........................0 ...............135,488 .........................0 .................135,488 .......................0 L.............. 06/18/2010
855668 10 9 STARRETT (L.S.) CO COM CL A.................................................................... ........ .... .................400.000 ............................4,672 ...........11.680 ...........................4,672 ............................4,139 .........................0 .....................104 .........................0 ..................1,148 .........................0 .....................1,148 .......................0 L.............. 09/17/2009
85590A 40 1 STARWOOD HOTELS & RESORTS WW COM.............................................. ........ .... ..............3,902.000 ........................237,164 ...........60.780 .......................237,164 ........................125,258 .........................0 ..................1,931 .........................0 .................92,962 .........................0 ...................92,962 .......................0 L.............. 09/17/2010
857477 10 3 STATE STREET CORP................................................................................... ........ .... ............10,271.000 ........................475,958 ...........46.340 .......................475,958 ........................485,398 .........................0 .....................406 .........................0 .................30,421 .........................0 ...................30,421 .......................0 L.............. 06/18/2010
858155 20 3 STEELCASE INC COM CL A.......................................................................... ........ .... ..............3,000.000 ..........................31,710 ...........10.570 .........................31,710 ..........................18,698 .....................120 .....................424 .........................0 .................12,297 .........................0 ...................12,297 .......................0 L.............. 02/25/2010
858586 10 0 STEPAN CO COM.......................................................................................... ........ .... .................380.000 ..........................28,983 ...........76.270 .........................28,983 ..........................20,606 .........................0 .....................372 .........................0 ..................4,355 .........................0 .....................4,355 .......................0 L.............. 10/21/2009
858912 10 8 STERICYCLE INC........................................................................................... ........ .... ..............1,752.000 ........................141,772 ...........80.920 .......................141,772 ..........................96,917 .........................0 .........................0 .........................0 .................43,753 .........................0 ...................43,753 .......................0 L.............. 09/17/2010
860372 10 1 STEWART INFORMATION SERVICES COM................................................. LS.... .... .................900.000 ..........................10,377 ...........11.530 .........................10,377 ..........................11,139 .........................0 .......................45 .........................0 ....................(762) .........................0 .......................(762) .......................0 L.............. 10/15/2010
861642 10 6 STONE ENERGY CORP COM........................................................................ ........ .... ..............1,800.000 ..........................40,122 ...........22.290 .........................40,122 ..........................20,271 .........................0 .........................0 .........................0 .................19,851 .........................0 ...................19,851 .......................0 L.............. 07/19/2010
863111 10 0 STRATTEC SECURITY CORP COM.............................................................. ........ .... .................300.000 ..........................10,011 ...........33.370 .........................10,011 ............................4,396 .........................0 .....................360 .........................0 ..................4,461 .........................0 .....................4,461 .......................0 L.............. 08/20/2009
863667 10 1 STRYKER CORP............................................................................................ ........ .... ..............6,994.000 ........................375,578 ...........53.700 .......................375,578 ........................239,809 ..................1,259 ..................3,637 .........................0 .................26,024 .........................0 ...................26,024 .......................0 L.............. 09/17/2010
86663B 10 2 SUN BANCORP INC-NJ COM........................................................................ ........ .... .................800.000 ............................3,712 .............4.640 ...........................3,712 ............................3,644 .........................0 .........................0 .........................0 .......................68 .........................0 ..........................68 .......................0 L.............. 06/02/2010
86677E 10 0 SUN HEALTHCARE GROUP INC COM.......................................................... ........ .... .................633.000 ............................8,014 ...........12.660 ...........................8,014 ............................6,657 .........................0 .........................0 .........................0 ..................1,357 .........................0 .....................1,357 .......................0 L.............. 11/16/2010
86764P 10 9 SUNOCO INC COM........................................................................................ ........ .... ..............7,226.000 ........................291,280 ...........40.310 .......................291,280 ........................206,360 .........................0 ..................3,260 .........................0 .................82,526 .........................0 ...................82,526 .......................0 L.............. 12/17/2010
867652 10 9 SUNPOWER CORP COM CL A...................................................................... LS.... .... .................410.000 ............................5,260 ...........12.830 ...........................5,260 ............................5,054 .........................0 .........................0 .........................0 .....................206 .........................0 ........................206 .......................0 L.............. 11/19/2010
867892 10 1 SUNSTONE HOTEL INVESTORS INC COM.................................................. ........ .... ..............4,860.000 ..........................50,204 ...........10.330 .........................50,204 ..........................46,242 .........................0 .........................0 .........................0 ..................3,962 .........................0 .....................3,962 .......................0 L.............. 11/16/2010
867914 10 3 SUNTRUST BANK.......................................................................................... ........ .... ............27,314.000 ........................806,036 ...........29.510 .......................806,036 ........................566,007 .........................0 .....................919 .........................0 ...............207,557 .........................0 .................207,557 .......................0 L.............. 09/17/2010
868157 10 8 SUPERIOR ENERGY SERVICES INC COM................................................... ........ .... ..............3,300.000 ........................115,467 ...........34.990 .......................115,467 ..........................80,923 .........................0 .........................0 .........................0 .................34,544 .........................0 ...................34,544 .......................0 L.............. 10/06/2010
868168 10 5 SUPERIOR INDUSTRIES INTL  INC COM..................................................... LS.... .... ..............1,000.000 ..........................21,220 ...........21.220 .........................21,220 ..........................14,412 .........................0 .....................480 .........................0 ..................6,808 .........................0 .....................6,808 .......................0 L.............. 01/27/2010
868358 10 2 SUPERIOR UNIFORM GROUP INC COM...................................................... ........ .... .................400.000 ............................4,400 ...........11.000 ...........................4,400 ............................3,808 .........................0 .....................162 .........................0 .....................592 .........................0 ........................592 .......................0 L.............. 04/19/2010
868536 10 3 SUPERVALU INC COM.................................................................................. LS.... .... ..............8,800.000 ..........................84,744 .............9.630 .........................84,744 ........................105,711 .........................0 ..................1,950 .........................0 ...............(20,967) .........................0 ..................(20,967) .......................0 L.............. 08/19/2010
868536 10 3 SUPERVALU INC COM.................................................................................. ........ .... ..............4,287.000 ..........................41,284 .............9.630 .........................41,284 ..........................51,498 .........................0 .....................950 .........................0 ...............(10,214) .........................0 ..................(10,214) .......................0 L.............. 08/19/2010
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868733 10 6 SUREWEST COMMUNICATIONS COM......................................................... ........ .... .................740.000 ............................7,918 ...........10.700 ...........................7,918 ............................6,378 .........................0 .........................0 .........................0 .....................548 .........................0 ........................548 .......................0 L.............. 08/17/2009
869233 10 6 SUSSER HOLDINGS CORP COM.................................................................. ........ .... ...................40.000 ..............................554 ...........13.850 ..............................554 ...............................550 .........................0 .........................0 .........................0 .........................4 .........................0 ............................4 .......................0 L.............. 11/16/2010
871503 10 8 SYMANTEC CORP COM................................................................................ ........ .... ............15,858.000 ........................265,463 ...........16.740 .......................265,463 ........................279,191 .........................0 .........................0 .........................0 ...............(18,237) .........................0 ..................(18,237) .......................0 L.............. 12/18/2009
871607 10 7 SYNOPSYS INC COM.................................................................................... ........ .... ..............6,100.000 ........................164,151 ...........26.910 .......................164,151 ........................140,136 .........................0 .........................0 .........................0 .................24,015 .........................0 ...................24,015 .......................0 L.............. 04/27/2010

87162W 10 0 SYNNEX CORP COM..................................................................................... ........ .... .................900.000 ..........................28,080 ...........31.200 .........................28,080 ..........................25,849 .........................0 .........................0 .........................0 ..................2,231 .........................0 .....................2,231 .......................0 L.............. 05/17/2010
871829 10 7 SYSCO CORP................................................................................................ ........ .... ............11,977.000 ........................352,124 ...........29.400 .......................352,124 ........................119,369 .........................0 .................11,977 .........................0 .................17,486 .........................0 ...................17,486 .......................0 L.............. 12/19/2008
871851 10 1 SYSTEMAX INC COM..................................................................................... LS.... .... .................100.000 ............................1,410 ...........14.100 ...........................1,410 ............................1,221 .........................0 .........................0 .........................0 .....................189 .........................0 ........................189 .......................0 L.............. 09/24/2010
872375 10 0 TECO ENERGY INC COM.............................................................................. ........ .... ..............4,392.000 ..........................78,178 ...........17.800 .........................78,178 ..........................71,297 .........................0 ..................3,475 .........................0 ..................6,777 .........................0 .....................6,777 .......................0 L.............. 12/17/2010
87240R 10 7 TFS FINANCIAL CORP COM.......................................................................... LS.... .... ............54,356.000 ........................490,291 .............9.020 .......................490,291 ........................562,777 .........................0 ..................3,548 .........................0 ...............(72,394) .........................0 ..................(72,394) .......................0 L.............. 12/22/2010
87240R 10 7 TFS FINANCIAL CORP COM.......................................................................... ........ .... ............55,044.000 ........................496,497 .............9.020 .......................496,497 ........................569,900 .........................0 ..................3,592 .........................0 ...............(73,310) .........................0 ..................(73,310) .......................0 L.............. 12/22/2010
872540 10 9 TJX COS INC.................................................................................................. ........ .... ............21,586.000 ........................958,203 ...........44.390 .......................958,203 ........................969,022 .........................0 ..................5,895 .........................0 ...............(10,066) .........................0 ..................(10,066) .......................0 L.............. 12/17/2010
87264S 10 6 TRW AUTOMOTIVE HOLDINGS CORP. COM............................................... ........ .... .................240.000 ..........................12,648 ...........52.700 .........................12,648 ............................7,188 .........................0 .........................0 .........................0 ..................5,460 .........................0 .....................5,460 .......................0 L.............. 07/16/2010
874161 10 2 TALBOTS INC................................................................................................. LS.... .... ..............2,780.000 ..........................23,686 .............8.520 .........................23,686 ..........................27,657 .........................0 .........................0 .........................0 .................(3,972) .........................0 ....................(3,972) .......................0 L.............. 10/20/2010
874161 10 2 TALBOTS INC................................................................................................. ........ .... .................220.000 ............................1,874 .............8.520 ...........................1,874 ............................2,189 .........................0 .........................0 .........................0 ....................(314) .........................0 .......................(314) .......................0 L.............. 10/20/2010
87612E 10 6 TARGET CORP COM..................................................................................... ........ .... ............19,051.000 .....................1,145,537 ...........60.130 ....................1,145,537 ........................963,931 .........................0 ..................8,918 .........................0 ...............145,875 .........................0 .................145,875 .......................0 L.............. 12/17/2010
878237 10 6 TECH DATA CORP......................................................................................... ........ .... .................290.000 ..........................12,766 ...........44.020 .........................12,766 ..........................12,527 .........................0 .........................0 .........................0 .....................239 .........................0 ........................239 .......................0 L.............. 04/27/2010
878330 10 9 TECHE HOLDING CO COM............................................................................ ........ .... .................200.000 ............................6,966 ...........34.832 ...........................6,966 ............................4,696 .........................0 .....................284 .........................0 .....................624 .........................0 ........................624 .......................0 L.............. 01/08/2009
878377 10 0 TECHNE CORP COM..................................................................................... ........ .... ............11,763.000 ........................772,476 ...........65.670 .......................772,476 ........................761,779 .........................0 .................11,816 .........................0 ...............(12,828) .........................0 ..................(12,828) .......................0 L.............. 12/22/2010
879664 10 0 TELLABS INC................................................................................................. ........ .... ..............7,491.000 ..........................50,789 .............6.780 .........................50,789 ..........................41,693 .........................0 .....................599 .........................0 ..................8,240 .........................0 .....................8,240 .......................0 L.............. 12/18/2009
88033G 10 0 TENET HEALTHCARE CORP......................................................................... ........ .... ..............9,809.000 ..........................65,622 .............6.690 .........................65,622 ..........................48,101 .........................0 .........................0 .........................0 .................13,709 .........................0 ...................13,709 .......................0 L.............. 06/18/2010
88076W 10 3 TERADATA CORP COM................................................................................. ........ .... ..............3,412.000 ........................140,438 ...........41.160 .......................140,438 ..........................41,122 .........................0 .........................0 .........................0 .................33,199 .........................0 ...................33,199 .......................0 L.............. 12/18/2009
880770 10 2 TERADYNE INC COM.................................................................................... ........ .... ..............3,691.000 ..........................51,822 ...........14.040 .........................51,822 ..........................38,301 .........................0 .........................0 .........................0 .................11,737 .........................0 ...................11,737 .......................0 L.............. 12/17/2010
881609 10 1 TESORO CORP COM..................................................................................... ........ .... ..............7,385.000 ........................136,918 ...........18.540 .......................136,918 ........................101,322 .........................0 .........................0 .........................0 .................34,031 .........................0 ...................34,031 .......................0 L.............. 11/17/2010
88162G 10 3 TETRA TECH INC COM................................................................................. ........ .... ............30,660.000 ........................768,340 ...........25.060 .......................768,340 ........................689,386 .........................0 .........................0 .........................0 ...............(47,213) .........................0 ..................(47,213) .......................0 L.............. 07/30/2010
882508 10 4 TEXAS INSTRUMENTS INC COM.................................................................. ........ .... ............25,428.000 ........................826,410 ...........32.500 .......................826,410 ........................752,089 .........................0 ..................4,872 .........................0 ...............132,975 .........................0 .................132,975 .......................0 L.............. 12/17/2010
882681 10 9 TEXAS ROADHOUSE INC COM..................................................................... LS.... .... ..............1,200.000 ..........................20,604 ...........17.170 .........................20,604 ..........................14,968 .........................0 .........................0 .........................0 ..................5,636 .........................0 .....................5,636 .......................0 L.............. 07/09/2010
883203 10 1 TEXTRON INC COM....................................................................................... ........ .... ..............5,593.000 ........................132,219 ...........23.640 .......................132,219 ..........................81,140 .....................111 .....................444 .........................0 .................26,795 .........................0 ...................26,795 .......................0 L.............. 12/17/2010
883556 10 2 THERMO FISHER SCIENTIFIC INC COM...................................................... ........ .... ..............8,132.000 ........................450,188 ...........55.360 .......................450,188 ........................281,967 .........................0 .........................0 .........................0 .................62,372 .........................0 ...................62,372 .......................0 L.............. 12/19/2008
884315 10 2 THOMAS &  BETTS........................................................................................ ........ .... .................220.000 ..........................10,626 ...........48.300 .........................10,626 ............................7,756 .........................0 .........................0 .........................0 ..................2,752 .........................0 .....................2,752 .......................0 L.............. 10/29/2009
88579Y 10 1 3M CO COM................................................................................................... ........ .... ............23,712.000 .....................2,046,346 ...........86.300 ....................2,046,346 .....................1,335,036 .........................0 .................36,684 .........................0 ...............105,876 .........................0 .................105,876 .......................0 L.............. 09/17/2010
886547 10 8 TIFFANY & CO COM...................................................................................... ........ .... ..............2,579.000 ........................160,594 ...........62.270 .......................160,594 ..........................87,647 .....................634 ..................2,161 .........................0 .................48,722 .........................0 ...................48,722 .......................0 L.............. 12/17/2010
887100 10 5 TIMBERLAND CO COM.................................................................................. ........ .... ..............1,370.000 ..........................33,688 ...........24.590 .........................33,688 ..........................19,282 .........................0 .........................0 .........................0 ..................9,124 .........................0 .....................9,124 .......................0 L.............. 10/15/2009
887317 30 3 TIME WARNER INC COM............................................................................... ........ .... ............22,712.000 ........................730,645 ...........32.170 .......................730,645 ........................665,568 .........................0 .................19,305 .........................0 ...............335,876 ...............267,059 ...................68,817 .......................0 L.............. 03/30/2009
88732J 20 7 TIME WARNER CABLE INC COM.................................................................. ........ .... ..............7,282.000 ........................480,830 ...........66.030 .......................480,830 ........................325,402 .........................0 .................11,522 .........................0 ...............312,363 ...............133,968 .................178,395 .......................0 L.............. 09/17/2010
887389 10 4 TIMKEN CO.................................................................................................... ........ .... ..............4,100.000 ........................195,693 ...........47.730 .......................195,693 ........................116,961 .........................0 ..................1,804 .........................0 .................78,732 .........................0 ...................78,732 .......................0 L.............. 03/24/2010
888339 20 7 TITANIUM METALS CORP COM.................................................................... ........ .... ..............1,826.000 ..........................31,371 ...........17.180 .........................31,371 ..........................21,057 .........................0 .........................0 .........................0 ..................8,170 .........................0 .....................8,170 .......................0 L.............. 12/17/2010
891027 10 4 TORCHMARK CORP...................................................................................... ........ .... ..............2,169.000 ........................129,576 ...........59.740 .......................129,576 ..........................81,463 .........................0 ..................1,032 .........................0 .................28,755 .........................0 ...................28,755 .......................0 L.............. 07/12/2010
891092 10 8 TORO CO COM.............................................................................................. LS.... .... .................470.000 ..........................28,971 ...........61.640 .........................28,971 ..........................26,564 .......................94 .......................51 .........................0 ..................2,407 .........................0 .....................2,407 .......................0 L.............. 10/19/2010
891092 10 8 TORO CO COM.............................................................................................. ........ .... .................800.000 ..........................49,312 ...........61.640 .........................49,312 ..........................45,215 .....................160 .......................88 .........................0 ..................4,097 .........................0 .....................4,097 .......................0 L.............. 10/19/2010
891769 10 1 TOWER FINANCIAL CORP COM................................................................... LS.... .... .................300.000 ............................2,265 .............7.550 ...........................2,265 ............................1,881 .........................0 .........................0 .........................0 .....................384 .........................0 ........................384 .......................0 L.............. 05/10/2010
891777 10 4 TOWER GROUP INC COM............................................................................. ........ .... .................300.000 ............................7,680 ...........25.600 ...........................7,680 ............................6,579 .........................0 .......................38 .........................0 ..................1,101 .........................0 .....................1,101 .......................0 L.............. 09/13/2010
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891906 10 9 TOTAL SYSTEM SERVICES INC COM.......................................................... ........ .... ..............3,313.000 ..........................50,954 ...........15.380 .........................50,954 ..........................58,261 .....................239 .....................928 .........................0 .................(6,262) .........................0 ....................(6,262) .......................0 L.............. 12/18/2009
892356 10 6 TRACTOR SUPPLY COMPANY COM............................................................ ........ .... ..............3,200.000 ........................155,168 ...........48.490 .......................155,168 ........................111,161 .........................0 .....................224 .........................0 .................44,007 .........................0 ...................44,007 .......................0 L.............. 09/03/2010
89417E 10 9 TRAVELERS COMPANIES INC COM............................................................. ........ .... ............14,647.000 ........................815,984 ...........55.710 .......................815,984 ........................656,771 .........................0 .................20,652 .........................0 .................85,685 .........................0 ...................85,685 .......................0 L.............. 11/26/2008
894675 10 7 TREE.COM INC COM..................................................................................... LS.... .... .................400.000 ............................3,780 .............9.450 ...........................3,780 ............................3,525 .........................0 .........................0 .........................0 .....................255 .........................0 ........................255 .......................0 L.............. 04/08/2010
902494 10 3 TYSON FOODS INC COM CL A..................................................................... ........ .... ............20,385.000 ........................351,030 ...........17.220 .......................351,030 ........................258,517 .........................0 ..................3,262 .........................0 ...............100,906 .........................0 .................100,906 .......................0 L.............. 12/18/2009
902748 10 2 UIL HOLDINGS CORP COM........................................................................... ........ .... ............18,800.000 ........................563,248 ...........29.960 .......................563,248 ........................491,174 ..................8,122 .........................0 .........................0 .................72,074 .........................0 ...................72,074 .......................0 L.............. 09/23/2010
902973 30 4 US BANCORP COM....................................................................................... ........ .... ............39,263.000 .....................1,058,923 ...........26.970 ....................1,058,923 ........................744,341 ..................1,963 ..................7,803 .........................0 ...............174,426 .........................0 .................174,426 .......................0 L.............. 06/18/2010

90341W 10 8 US AIRWAYS GROUP INC COM.................................................................... ........ .... ..............6,600.000 ..........................66,066 ...........10.010 .........................66,066 ..........................59,563 .........................0 .........................0 .........................0 ..................6,503 .........................0 .....................6,503 .......................0 L.............. 07/16/2010
90385D 10 7 ULTIMATE SOFTWARE GROUP INC............................................................. LS.... .... ............19,625.000 ........................954,364 ...........48.630 .......................954,364 ........................462,627 .........................0 .........................0 .........................0 ...............345,716 .........................0 .................345,716 .......................0 L.............. 09/13/2010
90385D 10 7 ULTIMATE SOFTWARE GROUP INC............................................................. ........ .... ............20,421.000 ........................993,073 ...........48.630 .......................993,073 ........................481,392 .........................0 .........................0 .........................0 ...............359,739 .........................0 .................359,739 .......................0 L.............. 09/13/2010
904214 10 3 UMPQUA HOLDINGS CORP COM................................................................. LS.... .... .................398.000 ............................4,848 ...........12.180 ...........................4,848 ............................4,788 .......................20 .......................52 .........................0 .......................59 .........................0 ..........................59 .......................0 L.............. 08/11/2010
904214 10 3 UMPQUA HOLDINGS CORP COM................................................................. ........ .... ............52,202.000 ........................635,820 ...........12.180 .......................635,820 ........................628,045 ..................2,610 ..................6,833 .........................0 ..................7,776 .........................0 .....................7,776 .......................0 L.............. 08/11/2010
904708 10 4 UNIFIRST CORP COM................................................................................... ........ .... .................900.000 ..........................49,545 ...........55.050 .........................49,545 ..........................21,012 .......................34 .....................135 .........................0 ..................6,246 .........................0 .....................6,246 .......................0 L.............. 04/27/2009
907818 10 8 UNION PACIFIC CORP COM......................................................................... ........ .... ............18,653.000 .....................1,728,387 ...........92.660 ....................1,728,387 ........................916,814 ..................7,135 .................17,698 .........................0 ...............431,263 .........................0 .................431,263 .......................0 L.............. 06/18/2010
911268 10 0 UNITED ONLINE INC COM............................................................................ ........ .... ..............3,500.000 ..........................23,100 .............6.600 .........................23,100 ..........................23,851 .........................0 ..................1,400 .........................0 ....................(751) .........................0 .......................(751) .......................0 L.............. 02/05/2010
911312 10 6 UNITED PARCEL SERVICE COM CL B......................................................... ........ .... ............20,256.000 .....................1,470,180 ...........72.580 ....................1,470,180 .....................1,306,196 .........................0 .................37,923 .........................0 ...............307,052 .........................0 .................307,052 .......................0 L.............. 09/17/2010
912909 10 8 UNITED STATES STEEL CORP..................................................................... ........ .... ..............2,930.000 ........................171,171 ...........58.420 .......................171,171 ........................131,331 .........................0 .....................586 .........................0 .................12,173 .........................0 ...................12,173 .......................0 L.............. 02/03/2010
913017 10 9 UNITED TECHNOLOGIES CORP................................................................... ........ .... ............18,911.000 .....................1,488,674 ...........78.720 ....................1,488,674 .....................1,159,668 .........................0 .................16,895 .........................0 ...............153,109 .........................0 .................153,109 .......................0 L.............. 12/17/2010
91324P 10 2 UNITED HEALTH GROUP INC....................................................................... ........ .... ............29,879.000 .....................1,078,931 ...........36.110 ....................1,078,931 ........................970,357 .........................0 .................10,036 .........................0 ...............132,227 .........................0 .................132,227 .......................0 L.............. 11/19/2010
91529Y 10 6 UNUMPROVIDENT......................................................................................... ........ .... ............18,644.000 ........................451,558 ...........24.220 .......................451,558 ........................338,012 .........................0 ..................6,525 .........................0 .................87,627 .........................0 ...................87,627 .......................0 L.............. 06/22/2009
917047 10 2 URBAN OUTFITTERS INC COM.................................................................... ........ .... ..............2,616.000 ..........................93,679 ...........35.810 .........................93,679 ..........................80,641 .........................0 .........................0 .........................0 .................13,038 .........................0 ...................13,038 .......................0 L.............. 02/05/2010
918204 10 8 VF CORP........................................................................................................ ........ .... ..............1,780.000 ........................153,400 ...........86.180 .......................153,400 ..........................47,877 .........................0 ..................4,262 .........................0 .................22,618 .........................0 ...................22,618 .......................0 L.............. 12/17/2010
91913Y 10 0 VALERO ENERGY CORP............................................................................... ........ .... ............11,557.000 ........................267,198 ...........23.120 .......................267,198 ........................193,047 .........................0 ..................2,302 .........................0 .................73,411 .........................0 ...................73,411 .......................0 L.............. 12/17/2010
919990 01 0 VALERA PHARMACEUTICALS INC CONT RTS EXP 4/18/12 $1 UTERE...... ........ .... ............10,750.000 ..................................0 .............0.000 ..................................0 ...................................0 .........................0 .........................0 .........................0 .........................0 ..................1,822 ....................(1,822) .......................0 U.............. 04/18/2007
919990 02 8 VALERA PHARMACEUTICALS INC CONT RTS EXP 4/18/12 $1.50 VP......... ........ .... ............10,750.000 ..........................11,073 .............1.030 .........................11,073 ............................2,750 .........................0 .........................0 .........................0 ..................8,322 .........................0 .....................8,322 .......................0 U.............. 04/18/2007
92220P 10 5 VARIAN MEDICAL SYSTEMS INC COM........................................................ ........ .... ..............2,431.000 ........................168,420 ...........69.280 .......................168,420 ........................122,324 .........................0 .........................0 .........................0 .................54,527 .........................0 ...................54,527 .......................0 L.............. 09/19/2008
92276F 10 0 VENTAS INC REIT.......................................................................................... ........ .... ..............3,216.000 ........................168,776 ...........52.480 .......................168,776 ..........................80,339 .........................0 ..................6,818 .........................0 .................27,931 .........................0 ...................27,931 .......................0 L.............. 12/17/2010
92343E 10 2 VERISIGN INC COM....................................................................................... ........ .... ..............3,531.000 ........................115,358 ...........32.670 .......................115,358 ..........................82,303 .........................0 .................10,593 .........................0 .................29,766 .........................0 ...................29,766 .......................0 L.............. 12/18/2009
92343V 10 4 VERIZON COMMUNICATIONS...................................................................... ........ .... ............57,855.000 .....................2,070,052 ...........35.780 ....................2,070,052 .....................1,564,035 .........................0 ...............109,910 .........................0 ...............282,729 .........................0 .................282,729 .......................0 L.............. 09/17/2010
92552R 40 6 VIAD CORP COM........................................................................................... ........ .... .................900.000 ..........................22,923 ...........25.470 .........................22,923 ..........................15,878 .......................36 .....................108 .........................0 ..................7,045 .........................0 .....................7,045 .......................0 L.............. 02/11/2010
92553P 20 1 VIACOM INC COM CL B................................................................................. ........ .... ............12,378.000 ........................490,293 ...........39.610 .......................490,293 ........................405,220 .........................0 ..................5,527 .........................0 ...............121,505 .........................0 .................121,505 .......................0 L.............. 09/17/2010
92826C 83 9 VISA INC COM CL A....................................................................................... ........ .... ..............9,973.000 ........................701,900 ...........70.380 .......................701,900 ........................863,779 .........................0 ..................4,849 .........................0 .............(151,065) .........................0 ................(151,065) .......................0 L.............. 09/17/2010
928298 10 8 VISHAY INTERTECHNOLOGY INC................................................................ ........ .... ..............7,800.000 ........................114,504 ...........14.680 .......................114,504 ..........................65,167 .........................0 .........................0 .........................0 .................45,222 .........................0 ...................45,222 .......................0 L.............. 03/18/2010
92839U 20 6 VISTEON CORP COM.................................................................................... LS.... .... ..............5,400.000 ........................388,800 ...........72.000 .......................388,800 ........................337,613 .........................0 .........................0 .........................0 .................51,187 .........................0 ...................51,187 .......................0 U.............. 12/02/2010
929042 10 9 VORNADO REALTY TRUST REIT.................................................................. ........ .... ..............3,332.000 ........................277,656 ...........83.330 .......................277,656 ........................233,089 .........................0 ..................8,468 .........................0 .................43,307 .........................0 ...................43,307 .......................0 L.............. 12/17/2010
929160 10 9 VULCAN MATERIALS..................................................................................... ........ .... ..............2,620.000 ........................116,223 ...........44.360 .......................116,223 ........................130,301 .........................0 ..................2,590 .........................0 ...............(21,574) .........................0 ..................(21,574) .......................0 L.............. 12/17/2010
929297 10 9 WMS INDUSTRIES COM................................................................................ ........ .... ............11,300.000 ........................511,212 ...........45.240 .......................511,212 ........................479,418 .........................0 .........................0 .........................0 .................31,794 .........................0 ...................31,794 .......................0 L.............. 10/29/2010
930059 10 0 WADDELL & REED FINANCIAL COM............................................................ ........ .... ............12,120.000 ........................427,715 ...........35.290 .......................427,715 ........................262,884 .........................0 ..................9,211 .........................0 .................57,570 .........................0 ...................57,570 .......................0 L.............. 02/13/2009
931142 10 3 WAL MART STORES INC COM...................................................................... ........ .... ............40,131.000 .....................2,164,265 ...........53.930 ....................2,164,265 ........................595,289 .................12,389 .................47,676 .........................0 .................19,242 .........................0 ...................19,242 .......................0 L.............. 02/03/2010
931422 10 9 WALGREEN CO.............................................................................................. ........ .... ............18,943.000 ........................738,019 ...........38.960 .......................738,019 ........................644,886 .........................0 ..................6,309 .........................0 .................81,965 .........................0 ...................81,965 .......................0 L.............. 09/30/2010
93317Q 10 5 WALTER INDS INC......................................................................................... ........ .... ..............2,090.000 ........................267,186 .........127.840 .......................267,186 ........................135,198 .........................0 .....................499 .........................0 ...............131,987 .........................0 .................131,987 .......................0 L.............. 10/01/2010
939640 10 8 WASHINGTON POST COM CL B................................................................... ........ .... .................113.000 ..........................49,664 .........439.500 .........................49,664 ..........................49,547 .........................0 ..................1,017 .........................0 ......................(11) .........................0 .........................(11) .......................0 L.............. 12/18/2009
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941053 10 0 WASTE CONNECTIONS INC......................................................................... ........ .... ............27,682.000 ........................762,085 ...........27.530 .......................762,085 ........................658,562 .........................0 ..................1,792 .........................0 ...............103,524 .........................0 .................103,524 .......................0 L.............. 11/18/2010
94106L 10 9 WASTE MANAGEMENT INC COM DEL......................................................... ........ .... ..............9,748.000 ........................359,409 ...........36.870 .......................359,409 ........................321,545 .........................0 .................12,282 .........................0 .................29,829 .........................0 ...................29,829 .......................0 L.............. 12/18/2009
941848 10 3 WATERS CORP.............................................................................................. ........ .... ..............1,860.000 ........................144,541 ...........77.710 .......................144,541 ..........................45,685 .........................0 .........................0 .........................0 .................29,295 .........................0 ...................29,295 .......................0 L.............. 12/18/2009
942683 10 3 WATSON PHARMACEUTICALS INC COM..................................................... ........ .... ..............2,485.000 ........................128,350 ...........51.650 .......................128,350 ..........................99,581 .........................0 .........................0 .........................0 .................25,565 .........................0 ...................25,565 .......................0 L.............. 11/11/2010
942749 10 2 WATTS WATER TECHNOLOGIES................................................................. LS.... .... ..............1,400.000 ..........................51,226 ...........36.590 .........................51,226 ..........................42,942 .........................0 .....................616 .........................0 ..................7,938 .........................0 .....................7,938 .......................0 L.............. 10/14/2009
94973V 10 7 WELLPOINT INC COM................................................................................... ........ .... ..............8,049.000 ........................457,666 ...........56.860 .......................457,666 ........................452,033 .........................0 .........................0 .........................0 ...............(11,510) .........................0 ..................(11,510) .......................0 L.............. 12/19/2008
949746 10 1 WELLS FARGO & CO..................................................................................... ........ .... ..........107,617.000 .....................3,335,051 ...........30.990 ....................3,335,051 .....................1,939,811 .........................0 .................21,120 .........................0 ...............424,883 .........................0 .................424,883 .......................0 L.............. 09/17/2010
954235 10 7 WEST MARINE INC COM............................................................................... ........ .... .................900.000 ............................9,522 ...........10.580 ...........................9,522 ............................6,954 .........................0 .........................0 .........................0 ..................2,268 .........................0 .....................2,268 .......................0 L.............. 10/07/2009
958102 10 5 WESTERN DIGITAL CORP COM................................................................... ........ .... ..............4,693.000 ........................159,093 ...........33.900 .......................159,093 ........................124,354 .........................0 .........................0 .........................0 ...............(44,877) .........................0 ..................(44,877) .......................0 L.............. 09/17/2010
959802 10 9 WESTERN UNION CO COM........................................................................... ........ .... ............13,417.000 ........................249,154 ...........18.570 .......................249,154 ........................204,289 .........................0 ..................3,354 .........................0 .................(3,757) .........................0 ....................(3,757) .......................0 L.............. 10/02/2006
962166 10 4 WEYERHAEUSER CO COM........................................................................... ........ .... ............10,930.000 ........................206,905 ...........18.930 .......................206,905 ........................190,815 .........................0 .................18,357 .........................0 .................14,606 .........................0 ...................14,606 .......................0 L.............. 09/17/2010
963320 10 6 WHIRLPOOL CORP........................................................................................ ........ .... ..............1,554.000 ........................138,042 ...........88.830 .......................138,042 ........................105,339 .........................0 ..................2,584 .........................0 .................13,123 .........................0 ...................13,123 .......................0 L.............. 09/17/2010
966837 10 6 WHOLE FOODS MARKET INC COM.............................................................. ........ .... ..............2,983.000 ........................150,910 ...........50.590 .......................150,910 ..........................85,531 .........................0 .........................0 .........................0 .................64,300 .........................0 ...................64,300 .......................0 L.............. 02/24/2010
969457 10 0 WILLIAMS COMPANIES INC.......................................................................... ........ .... ............11,946.000 ........................295,305 ...........24.720 .......................295,305 ........................247,127 .........................0 ..................5,773 .........................0 .................43,365 .........................0 ...................43,365 .......................0 L.............. 12/17/2010
970646 10 5 WILLIS LEASE FINANCE CORP COM........................................................... ........ .... .................300.000 ............................3,909 ...........13.030 ...........................3,909 ............................3,830 .........................0 .........................0 .........................0 ....................(434) .........................0 .......................(434) .......................0 L.............. 01/19/2010

97381W 10 4 WINDSTREAM CORP COM............................................................................ ........ .... ..............9,923.000 ........................138,327 ...........13.940 .......................138,327 ..........................94,798 ..................2,481 ..................9,357 .........................0 .................28,893 .........................0 ...................28,893 .......................0 L.............. 06/18/2010
976657 10 6 WISCONSIN ENERGY CORP......................................................................... ........ .... ..............2,397.000 ........................141,087 ...........58.860 .......................141,087 ........................105,942 .........................0 ..................3,806 .........................0 .................21,478 .........................0 ...................21,478 .......................0 L.............. 12/17/2010
981419 10 4 WORLD ACCEPTANCE CORP COM.............................................................. LS.... .... .................700.000 ..........................36,960 ...........52.800 .........................36,960 ..........................28,985 .........................0 .........................0 .........................0 ..................7,975 .........................0 .....................7,975 .......................0 L.............. 10/07/2010

98310W 10 8 WYNDHAM WORLDWIDE CORP COM.......................................................... ........ .... ..............3,573.000 ........................107,047 ...........29.960 .......................107,047 ..........................74,625 .........................0 ..................1,715 .........................0 .................34,980 .........................0 ...................34,980 .......................0 L.............. 12/18/2009
983134 10 7 WYNN RESORTS LTD COM.......................................................................... ........ .... ..............1,540.000 ........................159,914 .........103.840 .......................159,914 ..........................76,009 .........................0 .................13,019 .........................0 .................65,424 .........................0 ...................65,424 .......................0 L.............. 09/17/2010
98389B 10 0 XCEL ENERGY INC........................................................................................ ........ .... ..............9,408.000 ........................221,558 ...........23.550 .......................221,558 ........................203,345 ..................2,376 ..................9,199 .........................0 .................21,574 .........................0 ...................21,574 .......................0 L.............. 09/17/2010
983919 10 1 XILINX INC COM............................................................................................ LS.... .... ..............4,895.000 ........................141,857 ...........28.980 .......................141,857 ........................123,265 .........................0 ..................2,005 .........................0 .................17,537 .........................0 ...................17,537 .......................0 L.............. 09/30/2010
983919 10 1 XILINX INC COM............................................................................................ ........ .... ..............5,306.000 ........................153,768 ...........28.980 .......................153,768 ........................133,615 .........................0 ..................2,174 .........................0 .................19,010 .........................0 ...................19,010 .......................0 L.............. 09/30/2010
984121 10 3 XEROX CORP COM....................................................................................... ........ .... ............28,375.000 ........................326,880 ...........11.520 .......................326,880 ........................164,023 ..................1,206 ..................4,242 .........................0 ...............161,373 .........................0 .................161,373 .......................0 L.............. 06/18/2010
984332 10 6 YAHOO! INC................................................................................................... ........ .... ............26,667.000 ........................443,472 ...........16.630 .......................443,472 ........................499,347 .........................0 .........................0 .........................0 ..................7,628 .........................0 .....................7,628 .......................0 L.............. 09/17/2010
988498 10 1 YUM BRANDS INC COM................................................................................ ........ .... ..............9,586.000 ........................470,193 ...........49.050 .......................470,193 ........................440,701 .........................0 ..................2,432 .........................0 .................29,392 .........................0 ...................29,392 .......................0 L.............. 12/17/2010
98956P 10 2 ZIMMER HLDGS INC...................................................................................... ........ .... ..............4,034.000 ........................216,545 ...........53.680 .......................216,545 ........................221,344 .........................0 .........................0 .........................0 .................(4,815) .........................0 ....................(4,815) .......................0 L.............. 12/17/2010
989701 10 7 ZIONS BANCORP........................................................................................... ........ .... ..............3,620.000 ..........................87,713 ...........24.230 .........................87,713 ..........................56,578 .........................0 .....................123 .........................0 .................31,910 .........................0 ...................31,910 .......................0 L.............. 12/17/2010
989817 10 1 ZUMIEZ INC COM.......................................................................................... LS.... .... ............10,006.000 ........................268,862 ...........26.870 .......................268,862 ........................101,050 .........................0 .........................0 .........................0 ...............141,585 .........................0 .................141,585 .......................0 L.............. 11/20/2009
989817 10 1 ZUMIEZ INC COM.......................................................................................... ........ .... ..............2,289.000 ..........................61,505 ...........26.870 .........................61,505 ..........................23,116 .........................0 .........................0 .........................0 .................32,389 .........................0 ...................32,389 .......................0 L.............. 11/20/2009
989855 10 1 ZYGO CORP COM.......................................................................................... ........ .... .................800.000 ............................9,800 ...........12.250 ...........................9,800 ............................7,189 .........................0 .........................0 .........................0 ..................2,611 .........................0 .....................2,611 .......................0 L.............. 03/30/2010

87162M 40 9 SYNTHES INC COM....................................................................................... LS.... D. ............12,200.000 .....................1,653,106 .........135.500 ....................1,653,106 .....................1,645,034 .........................0 .................12,572 .........................0 .............(166,528) .........................0 ................(166,528) ............168,854 U.............. 01/15/2010
87162M 40 9 SYNTHES INC COM....................................................................................... ........ D. .................100.000 ..........................13,550 .........135.500 .........................13,550 ..........................13,484 .........................0 .....................103 .........................0 .................(1,365) .........................0 ....................(1,365) ................1,384 U.............. 01/15/2010
767744 10 5 RITCHIE BROS AUCTIONEERS COM........................................................... LS.... I... ............13,655.000 ........................314,748 ...........23.050 .......................314,748 ........................276,219 .........................0 ..................4,765 .........................0 .................38,528 .........................0 ...................38,528 .......................0 L.............. 06/23/2010
85472N 10 9 STANTEC INC COM....................................................................................... ........ I... ............25,875.000 ........................723,724 ...........27.970 .......................723,724 ........................603,600 .........................0 .........................0 .........................0 ...............(13,815) .........................0 ..................(13,815) .......................0 L.............. 03/26/2010
893662 10 6 TRANSGLOBE ENERGY CORP COM............................................................ LS.... I... ..............5,000.000 ..........................79,850 ...........15.970 .........................79,850 ..........................77,645 .........................0 .........................0 .........................0 ..................2,205 .........................0 .....................2,205 .......................0 L.............. 12/31/2010
893662 10 6 TRANSGLOBE ENERGY CORP COM............................................................ ........ I... ............12,532.000 ........................200,136 ...........15.970 .......................200,136 ........................194,610 .........................0 .........................0 .........................0 ..................5,526 .........................0 .....................5,526 .......................0 L.............. 12/31/2010
000000 00 0 SUNCOR ENERGY INC COM......................................................................... ........ C. ............23,200.000 ........................893,771 ...........38.525 .......................893,771 ........................416,411 .........................0 ..................7,711 .........................0 .................46,561 .........................0 ...................46,561 ..............23,753 U.............. 08/07/2009
143658 30 0 CARNIVAL CORP PAIRED CTF..................................................................... ........ R. ..............8,805.000 ........................405,999 ...........46.110 .......................405,999 ........................283,659 .........................0 ..................3,522 .........................0 ...............126,968 .........................0 .................126,968 .......................0 L.............. 12/18/2009
151290 88 9 CEMEX SA SPON ADR.................................................................................. ........ R. ..........136,588.000 .....................1,462,857 ...........10.710 ....................1,462,857 .....................1,437,627 .........................0 .........................0 .........................0 .....................389 .........................0 ........................389 .......................0 L.............. 07/30/2010
40415F 10 1 HDFC BANK LTD ADR................................................................................... ........ R. ..............8,606.000 .....................1,438,149 .........167.110 ....................1,438,149 ........................733,246 .........................0 ..................6,192 .........................0 ...............311,841 .........................0 .................311,841 .......................0 L.............. 06/09/2010
45103T 10 7 ICON PLC ADR............................................................................................... ........ R. ............32,638.000 ........................714,772 ...........21.900 .......................714,772 ........................756,579 .........................0 .........................0 .........................0 ..................6,181 .........................0 .....................6,181 .......................0 L.............. 12/17/2010
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500631 10 6 KOREA ELECTRIC POWER CORP ADR........................................................ LS.... R. ............20,900.000 ........................282,359 ...........13.510 .......................282,359 ........................201,028 .........................0 .........................0 .........................0 ...............(21,527) .........................0 ..................(21,527) .......................0 L.............. 04/29/2004
500631 10 6 KOREA ELECTRIC POWER CORP ADR........................................................ ........ R. ............31,500.000 ........................425,565 ...........13.510 .......................425,565 ........................302,986 .........................0 .........................0 .........................0 ...............(32,445) .........................0 ..................(32,445) .......................0 L.............. 04/29/2004
629865 20 5 NAM TAI ELECTRONICS INC COM............................................................... ........ F.. ..............1,250.000 ............................8,000 .............6.400 ...........................8,000 ............................5,894 .........................0 .........................0 .........................0 ..................2,106 .........................0 .....................2,106 .......................0 L.............. 10/25/2010

67107W 10 0 O2MICRO INTL LTD ADR............................................................................... ........ R. ............60,165.000 ........................371,820 .............6.180 .......................371,820 ........................290,352 .........................0 .........................0 .........................0 .................57,157 .........................0 ...................57,157 .......................0 L.............. 12/16/2009
71654V 10 1 PETROLEO BRASILEIRO S.A. ADR CL A...................................................... ........ R. ............86,830.000 .....................2,966,981 ...........34.170 ....................2,966,981 .....................2,900,269 .........................0 .................31,901 .........................0 .................66,712 .........................0 ...................66,712 .......................0 L.............. 10/19/2010
733174 10 6 POPULAR INC COM....................................................................................... ........ R. ..........222,200.000 ........................697,708 .............3.140 .......................697,708 ........................821,967 .........................0 .........................0 .........................0 .............(124,259) .........................0 ................(124,259) .......................0 L.............. 05/13/2010
806857 10 8 SCHLUMBERGER LTD COM......................................................................... ........ R. ............27,927.000 .....................2,331,905 ...........83.500 ....................2,331,905 .....................1,897,973 .........................0 .................21,835 .........................0 ...............608,331 .........................0 .................608,331 .......................0 L.............. 09/17/2010
879246 10 6 TELENORTE LESTE PARTICIPACOES ADR................................................. LS.... R. ............13,790.000 ........................202,713 ...........14.700 .......................202,713 ........................199,447 .........................0 .........................0 .........................0 ..................3,266 .........................0 .....................3,266 .......................0 L.............. 08/25/2010
879246 10 6 TELENORTE LESTE PARTICIPACOES ADR................................................. ........ R. ............20,510.000 ........................301,497 ...........14.700 .......................301,497 ........................296,639 .........................0 .........................0 .........................0 ..................4,858 .........................0 .....................4,858 .......................0 L.............. 08/25/2010
879403 78 0 TELEFONOS DE MEXICO SA ADR................................................................ LS.... R. ............57,800.000 ........................932,892 ...........16.140 .......................932,892 ........................616,672 .........................0 .................44,893 .........................0 ...............(25,432) .........................0 ..................(25,432) .......................0 L.............. 08/22/2001
88706P 10 6 TIM PARTICIPACOES SA ADR...................................................................... LS.... R. .................422.000 ..........................14,407 ...........34.140 .........................14,407 ............................3,946 .........................0 .........................0 .........................0 .................10,461 .........................0 ...................10,461 .......................0 L.............. 08/25/2010
88706P 10 6 TIM PARTICIPACOES SA ADR...................................................................... ........ R. .................281.000 ............................9,593 ...........34.140 ...........................9,593 ............................2,627 .........................0 .........................0 .........................0 ..................6,966 .........................0 .....................6,966 .......................0 L.............. 08/25/2010
92855S 20 0 VIVO PARTICIPACOES SA ADR.................................................................... ........ R. .................635.000 ..........................20,695 ...........32.590 .........................20,695 ..........................14,535 .........................0 .....................390 .........................0 ..................6,159 .........................0 .....................6,159 .......................0 L.............. 08/25/2010
980228 10 0 WOODSIDE PETROLEUM ORD..................................................................... ........ D. ............37,352.000 .....................1,629,523 ...........43.626 ....................1,629,523 ........................615,829 .........................0 .................18,384 .........................0 ...............(32,386) .........................0 ..................(32,386) ..............97,965 L.............. 08/23/2010
B26882 16 5 COLRUYT SA NPV......................................................................................... ........ D. ............29,000.000 .....................1,480,333 ...........51.046 ....................1,480,333 ........................303,759 .........................0 .................26,789 .........................0 ...............106,996 .........................0 .................106,996 .............(28,012) L.............. 10/15/2010
D0066B 10 2 ADIDAS AG COM............................................................................................ ........ D. ............37,000.000 .....................2,446,625 ...........66.125 ....................2,446,625 .....................2,287,838 .........................0 .................12,062 .........................0 ...............573,053 .........................0 .................573,053 ...........(140,501) U.............. 03/26/2009
D19225 10 7 DEUTSCHE POST AG COM REG.................................................................. ........ D. ............15,100.000 ........................256,054 ...........16.957 .......................256,054 ........................341,832 .........................0 .................11,999 .........................0 ...............(15,995) .........................0 ..................(15,995) .............(21,508) U.............. 08/26/2008

D2035M 13 6 TELEKOM AG NPV REGD.............................................................................. ........ D. ..........159,800.000 .....................2,062,976 ...........12.910 ....................2,062,976 .....................2,012,962 .........................0 ...............122,497 .........................0 .................52,581 .........................0 ...................52,581 ...............(2,567) L.............. 05/13/2010
D66992 10 4 SAP AG COM ORD NPV................................................................................. ........ D. ............36,000.000 .....................1,831,618 ...........50.878 ....................1,831,618 .....................1,712,036 .........................0 .................15,979 .........................0 ...............230,757 .........................0 .................230,757 ...........(107,754) U.............. 02/01/2008
E6282J 10 9 INDUSTRIA DE DISENO TEXTIL SA EUR...................................................... ........ D. ............24,000.000 .....................1,804,009 ...........75.167 ....................1,804,009 .....................1,141,707 .........................0 .................31,727 .........................0 ...............383,596 .........................0 .................383,596 .............(73,679) U.............. 01/30/2008
E8471S 13 0 REPSOL YPF.................................................................................................. ........ D. ............25,400.000 ........................710,471 ...........27.971 .......................710,471 ........................482,865 .........................0 .................11,087 .........................0 ...............168,299 .........................0 .................168,299 ..............59,307 L.............. 06/08/2010
E90183 18 2 TELEFONICA SA ORD COM.......................................................................... ........ D. ............34,264.000 ........................779,828 ...........22.759 .......................779,828 ........................593,553 .........................0 .................47,970 .........................0 .............(136,675) .........................0 ................(136,675) .............(43,105) U.............. 05/20/2009
D18190 89 8 DEUTSCHE BANK AG COM........................................................................... ........ D. ............16,035.000 ........................840,249 ...........52.401 .......................840,249 ........................960,042 .........................0 ..................7,279 .........................0 ...............(67,498) .........................0 ..................(67,498) .............(48,049) U.............. 10/05/2010
F31668 10 0 ESSILOR INTL SA PAR EUR .18.................................................................... LS.... D. ............23,800.000 .....................1,538,174 ...........64.629 ....................1,538,174 .....................1,500,899 .........................0 .................17,463 .........................0 ...............210,758 .........................0 .................210,758 .............(98,223) U.............. 10/23/2007
F31668 10 0 ESSILOR INTL SA PAR EUR .18.................................................................... ........ D. .................200.000 ..........................12,926 ...........64.629 .........................12,926 ..........................12,613 .........................0 .....................147 .........................0 ..................1,771 .........................0 .....................1,771 ..................(825) U.............. 10/23/2007
F12033 13 4 GROUPE DANONE COM PAR EUR .25......................................................... LS.... D. ............24,100.000 .....................1,520,220 ...........63.080 ....................1,520,220 .....................1,573,524 .........................0 .................36,585 .........................0 ...............138,467 .........................0 .................138,467 .............(99,200) U.............. 06/26/2009
F12033 13 4 GROUPE DANONE COM PAR EUR .25......................................................... ........ D. .................200.000 ..........................12,616 ...........63.080 .........................12,616 ..........................13,058 .........................0 .....................304 .........................0 ..................1,149 .........................0 .....................1,149 ..................(823) U.............. 06/26/2009
F13923 11 9 CARREFOUR EUR 2.5................................................................................... LS.... D. ............51,211.000 .....................2,119,461 ...........41.387 ....................2,119,461 .....................2,582,299 .........................0 .................59,613 .........................0 .............(166,122) .........................0 ................(166,122) ...........(180,238) L.............. 09/10/2008
F13923 11 9 CARREFOUR EUR 2.5................................................................................... ........ D. .................500.000 ..........................20,693 ...........41.387 .........................20,693 ..........................25,212 .........................0 .....................582 .........................0 .................(1,622) .........................0 ....................(1,622) ...............(1,760) L.............. 09/10/2008
F4113C 10 3 FRANCE TELECOM SA COM  PAR EUR 4.................................................... ........ D. ..........111,190.000 .....................2,326,259 ...........20.921 ....................2,326,259 .....................2,624,607 .........................0 ...............166,159 .........................0 .............(256,768) .........................0 ................(256,768) ...........(197,579) U.............. 06/24/2009
F5548N 10 1 SANOFI-SYNTHELABO EUR 2....................................................................... ........ D. ............32,077.000 .....................2,059,124 ...........64.193 ....................2,059,124 .....................2,815,281 .........................0 .................80,117 .........................0 .............(274,903) .........................0 ................(274,903) ...........(199,970) L.............. 08/17/2007
F58149 13 3 L'OREAL SA EURO.2...................................................................................... ........ D. ............14,300.000 .....................1,593,820 .........111.456 ....................1,593,820 .....................1,369,294 .........................0 .................23,458 .........................0 .................84,520 .........................0 ...................84,520 .............(91,020) U.............. 11/25/2009
F92124 10 0 TOTAL SA COM PAR EUR 2.5....................................................................... LS.... D. ............25,863.000 .....................1,375,716 ...........53.192 ....................1,375,716 .....................1,439,092 .........................0 .................55,670 .........................0 ...............(52,722) .........................0 ..................(52,722) .............(10,653) U.............. 10/12/2010
F92124 10 0 TOTAL SA COM PAR EUR 2.5....................................................................... ........ D. ............16,719.000 ........................889,325 ...........53.192 .......................889,325 ........................930,293 .........................0 .................35,987 .........................0 ...............(34,082) .........................0 ..................(34,082) ...............(6,887) U.............. 10/12/2010
F95922 10 4 VALLOUREC SA COM.................................................................................... ........ D. ..............3,390.000 ........................357,461 .........105.446 .......................357,461 ........................354,833 .........................0 .........................0 .........................0 .................(4,318) .........................0 ....................(4,318) ................6,946 U.............. 12/21/2010
J10005 10 6 AEON MALL CO LTD COM............................................................................. ........ D. ............33,900.000 ........................911,190 ...........26.879 .......................911,190 ........................779,592 .........................0 ..................1,766 .........................0 .................91,465 .........................0 ...................91,465 ..............40,133 U.............. 08/27/2010
J51699 10 6 NINTENDO CO LTD COM.............................................................................. ........ D. ..............4,900.000 .....................1,439,702 .........293.817 ....................1,439,702 .....................1,360,128 .........................0 .................41,563 .........................0 .................71,514 .........................0 ...................71,514 ............208,127 U.............. 05/21/2009
J92676 11 3 TOYOTA MOTOR CORP COM....................................................................... ........ D. ............35,100.000 .....................1,393,527 ...........39.702 ....................1,393,527 .....................1,186,025 .........................0 .................15,190 .........................0 .............(139,132) .........................0 ................(139,132) ............146,382 U.............. 07/26/2010
J2467E 10 1 INPEX CORPORATION COM......................................................................... ........ D. .................183.000 .....................1,072,887 ......5,862.772 ....................1,072,887 .....................1,507,237 .........................0 .................11,778 .........................0 .............(527,493) .........................0 ................(527,493) ............222,403 U.............. 09/18/2009
J4687C 10 5 MITSUI SUMITOMO INSURANCE GR COM................................................... ........ D. ............82,800.000 .....................2,077,530 ...........25.091 ....................2,077,530 .....................3,041,538 .........................0 .................48,070 .........................0 .............(517,981) .........................0 ................(517,981) ............492,050 U.............. 04/01/2008
G0129K 10 4 AIRCASTLE LTD COM.................................................................................... ........ R. ..............2,200.000 ..........................22,990 ...........10.450 .........................22,990 ..........................19,897 .........................0 .....................880 .........................0 ..................1,320 .........................0 .....................1,320 .......................0 L.............. 12/08/2009
G02602 10 3 AMDOCS LTD................................................................................................. ........ R. ............10,800.000 ........................296,676 ...........27.470 .......................296,676 ........................229,431 .........................0 .........................0 .........................0 ...............(11,448) .........................0 ..................(11,448) .......................0 L.............. 10/30/2008
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G02995 10 1 AMERICAN SAFETY INS HOLDINGS COM................................................... ........ F.. .................600.000 ..........................12,828 ...........21.380 .........................12,828 ............................9,958 .........................0 .........................0 .........................0 ..................2,870 .........................0 .....................2,870 .......................0 L.............. 10/13/2010
G05384 10 5 ASPEN INSURNACE HOLDINGS LTD COM.................................................. LS.... R. ..............2,980.000 ..........................85,288 ...........28.620 .........................85,288 ..........................85,682 .........................0 .....................447 .........................0 ....................(394) .........................0 .......................(394) .......................0 L.............. 11/03/2010

G0593M 10 7 ASTRAZENECA PLC COM............................................................................. ........ D. ............41,960.000 .....................1,919,598 ...........45.748 ....................1,919,598 .....................2,027,142 .........................0 .................95,601 .........................0 .................(2,503) .........................0 ....................(2,503) .............(50,027) U.............. 08/29/2007
G08036 12 4 BARCLAYS PLC COM GBP 0.25.................................................................... ........ D. ..........203,600.000 ........................834,052 .............4.097 .......................834,052 ........................895,477 .........................0 .................13,897 .........................0 ...............(31,890) .........................0 ..................(31,890) .............(29,535) U.............. 01/27/2010
G1245Z 10 8 BG GROUP PLC ORD.................................................................................... ........ D. ............79,000.000 .....................1,602,975 ...........20.291 ....................1,602,975 ........................498,215 .........................0 .................15,394 .........................0 ...............186,259 .........................0 .................186,259 .............(14,654) L.............. 03/12/2009
G12793 10 8 BP PLC COM.................................................................................................. ........ D. ..........104,600.000 ........................762,417 .............7.289 .......................762,417 ........................821,699 .........................0 .................13,680 .........................0 .............(226,265) .........................0 ................(226,265) .............(24,797) U.............. 07/07/2009
G17528 25 1 CAIRN ENERGY PLC COM............................................................................ ........ D. ..........249,740.000 .....................1,642,223 .............6.576 ....................1,642,223 .....................1,113,242 .........................0 .........................0 .........................0 ...............206,726 .........................0 .................206,726 .............(16,004) U.............. 12/22/2010
G2018Z 12 7 CENTRICA PLC ORD GBP .061728............................................................... ........ D. ..........369,874.000 .....................1,920,273 .............5.192 ....................1,920,273 .....................1,534,367 .........................0 .................72,771 .........................0 ...............284,301 .........................0 .................284,301 .............(43,013) U.............. 12/12/2008
G25508 10 5 CRH PLC COM............................................................................................... ........ D. ............71,280.000 .....................1,482,198 ...........20.794 ....................1,482,198 .....................1,344,404 .........................0 .........................0 .........................0 ...............170,014 .........................0 .................170,014 .............(32,220) U.............. 11/10/2010
G3122U 14 5 ESPRIT HOLDINGS LTD HKD .1.................................................................... ........ D. ..........214,969.000 .....................1,023,181 .............4.760 ....................1,023,181 .....................1,470,697 .........................0 .................32,179 .........................0 .............(401,862) .........................0 ................(401,862) ...............(2,276) U.............. 05/12/2010
G3910J 11 2 GLAXOSMITHKLINE PLC ORD GBP 0.10...................................................... ........ D. ..........145,460.000 .....................2,823,969 ...........19.414 ....................2,823,969 .....................3,555,628 .................40,487 ...............142,551 .........................0 .............(185,547) .........................0 ................(185,547) .............(89,938) U.............. 09/07/2007
G4388N 10 6 HELEN OF TROY LTD COM........................................................................... ........ .... ..............1,300.000 ..........................38,662 ...........29.740 .........................38,662 ..........................31,704 .........................0 .........................0 .........................0 ..................6,958 .........................0 .....................6,958 .......................0 L.............. 02/18/2010
G4634U 16 9 HSBC HOLDINGS PLC COM PAR.................................................................. ........ D. ..........223,425.000 .....................2,277,583 ...........10.194 ....................2,277,583 .....................2,211,379 .........................0 .................60,508 .........................0 .............(194,992) .........................0 ................(194,992) .............(55,280) U.............. 07/21/2010
G47791 10 1 INGERSOLL-RAND PLC COM........................................................................ ........ F.. ..............6,621.000 ........................311,783 ...........47.090 .......................311,783 ........................274,584 .........................0 .....................460 .........................0 .................37,198 .........................0 ...................37,198 .......................0 L.............. 12/17/2010
G491BT 10 8 INVESCO LTD COM....................................................................................... ........ R. ..............9,443.000 ........................227,199 ...........24.060 .......................227,199 ........................232,166 .........................0 ..................3,865 .........................0 ..................9,797 .........................0 .....................9,797 .......................0 L.............. 09/17/2010
G54050 10 2 LAZARD LTD CL A COM................................................................................ ........ R. ............13,300.000 ........................525,217 ...........39.490 .......................525,217 ........................468,623 .........................0 ..................4,613 .........................0 .................56,594 .........................0 ...................56,594 .......................0 L.............. 08/03/2010

G5824M 10 7 MARKS & SPENCER GBP 25......................................................................... ........ D. ..........368,814.000 .....................2,130,730 .............5.777 ....................2,130,730 .....................1,903,413 .................39,779 .................86,141 .........................0 .............(210,967) .........................0 ................(210,967) .............(52,531) L.............. 03/04/2008
G62748 11 9 WM MORRISON SUPERMARKETS COM  GBp 10........................................ ........ D. ..........809,600.000 .....................3,391,964 .............4.190 ....................3,391,964 .....................2,986,685 .........................0 ...............100,198 .........................0 .............(153,796) .........................0 ................(153,796) .............(80,919) U.............. 07/20/2009
G6359F 10 3 NABORS INDUSTRIES INC LTD SHS COM................................................... ........ R. ..............5,833.000 ........................136,842 ...........23.460 .......................136,842 ........................128,004 .........................0 .........................0 .........................0 ..................9,160 .........................0 .....................9,160 .......................0 L.............. 12/17/2010
G74079 10 7 RECKITT BENCKISER GROUP PLC COM PAR GBP 0.10............................. ........ D. ............30,000.000 .....................1,655,675 ...........55.189 ....................1,655,675 .....................1,042,587 .........................0 .................48,387 .........................0 .................56,646 .........................0 ...................56,646 .............(26,802) U.............. 11/25/2009
G77732 17 3 J. SAINSBURY................................................................................................ ........ D. ..........214,100.000 .....................1,261,379 .............5.892 ....................1,261,379 .....................1,228,538 .................16,015 .................47,179 .........................0 ...............177,241 .........................0 .................177,241 .............(34,329) U.............. 10/28/2009
G82245 10 4 SMART MODULAR TECHNOLOGIES COM................................................... ........ F.. ..............2,400.000 ..........................13,824 .............5.760 .........................13,824 ..........................14,635 .........................0 .........................0 .........................0 ....................(811) .........................0 .......................(811) .......................0 L.............. 11/15/2010
G82343 16 4 SMITH & NEPHEW PLC COM........................................................................ ........ D. ..........152,600.000 .....................1,616,282 ...........10.592 ....................1,616,282 .....................1,065,042 .........................0 .................22,409 .........................0 .................76,354 .........................0 ...................76,354 .............(35,967) U.............. 11/03/2009
G84228 15 7 STANDARD CHARTERED PLC COM............................................................. ........ D. ............46,687.000 .....................1,261,263 ...........27.015 ....................1,261,263 .....................1,162,730 .........................0 .................22,351 .........................0 ...............109,636 .........................0 .................109,636 ...............(3,826) U.............. 11/08/2010
G87621 10 1 TESCO PLC COM PAR GBP 0.05................................................................... ........ D. ..........233,000.000 .....................1,550,385 .............6.654 ....................1,550,385 .....................1,599,159 .........................0 .................47,977 .........................0 .................(1,157) .........................0 ....................(1,157) .............(47,617) U.............. 01/28/2010
G93882 13 5 VODAFONE GROUP PLC COM..................................................................... ........ D. ..........534,800.000 .....................1,388,259 .............2.596 ....................1,388,259 .....................1,160,174 .................26,515 .................48,267 .........................0 ...............250,789 .........................0 .................250,789 .............(22,704) U.............. 02/02/2010
G9736L 10 8 WOLSELEY PLC COM.................................................................................... ........ D. ............12,356.000 ........................395,802 ...........32.033 .......................395,802 ..........................72,263 .........................0 .........................0 .........................0 ...............318,422 .........................0 .................318,422 ................5,118 U.............. 11/23/2010
G98290 10 2 XL GROUP PLC COM..................................................................................... ........ R. ..............6,572.000 ........................143,401 ...........21.820 .......................143,401 ........................119,648 .........................0 ..................1,314 .........................0 .................23,753 .........................0 ...................23,753 .......................0 L.............. 07/01/2010
H0023R 10 5 ACE LTD COM CHF........................................................................................ ........ R. ..............6,953.000 ........................432,824 ...........62.250 .......................432,824 ........................384,019 .........................0 ..................4,560 .........................0 .................48,805 .........................0 ...................48,805 .......................0 L.............. 09/17/2010
H01531 10 4 ALLIED WORLD ASSURANCE CO COM........................................................ ........ R. ............13,000.000 ........................772,720 ...........59.440 .......................772,720 ........................668,643 .........................0 .........................0 .........................0 ...............104,077 .........................0 .................104,077 .......................0 L.............. 12/01/2010
H57312 46 6 NESTLE SA CHF 1......................................................................................... ........ D. ............36,000.000 .....................2,114,580 ...........58.738 ....................2,114,580 ........................958,141 .........................0 .................34,750 .........................0 ...............238,215 .........................0 .................238,215 ............128,167 U.............. 06/09/2006
H5820Q 15 0 NOVARTIS AG COM CHF .5 REG SHS.......................................................... ........ D. ............29,000.000 .....................1,709,634 ...........58.953 ....................1,709,634 .....................1,599,298 .........................0 .................36,815 .........................0 ...............(92,562) .........................0 ..................(92,562) ............217,191 U.............. 10/23/2007
H7484G 10 6 SGS SA REG PAR CHF 1............................................................................... ........ D. ..............1,050.000 .....................1,767,461 ......1,683.296 ....................1,767,461 .....................1,498,168 .........................0 .................38,530 .........................0 ...............234,812 .........................0 .................234,812 ............160,411 U.............. 04/02/2008
H8398N 10 4 SWISSCOM AG CHF 9.0................................................................................ ........ D. ..............4,245.000 .....................1,872,245 .........441.047 ....................1,872,245 .....................1,284,500 .........................0 .................50,207 .........................0 .................67,579 .........................0 ...................67,579 ............180,170 L.............. 08/03/2007
H84046 13 7 SWISS REINSURANCE COM REGD PAR CHF.1.......................................... ........ D. ............39,689.000 .....................2,141,784 ...........53.964 ....................2,141,784 .....................1,954,746 .........................0 .................17,521 .........................0 .................46,569 .........................0 ...................46,569 ............243,641 U.............. 08/10/2010
H89128 10 4 TYCO INTERNATIONAL LTD COM................................................................ ........ R. ............10,024.000 ........................415,395 ...........41.440 .......................415,395 ........................383,521 .........................0 ..................2,313 .........................0 .................31,873 .........................0 ...................31,873 .......................0 L.............. 08/27/2010
H8912P 10 6 TYCO ELECTRONICS LTD COM................................................................... ........ R. ............68,180.000 .....................2,413,572 ...........35.400 ....................2,413,572 .....................2,181,602 .........................0 .................43,635 .........................0 ...............739,753 .........................0 .................739,753 .......................0 L.............. 06/26/2009
H89231 33 8 UBS AG COM................................................................................................. ........ D. ............48,300.000 ........................795,414 ...........16.468 .......................795,414 ........................700,479 .........................0 .........................0 .........................0 ..................9,452 .........................0 .....................9,452 ..............85,483 U.............. 01/27/2010
J03393 10 5 ASTELLAS PHARMA INC Y50........................................................................ ........ D. ............46,100.000 .....................1,759,195 ...........38.160 ....................1,759,195 .....................1,317,331 .........................0 .................61,768 .........................0 .............(182,736) .........................0 ................(182,736) ............228,566 L.............. 06/09/2004
J05124 14 4 CANON INC COM Y50.................................................................................... ........ D. ............65,400.000 .....................3,394,786 ...........51.908 ....................3,394,786 .....................2,313,594 .........................0 .................68,769 .........................0 ...............317,533 .........................0 .................317,533 ............352,308 U.............. 07/22/2010
J06930 10 1 CHUGAI PHARMACEUTICAL CO LTD COM.................................................. LS.... D. ..............1,990.000 ..........................36,559 ...........18.371 .........................36,559 ..........................30,262 .........................0 .....................833 .........................0 .................(5,465) .........................0 ....................(5,465) ................4,829 U.............. 11/26/2009
J06930 10 1 CHUGAI PHARMACEUTICAL CO LTD COM.................................................. ........ D. ............82,310.000 .....................1,512,138 ...........18.371 ....................1,512,138 .....................1,251,701 .........................0 .................34,471 .........................0 .............(226,031) .........................0 ................(226,031) ............199,749 U.............. 11/26/2009
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J10038 11 5 DAIKIN INDUSTRIES LTD COM..................................................................... ........ D. ............37,200.000 .....................1,320,955 ...........35.510 ....................1,320,955 .....................1,017,197 .........................0 .................13,737 .........................0 .............(306,448) .........................0 ................(306,448) ............164,899 U.............. 11/26/2009
J10584 10 0 DAI NIPPON PRINTING CO LTD COM........................................................... LS.... D. ............53,603.000 ........................730,965 ...........13.637 .......................730,965 ........................818,279 .........................0 .................18,441 .........................0 .............(106,368) .........................0 ................(106,368) ............157,328 U.............. 02/23/2007
J10584 10 0 DAI NIPPON PRINTING CO LTD COM........................................................... ........ D. ............13,397.000 ........................182,690 ...........13.637 .......................182,690 ........................204,512 .........................0 ..................4,609 .........................0 ...............(26,584) .........................0 ..................(26,584) ..............39,321 U.............. 02/23/2007
J11151 10 7 DAITO TRUST CONSTRUCT CO LTD COM.................................................. ........ D. ............23,900.000 .....................1,638,420 ...........68.553 ....................1,638,420 .....................1,102,174 .........................0 .................51,017 .........................0 ...............319,579 .........................0 .................319,579 ............189,244 U.............. 11/26/2009
J11257 10 2 DAIICHI SANKYO CO LTD COM.................................................................... ........ D. ............59,781.000 .....................1,309,794 ...........21.910 ....................1,309,794 ........................840,179 .........................0 .................31,051 .........................0 ...............(27,196) .........................0 ..................(27,196) ............139,308 U.............. 04/14/2010
J12075 10 7 DENSO CORP................................................................................................ ........ D. ............54,500.000 .....................1,882,856 ...........34.548 ....................1,882,856 .....................1,337,149 .........................0 .................21,220 .........................0 .................28,055 .........................0 ...................28,055 ............227,326 L.............. 05/07/2008
J13440 10 2 FANUC LTD COM........................................................................................... ........ D. ............13,100.000 .....................2,014,143 .........153.751 ....................2,014,143 ........................724,276 .........................0 .................18,262 .........................0 ...............674,509 .........................0 .................674,509 ............125,252 U.............. 03/30/2004
J14208 10 2 FUJI PHOTO FILM CO LTD ORD................................................................... ........ D. ............40,600.000 .....................1,469,720 ...........36.200 ....................1,469,720 .....................1,313,105 .........................0 .................10,162 .........................0 .................44,070 .........................0 ...................44,070 ............182,931 U.............. 08/04/2010
J19782 10 1 HIROSE ELECTRONICS................................................................................ ........ D. ............13,400.000 .....................1,511,745 .........112.817 ....................1,511,745 .....................1,442,248 .........................0 .................19,689 .........................0 .............(136,822) .........................0 ................(136,822) ............250,921 L.............. 11/30/2009
J22302 11 1 HONDA MOTOR CO COM Y50....................................................................... ........ D. ............74,300.000 .....................2,945,251 ...........39.640 ....................2,945,251 .....................2,141,983 .........................0 .................23,237 .........................0 ...............326,869 .........................0 .................326,869 ............272,749 U.............. 06/29/2010
J22848 10 5 HOYA CORP COM.......................................................................................... ........ D. ............32,600.000 ........................792,642 ...........24.314 .......................792,642 ........................732,477 .........................0 .................10,858 .........................0 .................21,474 .........................0 ...................21,474 ..............38,690 U.............. 08/20/2010
J32491 10 2 KEYENCE CORP COM................................................................................... ........ D. ..............5,995.000 .....................1,738,517 .........289.995 ....................1,738,517 .....................1,194,657 .........................0 ..................3,824 .........................0 ...............289,498 .........................0 .................289,498 ............212,607 U.............. 05/30/2007
J4276P 10 3 MILLEA HOLDINGS INC COM........................................................................ ........ D. ..........106,500.000 .....................3,186,925 ...........29.924 ....................3,186,925 .....................2,893,727 .........................0 .................58,668 .........................0 .............(225,502) .........................0 ................(225,502) ............518,130 U.............. 12/21/2007
J43916 11 3 MITSUBISHI ESTATE CO COM Y50............................................................... ........ D. ............93,000.000 .....................1,726,873 ...........18.569 ....................1,726,873 .....................1,449,480 .........................0 .................11,998 .........................0 .................16,782 .........................0 ...................16,782 ............233,601 L.............. 11/26/2009
J4599L 10 2 MIZUHO FINANCIAL GROUP INC COM......................................................... ........ D. ..........537,077.000 .....................1,013,166 .............1.886 ....................1,013,166 ........................830,039 .........................0 .........................0 .........................0 ...............129,700 .........................0 .................129,700 ..............53,427 U.............. 08/23/2010
J48818 12 4 NEC CORP COM............................................................................................ ........ D. ..........241,000.000 ........................725,036 .............3.008 .......................725,036 ........................979,682 .........................0 ..................9,821 .........................0 ...............(53,577) .........................0 ..................(53,577) ............159,901 U.............. 04/14/2008
J58699 10 9 NKSJ HOLDINGS INC COM........................................................................... ........ D. ..........130,899.000 ........................965,139 .............7.373 .......................965,139 ........................853,437 .........................0 .........................0 .........................0 .................15,960 .........................0 ...................15,960 ..............95,743 U.............. 07/16/2010
J59396 10 1 NIPPON TEL & TEL........................................................................................ ........ D. ............73,900.000 .....................3,348,531 ...........45.312 ....................3,348,531 .....................3,197,056 .........................0 .................95,484 .........................0 .............(108,519) .........................0 ................(108,519) ............559,637 L.............. 07/27/2007
J61546 11 5 ONO PHARMACEUTICAL CO LTD COM Y50................................................ ........ D. ............28,300.000 .....................1,322,447 ...........46.730 ....................1,322,447 .....................1,288,477 .........................0 .................54,665 .........................0 .............(128,168) .........................0 ................(128,168) ............240,734 U.............. 01/30/2006
J65328 12 2 ROHM CO COM Y50...................................................................................... ........ D. ............30,200.000 .....................1,973,492 ...........65.347 ....................1,973,492 .....................2,585,518 .........................0 .................42,544 .........................0 .............(467,281) .........................0 ................(467,281) ............474,913 L.............. 04/10/2008
J72208 10 1 SHIMAMURA.................................................................................................. ........ D. ..............8,400.000 ........................779,878 ...........92.843 .......................779,878 ........................584,432 .........................0 .................11,455 .........................0 .............(120,755) .........................0 ................(120,755) ............101,193 U.............. 03/30/2004
J72810 12 0 SHIN-ETSU CHEMICAL CO............................................................................ ........ D. ............26,900.000 .....................1,459,343 ...........54.251 ....................1,459,343 .....................1,096,389 .........................0 .................28,971 .........................0 .............(239,118) .........................0 ................(239,118) ............187,243 L.............. 01/16/2008
J76379 10 6 SONY CORP COM Y50.................................................................................. ........ D. ............46,800.000 .....................1,688,967 ...........36.089 ....................1,688,967 .....................1,548,057 .........................0 .................12,355 .........................0 .................72,932 .........................0 ...................72,932 ............273,795 L.............. 09/02/2009
J7771X 10 9 SUMITOMO MISTUI FINL GROUP................................................................. ........ D. ............32,870.000 .....................1,172,062 ...........35.657 ....................1,172,062 .....................1,010,497 .........................0 .................37,332 .........................0 .................35,664 .........................0 ...................35,664 ............125,901 U.............. 01/20/2010
J79819 10 8 TAISHO PHARMACEUTICAL CO LTD COM.................................................. ........ D. ............41,000.000 ........................898,305 ...........21.910 .......................898,305 ........................746,359 .........................0 .................11,945 .........................0 .................53,050 .........................0 ...................53,050 ............141,480 U.............. 02/26/2007
J81281 11 5 TAKEDA CHEMICAL INDUSTRIES................................................................ ........ D. ............19,200.000 ........................945,737 ...........49.257 .......................945,737 ........................910,206 .........................0 .........................0 .........................0 .................20,669 .........................0 ...................20,669 ..............14,862 L.............. 11/10/2010
J82141 13 6 TDK CORP...................................................................................................... ........ D. ............27,300.000 .....................1,901,795 ...........69.663 ....................1,901,795 .....................1,411,730 .........................0 .................20,822 .........................0 .................(3,365) .........................0 ....................(3,365) ............248,307 L.............. 05/14/2008
J83173 10 4 TERUMO CORP Y50...................................................................................... ........ D. ............21,000.000 .....................1,183,281 ...........56.347 ....................1,183,281 .....................1,202,251 .........................0 ..................7,264 .........................0 .............(245,211) .........................0 ................(245,211) ............165,268 L.............. 11/26/2009

K7314N 14 5 NOVO-NORDISK AS DKK2............................................................................. ........ D. ............19,800.000 .....................2,242,041 .........113.234 ....................2,242,041 .....................1,191,616 .........................0 .................19,276 .........................0 ............1,054,289 .........................0 ..............1,054,289 .............(79,753) L.............. 08/17/2009
N00927 29 8 AEGON NV COM PAR EUR.12....................................................................... ........ D. ..........186,200.000 .....................1,143,069 .............6.139 ....................1,143,069 .....................1,255,832 .........................0 .........................0 .........................0 ...............(49,536) .........................0 ..................(49,536) .............(63,226) U.............. 08/13/2010
N0139V 10 0 AHOLD INC..................................................................................................... ........ D. ..........169,872.000 .....................2,250,659 ...........13.249 ....................2,250,659 .....................1,535,105 .........................0 .................43,283 .........................0 ...............108,945 .........................0 .................108,945 ...........(115,169) L.............. 11/16/2006
N01803 10 0 AKZO NOBEL NV EUR 2................................................................................ ........ D. ............15,000.000 ........................935,429 ...........62.362 .......................935,429 ........................566,400 .........................0 .................22,707 .........................0 ...............(21,191) .........................0 ..................(21,191) .............(41,966) U.............. 10/25/2004
N83574 10 8 STMICROELECTRONICS NV COM PAR EUR 1.04....................................... ........ D. ..........137,500.000 .....................1,427,560 ...........10.382 ....................1,427,560 .....................1,034,920 .........................0 .................16,356 .........................0 ...............346,675 .........................0 .................346,675 ..............45,965 U.............. 08/16/2010
N8981F 27 1 UNILEVER NV - CVA COM............................................................................. ........ D. ............56,642.000 .....................1,770,522 ...........31.258 ....................1,770,522 .....................1,105,549 .........................0 .................49,246 .........................0 ..................3,115 .........................0 .....................3,115 .............(81,419) U.............. 04/17/2009
N93540 10 7 VISTAPRINT NV COM.................................................................................... ........ R. ............20,087.000 ........................924,002 ...........46.000 .......................924,002 ........................680,545 .........................0 .........................0 .........................0 .................41,352 .........................0 ...................41,352 .......................0 L.............. 12/21/2010
N9643A 11 4 WOLTERS KLUWERS CVA EUR 0.12............................................................ ........ D. ............76,554.000 .....................1,684,297 ...........22.001 ....................1,684,297 ........................963,883 .........................0 .........................0 .........................0 ...............150,433 .........................0 .................150,433 .............(76,635) L.............. 04/23/2010
P94398 10 7 ULTRAPETROL (BAHAMAS) LTD COM......................................................... LS.... R. .................100.000 ..............................643 .............6.430 ..............................643 ...............................453 .........................0 .........................0 .........................0 .....................190 .........................0 ........................190 .......................0 L.............. 07/14/2010
Q25953 10 2 COCHLEAR LTD COM.................................................................................... ........ D. ............11,900.000 ........................980,849 ...........82.424 .......................980,849 ........................795,095 .........................0 .................12,653 .........................0 .................81,731 .........................0 ...................81,731 ............104,023 U.............. 05/20/2010
Q3018U 10 9 CSL LTD COM................................................................................................ ........ D. ............46,100.000 .....................1,714,877 ...........37.199 ....................1,714,877 .....................1,528,690 .........................0 .................20,404 .........................0 .................10,768 .........................0 ...................10,768 ............175,418 U.............. 05/05/2010
Q55368 11 4 LEND LEASE GROUP.................................................................................... ........ D. ..........126,410.000 .....................1,118,246 .............8.846 ....................1,118,246 ........................940,721 .........................0 .................33,454 .........................0 .............(148,156) .........................0 ................(148,156) ............150,241 U.............. 03/15/2010
T17074 11 2 INTESA SANPAOLO COM.............................................................................. ........ D. ............83,300.000 ........................199,252 .............2.392 .......................199,252 ........................179,350 .........................0 ..................9,301 .........................0 ..................9,057 .........................0 .....................9,057 ..............10,846 U.............. 05/07/2010
T3643A 14 5 ENI EUR COM................................................................................................ ........ D. ..........103,600.000 .....................2,271,008 ...........21.921 ....................2,271,008 .....................2,299,912 .........................0 ...............102,571 .........................0 .............(150,514) .........................0 ................(150,514) .............(95,032) U.............. 06/29/2010
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T55067 10 1 INTESA SANPAOLO COM PAR EUR .52....................................................... ........ D. ..........234,933.000 ........................639,804 .............2.723 .......................639,804 .....................1,383,668 .........................0 .................19,573 .........................0 .............(330,361) .........................0 ................(330,361) .............(91,605) U.............. 07/01/2008
T92778 12 4 TELECOM ITALIA DI RISPARMIO PAR EURO .55......................................... ........ D. .......2,055,200.000 .....................2,238,809 .............1.089 ....................2,238,809 .....................2,195,998 .........................0 .................94,783 .........................0 .................26,982 .........................0 ...................26,982 ..............15,828 U.............. 07/01/2010
T95132 10 5 UNICREDITO ITALIANO SPA COM PAR EUR 0.5......................................... ........ D. ..........156,300.000 ........................324,591 .............2.077 .......................324,591 ........................434,177 .........................0 ..................4,883 .........................0 .............(102,080) .........................0 ................(102,080) ...............(7,506) U.............. 03/15/2010

V5633W 10 9 MAKEMYTRIP LTD COM................................................................................ LS.... R. .................305.000 ............................8,244 ...........27.030 ...........................8,244 ............................4,270 .........................0 .........................0 .........................0 ..................3,974 .........................0 .....................3,974 .......................0 L.............. 08/12/2010
W26049 11 9 ERICSSON (L.M.)........................................................................................... ........ D. ............79,500.000 ........................924,150 ...........11.625 .......................924,150 ........................820,745 .........................0 .........................0 .........................0 .................78,647 .........................0 ...................78,647 ..............24,758 L.............. 11/24/2010
W41422 10 1 HENNES & MAURITZ  AB SEK 0.25............................................................... ........ D. ............47,738.000 .....................1,590,592 ...........33.319 ....................1,590,592 ........................774,493 .........................0 .................41,820 .........................0 ...............215,148 .........................0 .................215,148 ..............46,955 L.............. 06/01/2010
X61873 13 3 NOKIA (AB) OY NO PAR................................................................................. ........ D. ..........140,691.000 .....................1,460,879 ...........10.384 ....................1,460,879 .....................1,978,659 .........................0 .................49,607 .........................0 .............(206,436) .........................0 ................(206,436) ...........(133,244) L.............. 10/20/2009
X6769Q 10 4 PORTUGAL TELECOM SA............................................................................. LS.... D. ..........134,288.000 .....................1,509,691 ...........11.242 ....................1,509,691 .....................1,497,721 .........................0 ...............217,830 .........................0 .................(9,814) .........................0 ....................(9,814) ...........(122,041) L.............. 03/15/2007
X6769Q 10 4 PORTUGAL TELECOM SA............................................................................. ........ D. ..............1,400.000 ..........................15,739 ...........11.242 .........................15,739 ..........................15,614 .........................0 ..................2,271 .........................0 ....................(102) .........................0 .......................(102) ...............(1,272) L.............. 03/15/2007
Y14965 10 0 CHINA MOBILE (HK) HK$ O.10...................................................................... ........ D. ..........165,500.000 .....................1,643,578 .............9.931 ....................1,643,578 .....................1,192,822 .........................0 .................55,080 .........................0 .................63,167 .........................0 ...................63,167 ...............(2,802) L.............. 01/15/2010
Y1660Q 10 4 CLP HLDGS HK$ 5......................................................................................... ........ D. ..........209,000.000 .....................1,696,488 .............8.117 ....................1,696,488 .....................1,129,293 .........................0 .................66,679 .........................0 ...............285,625 .........................0 .................285,625 ...............(2,857) L.............. 06/12/2006
Y1662W 11 7 CNOOC LTD HK$ .02 PAR............................................................................. ........ D. ..........922,000.000 .....................2,187,091 .............2.372 ....................2,187,091 ........................375,338 .........................0 .................43,744 .........................0 ...............737,394 .........................0 .................737,394 ..................(952) U.............. 04/16/2004
Y20246 10 7 DBS HOLDINGS COM.................................................................................... ........ D. ..........146,039.000 .....................1,632,472 ...........11.178 ....................1,632,472 .....................1,459,978 .........................0 .................29,268 .........................0 .............(103,277) .........................0 ................(103,277) ............150,721 U.............. 08/20/2010
Y2573F 10 2 FLEXTRONICS INTL LTD COM...................................................................... ........ R. ............99,700.000 ........................782,647 .............7.850 .......................782,647 ........................611,866 .........................0 .........................0 .........................0 ...............170,779 .........................0 .................170,779 .......................0 L.............. 10/20/2010
Y33370 10 0 HONG KONG & CHINA GAS HK COM PAR HK$ .25...................................... ........ D. ..........329,252.000 ........................775,942 .............2.357 .......................775,942 ........................428,644 .........................0 .................13,934 .........................0 .................24,293 .........................0 ...................24,293 ...............(1,087) U.............. 05/14/2010
Y38024 10 8 HUTCHISON WHAMPOA............................................................................... ........ D. ............31,000.000 ........................319,000 ...........10.291 .......................319,000 ........................270,469 .........................0 ..................6,881 .........................0 ...............106,217 .........................0 .................106,217 ..................(684) U.............. 06/12/2006
05536J 10 0 BCS FINANCIAL CORPORATION.................................................................. ........ .... ............94,537.000 .....................8,803,285 ...........93.116 ....................8,803,285 ..........................74,264 .........................0 .........................0 .........................0 .........................0 .........................0 ............................0 .......................0 A.............. 05/01/1985
72724* 10 4 PLANS' LIABILITY INSURANCE COMPANY.................................................. ........ .... ...................30.550 .....................3,151,559 ..103,160.690 ....................3,151,559 .....................1,595,000 .........................0 .........................0 .........................0 .........................0 .........................0 ............................0 .......................0 A.............. 03/01/1997

23288@ 10 3 D 3 RADIATION PLANNING, INC................................................................... ........ .... ..........534,759.000 ........................358,289 .............0.666 .......................358,289 ........................953,515 .........................0 .........................0 .........................0 .........................0 .........................0 ............................0 .......................0 A.............. 09/30/2006
72723# 10 1 PLANS' HOLDING CORPORATION (BLUE BANK)......................................... ........ .... ..............4,752.000 ..................................0 .............2.185 ..................................0 ...................................0 .........................0 .........................0 .........................0 .........................0 .........................0 ............................0 .......................0 A.............. 09/09/2005
000000 00 0 HEALTH INTELLIGENCE COMPANY............................................................. ........ .... ..............2,204.000 ..................................0 .............1.022 ..................................0 ............................2,209 .........................0 .........................0 .........................0 .................(2,209) .........................0 ....................(2,209) .......................0 A.............. 12/17/2010

9099999. Total - Common Stocks - Industrial and Miscellaneous (Unaffiliated)......................................................................... .................578,003,136 .......XXX......... .................578,003,136 .................450,945,581 ...............428,285 ............8,900,932 .........................0 ..........52,965,829 ............1,018,898 ............51,946,931 .........6,660,361 ....XXX..... ....XXX.......
Common Stocks - Parent, Subsidiaries and Affiliates

49348* 10 8 KEYSTONE HEALTH PLAN WEST, INC......................................................... ........ .... ..........150,000.000 .................482,245,293 ......3,214.969 .................482,245,293 .................121,000,000 .........................0 ........140,000,000 .........................0 ............2,333,713 .........................0 ..............2,333,713 .......................0 K.............. 12/31/1986
20660# 10 5 UNITED CONCORDIA COMPANIES, INC...................................................... ........ .... .................100.000 .................369,670,558 3,696,705.580 .................369,670,558 ...................73,750,000 .........................0 ..........25,000,000 .........................0 ..........34,545,245 .........................0 ............34,545,245 .......................0 K.............. 06/19/1992
46612# 10 9 JEA, INC......................................................................................................... ........ .... .................100.000 ..................................0 .............0.000 ..................................0 .....................1,501,115 .........................0 .........................0 .........................0 .........................0 .........................0 ............................0 .......................0 K.............. 02/25/1998
85385# 10 2 STANDARD PROPERTY CORPORATION..................................................... ........ .... ............17,000.000 ...................43,754,633 ......2,573.800 ..................43,754,633 .................135,259,379 .........................0 .........................0 .........................0 ............3,880,279 .........................0 ..............3,880,279 .......................0 K.............. 12/31/1974
43113* 10 4 HIGHMARK SENIOR RESOURCES INC........................................................ ........ .... ............20,000.000 ...................32,270,073 ......1,613.504 ..................32,270,073 ...................74,000,000 .........................0 .........................0 .........................0 ............7,937,092 .........................0 ..............7,937,092 .......................0 K.............. 04/30/2005

43368@ 10 4 HM HEALTH INSURANCE COMPANY........................................................... ........ .... ..........250,000.000 ...................66,555,296 ..266,175.000 ..................66,555,296 ...................56,408,515 .........................0 .........................0 .........................0 ..........55,163,149 .........................0 ............55,163,149 .......................0 K.............. 08/31/2005
18064# 10 1 HVHC INC....................................................................................................... ........ .... .................100.000 .................642,767,000 6,427,670.000 .................642,767,000 .................470,849,886 .........................0 .........................0 .........................0 .........(39,669,064) .........................0 ...........(39,669,064) .......................0 K.............. 10/25/1996

42205@ 10 3 HCI, INC.......................................................................................................... ........ .... ..........100,000.000 .....................9,352,794 ...........93.528 ....................9,352,794 .....................1,500,000 .........................0 .........................0 .........................0 ............1,705,933 .........................0 ..............1,705,933 .......................0 K.............. 04/30/2002
33610@ 10 1 FIRST PRIORITY LIFE INSURANCE COMPANY........................................... ........ .... ...................67.000 ...................52,007,430 ..776,230.299 ..................52,007,430 ...................48,029,400 .........................0 .........................0 .........................0 ............3,016,773 .........................0 ..............3,016,773 .......................0 K.............. 04/30/2005
43113@ 10 2 HIGHMARK MEDICARE SERVICES, INC....................................................... ........ .... .................500.000 ...................27,465,894 ....54,931.788 ..................27,465,894 ...................25,000,000 .........................0 .........................0 .........................0 .............(227,240) .........................0 ................(227,240) .......................0 K.............. 10/06/2006
63936A 2# 0 NAVINET, INC................................................................................................ ........ .... .......5,194,151.000 ..................................0 .............0.000 ..................................0 ............................3,000 .........................0 .........................0 .........................0 .........................0 .........................0 ............................0 .......................0 J............... 07/31/2001
04517# 10 4 ASKESIS DEVELOPMENT GROUP, INC........................................................ ........ .... ............40,208.000 ..................................0 .............0.000 ..................................0 ........................673,672 .........................0 .........................0 .........................0 .........................0 .........................0 ............................0 .......................0 J............... 09/30/2006

89323@ 10 1 HM INSURANCE GROUP............................................................................... ........ .... .................100.000 .................293,496,442 2,934,964.420 .................293,496,442 .................149,801,026 .........................0 .........................0 .........................0 ..........43,786,658 .........................0 ............43,786,658 .......................0 K.............. 10/30/1990
01879@ 10 4 HIGHMARK VENTURES INC.......................................................................... ........ .... ...................10.000 ..................................0 .............0.000 ..................................0 .................212,437,411 .........................0 ............1,500,000 .........................0 .........................0 .........................0 ............................0 .......................0 K.............. 08/01/1990

9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates...................................................................................... ..............2,019,585,413 .......XXX......... ..............2,019,585,413 ...............1,370,213,404 .........................0 ........166,500,000 .........................0 ........112,472,538 .........................0 ..........112,472,538 .......................0 ....XXX..... ....XXX.......
Common Stocks - Mutual Funds

000000 00 0 MONDRIAN INTL SM CAP EQUITY FD L.P.................................................... ........ .... .......2,011,826.000 ...................37,611,899 ...........18.695 ..................37,611,899 ...................35,088,034 .........................0 ...............260,723 .........................0 ............2,523,866 .........................0 ..............2,523,866 .......................0 U.............. 12/01/2010
091927 67 3 BLACKROCK INDEX EQUITY INST................................................................ ........ .... ..........364,576.000 .....................8,811,813 ...........24.170 ....................8,811,813 .....................8,060,985 .........................0 ...............154,937 .........................0 ...............945,806 .........................0 .................945,806 .......................0 L.............. 12/17/2010
091928 56 4 BLACKROCK INTERMED GOVT BOND INST................................................ ........ .... ............55,024.000 ........................577,755 ...........10.500 .......................577,755 ........................576,549 .........................0 .................29,504 .........................0 .....................607 .........................0 ........................607 .......................0 L.............. 12/23/2010
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091928 74 7 BLACKROCK TOT RETURN PORT II INST.................................................... ........ .... ..........453,005.000 .....................4,222,009 .............9.320 ....................4,222,009 .....................4,321,770 .........................0 ...............183,506 .........................0 ...............127,803 .........................0 .................127,803 .......................0 L.............. 12/23/2010
261980 75 9 DREYFUS PREF HIGH YLD........................................................................... ........ .... ............20,052.000 ........................132,742 .............6.620 .......................132,742 ........................129,847 .........................0 .................12,201 .........................0 ..................2,656 .........................0 .....................2,656 .......................0 L.............. 12/31/2010
31420B 88 8 FEDERATED GOVT ULTRASHORT DURATION MUT FD............................. ........ .... .......4,028,945.000 ...................40,007,421 .............9.930 ..................40,007,421 ...................40,007,421 .........................0 ..................7,421 .........................0 .........................0 .........................0 ............................0 .......................0 U.............. 12/31/2010
31420C 20 9 FEDERATED SHORT TERM INC FD MUT FD............................................... ........ .... .......1,165,912.000 ...................10,015,186 .............8.590 ..................10,015,186 ...................10,015,186 .........................0 .................15,186 .........................0 .........................0 .........................0 ............................0 .......................0 U.............. 12/31/2010
31428Q 74 7 FEDERATED ULTRASHORT BOND FD MUT FD........................................... ........ .... .......4,354,048.000 ...................40,057,245 .............9.200 ..................40,057,245 ...................40,040,923 .........................0 .................40,923 .........................0 .................16,322 .........................0 ...................16,322 .......................0 U.............. 12/31/2010
362008 47 6 GRANTHAM MAYO VAN OTTERLOO VALUE FD.......................................... ........ .... ..............6,332.000 ........................136,522 ...........21.560 .......................136,522 ........................196,914 .........................0 ..................1,491 .........................0 ..................7,770 .........................0 .....................7,770 .......................0 L.............. 12/17/2010
453320 83 0 AMERICAN INCOME FUND ASSET ALLOC FD............................................. ........ .... ............13,931.000 ........................230,551 ...........16.550 .......................230,551 ........................261,003 .........................0 .................10,592 .........................0 .................14,657 .........................0 ...................14,657 .......................0 L.............. 12/23/2010
464287 46 5 ISHARES TR MSCI EAFE INDEX FD............................................................. ........ .... ............10,883.000 ........................633,608 ...........58.220 .......................633,608 ........................579,484 .........................0 .................15,202 .........................0 .................31,594 .........................0 ...................31,594 .......................0 L.............. 03/24/2010
552966 80 6 MASSACHUSETTS FINANCIAL SERVIC INTRNTL FD.................................. ........ .... ............10,010.000 ........................180,083 ...........17.990 .......................180,083 ........................196,675 .........................0 ..................2,410 .........................0 .................15,837 .........................0 ...................15,837 .......................0 L.............. 12/16/2010
640917 10 0 NEUBERGER BERMAN GENESIS VALUE SEC............................................. ........ .... ..............8,123.000 ........................386,957 ...........47.640 .......................386,957 ........................364,317 .........................0 .........................0 .........................0 .................68,148 .........................0 ...................68,148 .......................0 L.............. 12/31/2009
693390 72 6 PACIFIC INVESTMENT MANAGEMENT TOTAL RETURN FUND INST......... ........ .... ..............3,457.000 ..........................37,511 ...........10.850 .........................37,511 ..........................36,879 .........................0 ..................2,829 .........................0 .....................130 .........................0 ........................130 .......................0 L.............. 12/31/2010
693391 11 2 PACIFIC INVESTMENT MANAGEMENT REAL RETURN FUND.................... ........ .... ............10,675.000 ........................121,265 ...........11.360 .......................121,265 ........................117,531 .........................0 ..................2,521 .........................0 ..................5,986 .........................0 .....................5,986 .......................0 L.............. 12/31/2010
922908 10 8 VANGUARD 500 INDEX FUND....................................................................... ........ .... ..............3,902.000 ........................451,982 .........115.820 .......................451,982 ........................518,497 .........................0 ..................7,585 .........................0 .................51,074 .........................0 ...................51,074 .......................0 L.............. 12/23/2010
000000 00 0 GENESIS EMERGING MARKETS  LP............................................................ ........ .... ............48,588.000 ...................35,620,432 .........733.115 ..................35,620,432 ...................29,838,469 .........................0 ............2,866,481 .........................0 ............5,781,964 .........................0 ..............5,781,964 .......................0 U.............. 05/01/2007
000000 00 0 ASHMORE EMER MARKETS DEBT LLC MUT FUND.................................... ........ F.. ..........334,784.000 ...................64,150,400 .........191.617 ..................64,150,400 ...................59,154,478 .........................0 ............1,381,218 .........................0 ............6,545,287 .........................0 ..............6,545,287 .......................0 U.............. 04/30/2010

9299999. Total - Common Stocks - Mutual Funds..................................................................................................................... .................243,385,381 .......XXX......... .................243,385,381 .................229,504,962 .........................0 ............4,994,730 .........................0 ..........16,139,507 .........................0 ............16,139,507 .......................0 ....XXX..... ....XXX.......
Common Stocks - Money Market Mutual Funds

922906 20 1 VANGUARD MM............................................................................................. ........ .... .....................1.000 ..................................0 .............0.126 ..................................0 ...................................1 .........................0 .........................0 .........................0 ........................(1) .........................0 ...........................(1) .......................0 A.............. 12/31/2009
9399999. Total - Common Stocks - Money Market Mutual Funds............................................................................................. ..................................0 .......XXX......... ..................................0 ...................................1 .........................0 .........................0 .........................0 ........................(1) .........................0 ...........................(1) .......................0 ....XXX..... ....XXX.......
9799999. Total - Common Stock............................................................................................................................................... ..............2,840,973,930 .......XXX......... ..............2,840,973,930 ...............2,050,663,948 ...............428,285 ........180,395,662 .........................0 ........181,577,873 ............1,018,898 ..........180,558,975 .........6,660,361 ....XXX..... ....XXX.......
9899998. Total - Preferred Stock from Section 1....................................................................................................................... .....................5,655,603 .......XXX......... ....................5,895,162 ...................13,832,585 .........................0 ...............102,871 .........................0 ...........(1,820,251) .........................0 .............(1,820,251) .......................0 ....XXX..... ....XXX.......
9899999. Total - Preferred and Common Stock........................................................................................................................ ..............2,846,629,533 .......XXX......... ..............2,846,869,092 ...............2,064,496,533 ...............428,285 ........180,498,533 .........................0 ........179,757,622 ............1,018,898 ..........178,738,724 .........6,660,361 ....XXX..... ....XXX.......
(a)  For all common stocks bearing the NAIC market indicator ''U'' provide:  the number of such issues.....91, the total $ value (included in Column 8) of all such issues $.....339,466,054.



Statement as of December 31, 2010 of the Highmark Inc.

E13

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Date Number of Actual Par Paid for Accrued

Identification Description Foreign Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends

Bonds - U.S. Government
3128X2 TM 7 FEDERAL HOME LOAN MTG CORP NTS......................................................................... ................ 09/21/2010 MCDONALD & COMPANY...................................................................................... ............................................................ ..............................................11,498,558 ..............................................10,184,000 .....................................................50,218
3128X6 DE 3 FEDERAL HOME LOAN MTG CORP SR NTS................................................................... ................ 11/30/2010 CANTOR FITZGERALD/MORTGAGE BAC............................................................. ............................................................ ................................................2,155,680 ................................................2,000,000 .....................................................54,411
3128X6 YT 7 FEDERAL HOME LOAN MTG CORP SR NTS................................................................... ................ 10/22/2010 CHASE SECURITIES INC....................................................................................... ............................................................ ................................................1,017,647 ................................................1,008,000 .....................................................15,876
3128X7 7G 3 FEDERAL HOME LOAN MTG CORP NTS......................................................................... ................ 08/24/2010 CANTOR FITZGERALD/MORTGAGE BAC............................................................. ............................................................ ................................................4,173,960 ................................................4,000,000 .....................................................34,472
3128X8 B8 4 FEDERAL HOME LOAN MTG CORP NTS......................................................................... ................ 07/22/2010 CANTOR FITZGERALD & CO INC.......................................................................... ............................................................ ................................................1,167,676 ................................................1,150,000 .......................................................5,367
3128X9 VU 1 FEDERAL HOME LOAN MTG CORP NTS......................................................................... ................ 01/28/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ................................................2,415,160 ................................................2,420,000 .......................................................1,344
3128X9 XH 8 FEDERAL HOME LOAN MTG CORP NTS......................................................................... ................ 12/10/2010 MORGAN KEEGAN & COMPANY INC.................................................................... ............................................................ ...................................................411,968 ...................................................410,000 .......................................................6,406
31331G CA 5 FEDERAL FARM CREDIT BANK BOND............................................................................ ................ 07/27/2010 PNC CAPITAL MKTS.............................................................................................. ............................................................ ................................................2,721,553 ................................................2,500,000 .....................................................40,625
31331J PK 3 FEDERAL FARM CREDIT BANK BOND............................................................................ ................ 05/20/2010 CANTOR FITZGERALD/MORTGAGE BAC............................................................. ............................................................ ...................................................996,880 ................................................1,000,000 .............................................................0
31331J ZQ 9 FEDERAL FARM CREDIT BANK BOND............................................................................ ................ 10/19/2010 STIFEL NICOLAUS & CO INC................................................................................. ............................................................ ................................................3,500,000 ................................................3,500,000 .......................................................9,364
313370 EY 0 FEDERAL HOME LOAN BANK STP CPN BOND............................................................... ................ 07/30/2010 MELLON BANK NA................................................................................................. ............................................................ ...................................................723,188 ...................................................725,000 .............................................................0
313370 HP 6 FEDERAL HOME LOAN BANK   3.450% 08/17/20............................................................. ................ 08/18/2010 DUNCAN WILLIAMS INC........................................................................................ ............................................................ ................................................5,011,000 ................................................5,000,000 .........................................................958
313371 3Y 0 FEDERAL HOME LOAN BANK STP CPN BOND............................................................... ................ 09/15/2010 Various.................................................................................................................... ............................................................ ................................................4,500,000 ................................................4,500,000 .............................................................0
313371 EA 0 FEDERAL HOME LOAN BANK   7.000% 11/04/25............................................................. ................ 11/16/2010 BARCLAYS CAPITAL INC/FIXED INC.................................................................... ............................................................ ................................................3,083,014 ................................................3,100,000 .........................................................611
313371 NG 7 FEDERAL HOME LOAN BANK STP CPN BOND............................................................... ................ 11/09/2010 Various.................................................................................................................... ............................................................ ...................................................510,000 ...................................................510,000 .............................................................0
313372 4U 5 FEDERAL HOME LOAN BANK   7.000% 12/30/25............................................................. ................ 12/08/2010 BARCLAYS CAPITAL INC/FIXED INC.................................................................... ............................................................ ................................................1,109,425 ................................................1,115,000 .............................................................0
3133XS P9 3 FEDERAL HOME LOAN BANK BONDS............................................................................. ................ 01/13/2010 BTIG LLC  JERSEY CITY........................................................................................ ............................................................ ...................................................515,955 ...................................................500,000 .......................................................1,345
3133XV EM 9 FEDERAL HOME LOAN BANK   1.625% 11/21/12............................................................. ................ 05/27/2010 BNY CAPITAL MARKETS INC................................................................................ ............................................................ ................................................6,048,180 ................................................6,000,000 .......................................................1,896

3133XW TX 7 FEDERAL HOME LOAN BANK STP CPN BOND............................................................... ................ 08/27/2010 G X CLARKE........................................................................................................... ............................................................ ................................................1,023,030 ................................................1,000,000 .........................................................389
3134G1 GK 4 FEDERAL HOME LOAN MTG CORP STP CPN NTS......................................................... ................ 06/07/2010 STIFEL NICOLAUS & CO INC................................................................................. ............................................................ ..............................................10,000,000 ..............................................10,000,000 .............................................................0
3134G1 MS 0 FEDERAL HOME LOAN MTG CORP STP CPN NTS......................................................... ................ 07/27/2010 CRAIGIE INCORPORATED.................................................................................... ............................................................ ................................................2,493,750 ................................................2,500,000 .........................................................139
3134G1 QM 9 FEDERAL HOME LOAN MTG CORP STP CPN NTS......................................................... ................ 08/06/2010 STIFEL NICOLAUS & CO INC................................................................................. ............................................................ ................................................8,991,000 ................................................9,000,000 .............................................................0
3134G1 QZ 0 FEDERAL HOME LOAN MTG CORP STP CPN NTS......................................................... ................ 08/05/2010 DIRECT................................................................................................................... ............................................................ ...................................................407,000 ...................................................407,000 .............................................................0
3134G1 VH 4 FEDERAL HOME LOAN MTG CORP NTS......................................................................... ................ 11/10/2010 G X CLARKE........................................................................................................... ............................................................ ................................................1,506,060 ................................................1,500,000 .......................................................1,677
31359M M3 4 FNMA SR NTS  6.000% 04/28/21....................................................................................... ................ 11/19/2010 DUNCAN WILLIAMS INC........................................................................................ ............................................................ ...................................................908,954 ...................................................888,000 .......................................................4,144
31359M SL 8 FNMA  4.375% 07/17/13..................................................................................................... ................ 08/02/2010 MCDONALD & COMPANY...................................................................................... ............................................................ ................................................1,098,290 ................................................1,000,000 .......................................................2,066
31359M W4 1 FNMA BENCHMARK SR NTS  5.250% 09/15/16............................................................... ................ 11/05/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ................................................1,262,261 ................................................1,050,000 .......................................................8,116
31359M Z2 2 FNMA SR NTS  5.450% 10/18/21....................................................................................... ................ 09/14/2010 Various.................................................................................................................... ............................................................ ..............................................11,585,248 ..............................................10,000,000 ...................................................197,714
3136FJ 5C 1 FNMA NTS  3.050% 08/18/15............................................................................................. ................ 02/02/2010 PITTSBURGH NATIONAL BANK-SECUR............................................................... ............................................................ ................................................6,000,000 ................................................6,000,000 .............................................................0
3136FJ S8 5 FNMA STP CPN NTS  2.500% 01/21/20............................................................................ ................ 08/30/2010 CHASESECURITIES NEWYORK............................................................................ ............................................................ ................................................1,013,605 ................................................1,006,000 .......................................................2,794

3136FM 2T 0 FNMA STP CPN NTS  2.000% 07/29/30............................................................................ ................ 08/24/2010 STIFEL NICOLAUS & CO INC................................................................................. ............................................................ ...................................................703,000 ...................................................703,000 .......................................................1,211
3136FM 6K 5 FNMA STP CPN NTS  1.250% 08/10/15............................................................................ ................ 09/29/2010 JP MORGAN CHASE BANK/CONCORDIA............................................................. ............................................................ ................................................7,035,980 ................................................7,000,000 .....................................................12,153
3136FM LC 6 FNMA NTS  3.000% 04/28/15............................................................................................. ................ 04/13/2010 UBSFINANCIALSERVICESINC WE........................................................................ ............................................................ ................................................5,000,000 ................................................5,000,000 .............................................................0
3136FM MX 9 FNMA STP CPN NTS  3.000% 04/22/20............................................................................ ................ 05/05/2010 Various.................................................................................................................... ............................................................ ................................................2,507,414 ................................................2,508,000 .......................................................3,087
3136FM PG 3 FNMA NTS  3.000% 11/10/15............................................................................................. ................ 07/26/2010 CANTOR FITZGERALD/MORTGAGE BAC............................................................. ............................................................ ................................................4,105,000 ................................................4,000,000 .....................................................26,000
3136FM S8 8 FNMA STP CPN NTS  3.000% 07/21/22............................................................................ ................ 07/14/2010 STIFEL NICOLAUS & CO INC................................................................................. ............................................................ ................................................1,248,750 ................................................1,250,000 .............................................................0
3136FM SA 3 FNMA STP CPN NTS  2.250% 05/20/20............................................................................ ................ 05/05/2010 CHASE SECURITIES INC....................................................................................... ............................................................ ...................................................743,883 ...................................................745,000 .............................................................0
3136FM XP 4 FNMA STP CPN NTS  2.000% 06/23/20............................................................................ ................ 12/10/2010 MORGAN KEEGAN & COMPANY INC.................................................................... ............................................................ ...................................................938,188 ...................................................938,000 .......................................................8,963
3136FM Y9 9 FNMA NTS  3.000% 07/23/15............................................................................................. ................ 07/22/2010 BAIRD ROBERT W & CO INC................................................................................. ............................................................ ................................................6,729,515 ................................................6,500,000 .......................................................1,625
3136FM ZW 7 FNMA STP CPN NTS  3.000% 06/29/20............................................................................ ................ 07/21/2010 MORGAN J.P. SECURITIES INC............................................................................ ............................................................ ................................................1,010,417 ................................................1,002,000 .......................................................2,589
3136FP A2 3 FNMA STP CPN NTS  1.000% 12/09/22............................................................................ ................ 11/19/2010 DIRECT................................................................................................................... ............................................................ ...................................................255,040 ...................................................256,000 .............................................................0
3136FP BC 0 FNMA STP CPN NTS  2.000% 08/26/20............................................................................ ................ 08/06/2010 DIRECT................................................................................................................... ............................................................ ................................................1,077,663 ................................................1,078,000 .............................................................0
3136FP D2 0 FNMA STP CPN NTS  1.000% 12/15/25............................................................................ ................ 11/17/2010 MORGAN KEEGAN & COMPANY INC.................................................................... ............................................................ ...................................................717,282 ...................................................718,000 .............................................................0
3136FP HT 7 FNMA STP CPN NTS  3.000% 09/30/25............................................................................ ................ 10/06/2010 PNC CAPITAL MKTS.............................................................................................. ............................................................ ................................................3,985,000 ................................................4,000,000 .......................................................2,333
3136FP KL 0 FNMA STP CPN NTS  2.125% 09/21/18............................................................................ ................ 10/05/2010 UBS SECURITIES LLC........................................................................................... ............................................................ ................................................5,606,196 ................................................5,609,000 .......................................................5,297
3136FP KS 5 FNMA STP CPN NTS  1.500% 09/29/15............................................................................ ................ 09/21/2010 BNY CAPITAL MARKETS INC................................................................................ ............................................................ ................................................3,832,650 ................................................3,825,000 .............................................................0
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3136FP LH 8 FNMA STP CPN NTS  1.000% 09/30/20............................................................................ ................ 12/10/2010 Various.................................................................................................................... ............................................................ ................................................2,654,459 ................................................2,661,000 .........................................................639
3136FP LJ 4 FNMA STP CPN NTS  2.000% 09/30/22............................................................................ ................ 10/06/2010 BNY CAPITAL MARKETS INC................................................................................ ............................................................ ...................................................514,356 ...................................................515,000 .........................................................200
3136FP Q9 1 FNMA STP CPN NTS  2.000% 12/30/22............................................................................ ................ 12/27/2010 Various.................................................................................................................... ............................................................ ................................................5,084,075 ................................................5,087,000 .............................................................0
3136FP RT 6 FNMA STP CPN NTS  1.000% 10/28/25............................................................................ ................ 10/19/2010 DIRECT................................................................................................................... ............................................................ ................................................1,032,206 ................................................1,035,000 ...........................................................86
3136FP SH 1 FNMA NTS  1.000% 04/25/14............................................................................................. ................ 12/28/2010 UBSFINANCIALSERVICESINC WE........................................................................ ............................................................ ................................................1,336,088 ................................................1,353,000 .......................................................2,405
3136FP TQ 0 FNMA NTS  2.200% 10/27/17............................................................................................. ................ 10/20/2010 STIFEL NICOLAUS & CO INC................................................................................. ............................................................ ................................................3,000,000 ................................................3,000,000 .............................................................0
3136FP U9 6 FNMA STP CPN NTS  2.000% 12/30/20............................................................................ ................ 12/17/2010 DIRECT................................................................................................................... ............................................................ ................................................2,523,946 ................................................2,529,000 .............................................................0
3136FP Y5 0 FNMA STP CPN NTS  0.000% 01/11/21............................................................................ ................ 12/30/2010 DIRECT................................................................................................................... ............................................................ ...................................................890,768 ...................................................893,000 .............................................................0
3137EA AM 1 FEDERAL HOME LOAN MTG CORP SR NTS................................................................... ................ 07/28/2010 GREENWICH CAPITAL MARKETS INC.................................................................. ............................................................ ................................................1,290,391 ................................................1,125,000 .....................................................25,938
3137EA CD 9 FEDERAL HOME LOAN MTG CORP SR NTS................................................................... ................ 09/29/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ................................................1,069,346 ................................................1,000,000 .......................................................5,167
3137EA CP 2 FEDERAL HOME LOAN MTG CORP NTS......................................................................... ................ 10/20/2010 DEUTSCHE BANC ALEX BROWN INSTI................................................................ ............................................................ ...................................................199,544 ...................................................200,000 .............................................................0
31398A 3K 6 FNMA NTS  1.250% 03/14/14............................................................................................. ................ 09/01/2010 BTIG LLC  JERSEY CITY........................................................................................ ............................................................ ................................................3,000,000 ................................................3,000,000 .............................................................0
31398A DU 3 FNMA SR NTS  6.318% 06/15/27....................................................................................... ................ 09/20/2010 Various.................................................................................................................... ............................................................ ................................................1,636,650 ................................................1,500,000 .....................................................25,272
31398A L5 9 FNMA STP CPN NTS  1.000% 03/29/13............................................................................ ................ 06/16/2010 G X CLARKE........................................................................................................... ............................................................ ................................................1,077,516 ................................................1,075,000 .......................................................2,329
36202F KH 8 GNMA II POOL# 4796  4.500% 09/20/40............................................................................ ................ 09/15/2010 Raymond James FL St Pete.................................................................................... ............................................................ ................................................4,160,725 ................................................3,972,052 .......................................................9,930
36202F KJ 4 GNMA II POOL# 4797  5.000% 09/20/40............................................................................ ................ 09/21/2010 Raymond James FL St Pete.................................................................................... ............................................................ ................................................5,238,545 ................................................4,981,677 .....................................................13,146
3620A9 P9 6 GNMA SF I POOL# 723248  5.000% 10/15/39................................................................... ................ 07/14/2010 BARCLAYS BANK OF NEW YORK......................................................................... ............................................................ ...................................................670,181 ...................................................624,969 .......................................................1,736
3620A9 PM 7 GNMA SF I POOL #723228  5.000% 10/15/39................................................................... ................ 01/19/2010 UBS SECURITIES LLC........................................................................................... ............................................................ ................................................7,605,166 ................................................7,339,122 .....................................................20,386
3620AC 6T 6 GNMA SF I POOL# 726382  5.000% 10/15/39................................................................... ................ 07/14/2010 BARCLAYS BANK OF NEW YORK......................................................................... ............................................................ ...................................................657,586 ...................................................613,223 .......................................................1,703
36241K 3W 6 GNMA SF I POOL# 782613  5.500% 11/15/21................................................................... ................ 09/22/2010 UBS SECURITIES LLC/CMO.................................................................................. ............................................................ ................................................4,032,544 ................................................3,708,087 .......................................................9,631
36241K FJ 2 GNMA SF I POOL# 781969  5.000% 08/15/35................................................................... ................ 04/16/2010 PITTSBURGH NATIONAL BANK-SECUR............................................................... ............................................................ ................................................4,416,301 ................................................4,243,892 .....................................................11,199
36241L GZ 3 GNMA SF I POOL # 782916  5.500% 02/15/40.................................................................. ................ 03/26/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................697,232 ...................................................654,390 .......................................................1,900
36296A 4Y 7 GNMA POOL# 685839  5.000% 04/15/38........................................................................... ................ 12/15/2010 UBSFINANCIALSERVICESINC WE........................................................................ ............................................................ ................................................2,913,389 ................................................2,755,385 .......................................................7,654
36296Q VF 3 GNMA SF I POOL# 698214  5.000% 06/15/39................................................................... ................ 07/14/2010 BARCLAYS BANK OF NEW YORK......................................................................... ............................................................ ...................................................397,268 ...................................................370,467 .......................................................1,029
36296T UZ 4 GNMA I POOL# 700900  5.000% 11/15/23......................................................................... ................ 08/20/2010 UBSFINANCIALSERVICESINC WE........................................................................ ............................................................ ................................................4,611,714 ................................................4,301,847 .....................................................11,352
36296X YZ 1 GNMA I POOL# 704628  5.000% 07/15/39......................................................................... ................ 05/24/2010 Raymond James FL St Pete.................................................................................... ............................................................ ................................................6,737,162 ................................................6,367,076 .....................................................17,686
36296Y KA 9 GNMA POOL# 705089  4.500% 08/15/40........................................................................... ................ 12/10/2010 PNC CAPITAL MKTS.............................................................................................. ............................................................ ................................................4,385,988 ................................................4,185,852 .......................................................9,941
912803 AC 7 US TREASURY STRIP PRINC  0.000% 08/15/15.............................................................. ................ 11/05/2010 BAIRD ROBERT W & CO INC................................................................................. ............................................................ ................................................1,430,310 ................................................1,500,000 .............................................................0
912803 DN 0 US TREASURY STRIP PRINC  0.000% 08/15/40.............................................................. ................ 12/15/2010 BAIRD ROBERT W & CO INC................................................................................. ............................................................ ................................................6,459,750 ..............................................25,000,000 .............................................................0
912810 QA 9 US TREASURY NOTE  3.500% 02/15/39........................................................................... ................ 07/15/2010 CITIGROUPGBLMKTS/SALOMON NE.................................................................... ............................................................ ...................................................248,707 ...................................................270,000 .......................................................3,942
912810 QC 5 US TREASURY NOTE  4.500% 08/15/39........................................................................... ................ 01/29/2010 Various.................................................................................................................... ............................................................ ...................................................107,502 ...................................................110,000 .......................................................2,093
912810 QD 3 US TREASURY NOTE  4.375% 11/15/39........................................................................... ................ 04/29/2010 Various.................................................................................................................... ............................................................ ................................................1,092,175 ................................................1,140,000 .....................................................10,478
912810 QE 1 US TREASURY NOTE  4.625% 02/15/40........................................................................... ................ 07/07/2010 Various.................................................................................................................... ............................................................ ................................................2,987,546 ................................................2,970,000 .....................................................11,249
912810 QF 8 US TREASURY NOTE T I P   2.125% 02/15/40................................................................. ................ 12/30/2010 Various.................................................................................................................... ............................................................ ................................................3,814,595 ................................................3,571,000 .....................................................23,675
912810 QH 4 US TREASURY NOTE  4.375% 05/15/40........................................................................... ................ 12/30/2010 Various.................................................................................................................... ............................................................ ..............................................42,676,639 ..............................................39,903,000 ...................................................373,378
912810 QK 7 US TREASURY NOTE  3.875% 08/15/40........................................................................... ................ 12/21/2010 Various.................................................................................................................... ............................................................ ................................................5,783,696 ................................................5,918,000 .....................................................44,302
912828 GN 4 US TREASURY NOTE T I P   2.000% 04/15/12................................................................. ................ 08/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ............................................................ ................................................1,007,022 ...................................................905,000 .......................................................6,960
912828 HW 3 US TREASURY NOTE T I P   0.625% 04/15/13................................................................. ................ 06/03/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ............................................................ ...................................................884,444 ...................................................845,000 .........................................................832
912828 JU 5 US TREASURY NOTE  1.750% 11/15/11........................................................................... ................ 01/22/2010 DEUTSCHE BANC ALEX BROWN INC................................................................... ............................................................ ................................................2,036,094 ................................................2,000,000 .......................................................6,865
912828 JX 9 US TREASURY NOTE T I P   2.125% 01/15/19................................................................. ................ 12/21/2010 GOLDMAN SACHS & CO NY.................................................................................. ............................................................ ...................................................389,372 ...................................................346,000 .......................................................3,255
912828 KC 3 US TREASURY NOTE  1.380% 02/15/12........................................................................... ................ 12/30/2010 Various.................................................................................................................... ............................................................ ................................................2,151,734 ................................................2,130,000 .....................................................11,717
912828 KM 1 US TREASURY NOTE TIPS  1.250% 04/15/14.................................................................. ................ 12/09/2010 Various.................................................................................................................... ............................................................ ................................................4,290,339 ................................................3,980,000 .......................................................7,768
912828 LC 2 US TREASURY NOTE  2.625% 07/31/14........................................................................... ................ 01/05/2010 RBCDAINRAUSCHERINC MINNEAP..................................................................... ............................................................ ...................................................151,629 ...................................................150,000 .......................................................1,701
912828 ME 7 US TREASURY NOTE  2.625% 12/31/14........................................................................... ................ 01/25/2010 Various.................................................................................................................... ............................................................ ...................................................642,233 ...................................................640,000 .........................................................582
912828 MH 0 US TREASURY NOTE  2.250% 01/31/15........................................................................... ................ 02/18/2010 Various.................................................................................................................... ............................................................ ................................................2,592,516 ................................................2,610,000 .......................................................3,503
912828 MJ 6 US TREASURY NOTE  0.875% 01/31/12........................................................................... ................ 08/06/2010 Various.................................................................................................................... ............................................................ ................................................2,682,602 ................................................2,675,000 .......................................................3,935
912828 MK 3 US TREASURY NOTE  3.125% 01/31/17........................................................................... ................ 03/05/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ............................................................ .....................................................55,077 .....................................................55,000 .........................................................176



Statement as of December 31, 2010 of the Highmark Inc.

E13.2

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CUSIP Date Number of Actual Par Paid for Accrued

Identification Description Foreign Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends

912828 ML 1 US TREASURY NOTE  1.000% 12/31/11........................................................................... ................ 01/06/2010 BARCLAYS CAPITAL INC....................................................................................... ............................................................ ...................................................199,928 ...................................................200,000 ...........................................................35
912828 MR 8 US TREASURY NOTE  2.375% 02/28/15........................................................................... ................ 02/26/2010 CITIGROUPGBLMKTS/SALOMON NE.................................................................... ............................................................ ...................................................381,693 ...................................................380,000 ...........................................................74
912828 MT 4 US TREASURY NOTE  1.375% 03/15/13........................................................................... ................ 04/05/2010 Various.................................................................................................................... ............................................................ ...................................................158,955 ...................................................160,000 ...........................................................94
912828 MW 7 US TREASURY NOTE  2.500% 03/31/15........................................................................... ................ 04/21/2010 Various.................................................................................................................... ............................................................ ................................................1,798,561 ................................................1,800,000 .......................................................2,657
912828 MX 5 US TREASURY NOTE  1.750% 04/15/13........................................................................... ................ 04/19/2010 MORGANSTANLEY&COINC NY............................................................................. ............................................................ .....................................................51,247 .....................................................51,000 ...........................................................17
912828 MY 3 US TREASURY NOTE T I P   0.500% 04/15/15................................................................. ................ 12/08/2010 Various.................................................................................................................... ............................................................ ................................................7,746,435 ................................................7,486,000 .......................................................3,825
912828 NC 0 US TREASURY NOTE  1.375% 05/15/13........................................................................... ................ 05/25/2010 MORGANSTANLEY&COINC NY............................................................................. ............................................................ ................................................1,759,502 ................................................1,750,000 .........................................................719
912828 ND 8 US TREASURY NOTE  3.500% 05/15/20........................................................................... ................ 12/15/2010 Various.................................................................................................................... ............................................................ ................................................9,042,937 ................................................8,600,000 .....................................................38,956
912828 NF 3 US TREASURY NOTE  2.125% 05/31/15........................................................................... ................ 06/07/2010 STIFEL NICOLAUS & CO INC................................................................................. ............................................................ ................................................3,524,071 ................................................3,500,000 .......................................................1,626
912828 NM 8 US TREASURY NOTE T I P   1.250% 07/15/20................................................................. ................ 07/08/2010 CITIGROUPGBLMKTS/SALOMON NE.................................................................... ............................................................ ...................................................169,285 ...................................................170,000 .............................................................0
912828 NN 6 US TREASURY NOTE  1.000% 07/15/13........................................................................... ................ 07/26/2010 CITIGROUPGBLMKTS/SALOMON NE.................................................................... ............................................................ ................................................1,175,647 ................................................1,175,000 .........................................................415
912828 NT 3 US TREASURY NOTE  2.625% 08/15/20........................................................................... ................ 12/08/2010 Various.................................................................................................................... ............................................................ ...................................................845,012 ...................................................850,000 .......................................................5,468
912828 NV 8 US TREASURY NOTE  1.250% 08/31/15........................................................................... ................ 09/16/2010 LAZARDCAPITALMARKETSLLC NE...................................................................... ............................................................ .....................................................19,794 .....................................................20,000 ...........................................................15
912828 PA 2 US TREASURY NOTE  1.875% 09/30/17........................................................................... ................ 10/28/2010 CHASE SECURITIES INC....................................................................................... ............................................................ ...................................................178,385 ...................................................179,000 .........................................................304
912828 PB 0 US TREASURY NOTE  0.500% 10/15/13........................................................................... ................ 10/18/2010 DEUTSCHE BANC ALEX BROWN INSTI................................................................ ............................................................ ................................................3,094,309 ................................................3,100,000 .........................................................213
912828 PC 8 US TREASURY NOTE  2.625% 11/15/20........................................................................... ................ 12/30/2010 Various.................................................................................................................... ............................................................ ..............................................22,548,463 ..............................................23,818,000 .....................................................47,815
912828 PE 4 US TREASURY NOTE  1.250% 10/31/15........................................................................... ................ 11/24/2010 Various.................................................................................................................... ............................................................ ................................................5,269,938 ................................................5,335,000 .......................................................4,390
912828 PF 1 US TREASURY NOTE  1.875% 10/31/17........................................................................... ................ 11/18/2010 Various.................................................................................................................... ............................................................ ...................................................981,111 ...................................................994,000 .........................................................515
912828 PH 7 US TREASURY NOTE  0.375% 08/31/12........................................................................... ................ 10/01/2010 CHASE SECURITIES INC....................................................................................... ............................................................ ...................................................584,543 ...................................................585,000 .........................................................218
912828 PJ 3 US TREASURY NOTE  1.375% 11/30/15........................................................................... ................ 12/06/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ............................................................ ................................................1,041,797 ................................................1,050,000 .........................................................278
912828 PK 0 US TREASURY NOTE  2.250% 11/30/17........................................................................... ................ 11/24/2010 PFORZHEIMER CARL H & CO............................................................................... ............................................................ ...................................................359,930 ...................................................360,000 .............................................................0
912828 PN 4 US TREASURY NOTE  2.750% 12/31/17........................................................................... ................ 12/29/2010 CHASE/GREENWICH CAP..................................................................................... ............................................................ ................................................1,382,983 ................................................1,390,000 .............................................................0

0399999. Total - Bonds - U.S. Government...................................................................................................................................... .............................................................................................................................................................................................. ............................................358,976,674 ............................................367,867,039 ................................................1,306,564
Bonds - All Other Government

563469 TL 9 MANITOBA PROVINCE SR NT  2.625% 07/15/15............................................................. A.............. 05/19/2010 RBCDAINRAUSCHERINC MINNEAP..................................................................... ............................................................ ...................................................574,431 ...................................................575,000 .............................................................0
46513G MC 8 STATE OF ISRAEL FLT RT  0.809% 06/01/13................................................................... R............. 06/08/2010 MELLON BANK NA................................................................................................. ............................................................ ...................................................100,000 ...................................................100,000 .............................................................0
46513G TG 2 STATE OF ISRAEL 6TH JUB  1.400% 12/01/13................................................................. F.............. 12/07/2010 Direct....................................................................................................................... ............................................................ ...................................................250,000 ...................................................250,000 .............................................................0

1099999. Total - Bonds - All Other Government............................................................................................................................... .............................................................................................................................................................................................. ...................................................924,431 ...................................................925,000 .............................................................0
Bonds - U.S. Political Subdivisions of States

626207 YF 5 MUNICIPAL ELEC AUTH GA............................................................................................. ................ 03/04/2010 GOLDMAN SACHS & CO NY.................................................................................. ............................................................ .....................................................70,000 .....................................................70,000 .............................................................0
626207 YM 0 MUNICIPAL ELEC AUTH GA BUILD AMERICA................................................................. ................ 03/05/2010 GOLDMAN SACHS & CO NY.................................................................................. ............................................................ .....................................................40,000 .....................................................40,000 .............................................................0

2499999. Total - Bonds - U.S. Political Subdivisions of States......................................................................................................... .............................................................................................................................................................................................. ...................................................110,000 ...................................................110,000 .............................................................0
Bonds - U.S. Special Revenue and Special Assessment

01F042 61 6 FNMA COMMIT POOL# TBA  4.500% 01/01/41................................................................. ................ 12/16/2010 BARCLAYS CAPITAL INC/FIXED INC.................................................................... ............................................................ ...................................................842,321 ...................................................838,000 .............................................................0
3128LC G6 7 FHLMC POOL# A7-8321  5.500% 12/01/37........................................................................ ................ 03/10/2010 BAIRD ROBERT W & CO INC................................................................................. ............................................................ ................................................1,092,381 ................................................1,025,860 .......................................................1,567
3128M7 4Q 6 FHLMC POOL# G0-5931  4.500% 07/01/40....................................................................... ................ 07/16/2010 UBS SECURITIES LLC........................................................................................... ............................................................ ................................................2,537,262 ................................................2,435,650 .......................................................3,349
3128M7 U8 7 FHLMC POOL# G0-5707  5.500% 10/01/39....................................................................... ................ 03/10/2010 BAIRD ROBERT W & CO INC................................................................................. ............................................................ ...................................................407,039 ...................................................382,871 .........................................................585
3128MC PS 8 FHLMC POOL# G1-3833  4.500% 05/01/25....................................................................... ................ 07/12/2010 BAIRD ROBERT W & CO INC................................................................................. ............................................................ ................................................1,215,192 ................................................1,147,930 .......................................................2,583
3128PS RR 0 FHLMC POOL# J13196  3.500% 10/01/25......................................................................... ................ 11/01/2010 BAIRD ROBERT W & CO INC................................................................................. ............................................................ ...................................................671,631 ...................................................648,332 .........................................................945
312940 CM 9 FHLMC POOL# A9-1876  5.000% 04/01/40........................................................................ ................ 04/15/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ............................................................ ................................................2,280,218 ................................................2,202,777 .......................................................5,813
31381L SS 7 FNMA POOL #464129  4.500% 12/01/19........................................................................... ................ 01/21/2010 DUNCAN WILLIAMS INC........................................................................................ ............................................................ ................................................2,960,144 ................................................2,861,770 .......................................................8,943
31394E P6 9 FNMA REMIC SER 2005-69 CL AG................................................................................... ................ 10/02/2009 UBSFINANCIALSERVICESINC WE........................................................................ ............................................................ ...................................................444,232 ...................................................436,860 .........................................................485
31398G GH 6 FANNIEMAE ACES SER 2009-M2 CLA3............................................................................ ................ 08/03/2010 BAIRD ROBERT W & CO INC................................................................................. ............................................................ ...................................................728,926 ...................................................699,000 .........................................................388
31398M 5B 8 FANNIE MAE SER 2010-32 CL HQ.................................................................................... ................ 10/29/2010 PNC CAPITAL MKTS.............................................................................................. ............................................................ ...................................................897,535 ...................................................861,979 .........................................................383
31402R F8 7 FNMA POOL #735591  5.000% 06/01/35........................................................................... ................ 06/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ............................................................ ...................................................948,797 ...................................................896,877 .......................................................3,612
31409L EU 5 FNMA POOL #874147  5.350% 12/01/16........................................................................... ................ 01/06/2010 BAIRD ROBERT W & CO INC................................................................................. ............................................................ ................................................1,785,491 ................................................1,692,910 .......................................................2,516
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31410F 2R 5 FNMA POOL# 888284  5.500% 04/01/37........................................................................... ................ 06/10/2010 BARCLAYS CAPITAL INC....................................................................................... ............................................................ ...................................................411,676 ...................................................391,782 .........................................................778
31410F YQ 2 FNMA POOL# 888219  5.500% 03/01/37........................................................................... ................ 06/10/2010 BARCLAYS CAPITAL INC....................................................................................... ............................................................ .....................................................46,943 .....................................................44,675 ...........................................................89
31412J BN 4 FNMA POOL# 926245  4.500% 06/01/40........................................................................... ................ 06/10/2010 UBS SECURITIES LLC/CMO.................................................................................. ............................................................ ...................................................198,249 ...................................................195,952 .........................................................318
31412P G4 7 FNMA POOL# 930919  4.500% 04/01/39........................................................................... ................ 01/25/2010 CHASESECURITIES NEWYORK............................................................................ ............................................................ ................................................1,396,584 ................................................1,382,971 .......................................................4,668
31413D GE 1 FNMA POOL# 942197  5.500% 07/01/37........................................................................... ................ 06/10/2010 BARCLAYS CAPITAL INC....................................................................................... ............................................................ .....................................................52,074 .....................................................49,558 ...........................................................98
31413E R9 8 FNMA POOL# 943412  5.500% 07/01/37........................................................................... ................ 06/10/2010 BARCLAYS CAPITAL INC....................................................................................... ............................................................ .....................................................50,520 .....................................................48,078 ...........................................................95
31414A T2 8 FNMA POOL# 960569  5.500% 01/01/38........................................................................... ................ 06/10/2010 BARCLAYS CAPITAL INC....................................................................................... ............................................................ ...................................................610,834 ...................................................581,315 .......................................................1,155
31414T Q3 8 FNMA POOL# 975774  5.500% 04/01/38........................................................................... ................ 06/10/2010 BARCLAYS CAPITAL INC....................................................................................... ............................................................ ................................................1,638,506 ................................................1,559,323 .......................................................3,097
31414U 4Q 8 FNMA POOL# 977031  5.500% 05/01/38........................................................................... ................ 06/10/2010 BARCLAYS CAPITAL INC....................................................................................... ............................................................ .....................................................51,553 .....................................................49,062 ...........................................................97
31416N BB 7 FNMA POOL# AA4533  4.500% 04/01/24........................................................................... ................ 02/11/2010 BAIRD ROBERT W & CO INC................................................................................. ............................................................ ...................................................296,732 ...................................................284,550 .........................................................569
31416W LM 2 FNMA POOL# AB-1231  5.000% 07/01/40......................................................................... ................ 07/09/2010 BAIRD ROBERT W & CO INC................................................................................. ............................................................ ................................................1,182,095 ................................................1,113,215 .......................................................2,010
31417M H9 7 FNMA POOL# AC-2955  5.500% 09/01/39......................................................................... ................ 06/10/2010 BARCLAYS CAPITAL INC....................................................................................... ............................................................ .....................................................59,856 .....................................................56,963 .........................................................113
31417W UG 4 FNMA POOL# AC-9582  5.500% 01/01/40......................................................................... ................ 06/10/2010 BARCLAYS CAPITAL INC....................................................................................... ............................................................ ...................................................375,162 ...................................................357,032 .........................................................709
31417Y JN 8 FNMA POOL# MA0268  5.000% 12/01/29.......................................................................... ................ 08/11/2010 BAIRD ROBERT W & CO INC................................................................................. ............................................................ ................................................3,773,318 ................................................3,522,350 .......................................................7,338
31418T D2 0 FNMA POOL# AD5520  4.500% 05/01/25.......................................................................... ................ 11/01/2010 BAIRD ROBERT W & CO INC................................................................................. ............................................................ ...................................................746,159 ...................................................703,198 .......................................................1,319
31418X EB 0 FNMA POOL# AD9129  4.500% 08/01/25.......................................................................... ................ 08/16/2010 BAIRD ROBERT W & CO INC................................................................................. ............................................................ ................................................4,909,096 ................................................4,605,426 .....................................................10,938
31419A J7 3 FNMA POOL# AE0285  5.000% 03/01/25........................................................................... ................ 08/16/2010 PNC CAPITAL MKTS.............................................................................................. ............................................................ ................................................2,734,230 ................................................2,559,092 .......................................................6,753
31419B FE 0 FNMA POOL# AE1064  4.500% 08/01/40........................................................................... ................ 08/10/2010 CHASESECURITIES NEWYORK............................................................................ ............................................................ ................................................4,254,713 ................................................4,076,528 .......................................................5,605
38376X L5 0 GNMA SER 2010-31 CL AP  4.000% 08/20/38................................................................... ................ 12/02/2010 DUNCAN WILLIAMS INC........................................................................................ ............................................................ ................................................2,027,676 ................................................1,933,422 .......................................................3,437
38376Y UZ 2 GNMA SER 2010-43 CLS PC  4.500% 11/20/37................................................................. ................ 08/05/2010 PNC CAPITAL MKTS.............................................................................................. ............................................................ ................................................5,745,555 ................................................5,332,302 .......................................................5,332
38377F RP 8 GNMA SER 2010-55 CL QL  4.500% 10/20/37................................................................... ................ 08/25/2010 DUNCAN WILLIAMS INC........................................................................................ ............................................................ ................................................2,626,391 ................................................2,435,719 .......................................................8,829
38377K LR 9 GNMA SER 2010-119 CL PD  3.500% 01/20/38................................................................. ................ 10/21/2010 DUNCAN WILLIAMS INC........................................................................................ ............................................................ ................................................2,097,975 ................................................1,981,266 .......................................................5,201
613741 AQ 0 MONTGOMERY CNTY VA ECON DEV.............................................................................. ................ 08/04/2010 Various.................................................................................................................... ............................................................ ................................................2,000,000 ................................................2,000,000 .............................................................0
677632 MV 0 OHIO ST UNIVERSITY BUILD AMERICA BOND............................................................... ................ 12/10/2010 Various.................................................................................................................... ............................................................ ................................................1,272,853 ................................................1,280,000 .........................................................997

3199999. Total - Bonds - U.S. Special Revenue and Special Assessments...................................................................................... .............................................................................................................................................................................................. ..............................................55,369,919 ..............................................52,674,595 ...................................................100,714
Bonds - Industrial and Miscellaneous

00081T AD 0 ACCO BRANDS CORP SR NTS 10.625% 03/15/15........................................................... ................ 05/17/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................652,107 ...................................................645,000 .....................................................11,803
00130H BH 7 AES CORP SR NTS  8.000% 10/15/17............................................................................... ................ 05/07/2010 Various.................................................................................................................... ............................................................ ...................................................690,250 ...................................................700,000 .....................................................17,533
00130H BQ 7 AES CORP SR NTS  9.750% 04/15/16............................................................................... ................ 07/12/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................348,716 ...................................................320,000 .......................................................7,540
001546 AL 4 AK STEEL CORP SR NTS  7.625% 05/15/20..................................................................... ................ 04/27/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ............................................................ ...................................................245,000 ...................................................245,000 .............................................................0
00165A AB 4 AMC ENTERTAINMENT INC SR NTS............................................................................... ................ 12/07/2010 MORGANSTANLEY&COINC NY............................................................................. ............................................................ ...................................................133,281 ...................................................125,000 .........................................................273
00206R AV 4 AT&T INC SR NTS  2.500% 08/15/15................................................................................. ................ 08/02/2010 LIBERTAS PARTNERS LLC.................................................................................... ............................................................ ................................................1,011,673 ................................................1,005,000 .........................................................349
00440E AN 7 ACE INA HOLDINGS INC SR  2.600% 11/23/15................................................................ ................ 11/18/2010 WACHOVIA CAPITAL MARKETS LLC.................................................................... ............................................................ ...................................................264,754 ...................................................265,000 .............................................................0
007903 AR 8 ADVANCED MICRO DEVICES INC SR NTS...................................................................... ................ 07/23/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................334,083 ...................................................360,000 .......................................................3,088
00828K AF 2 AFFINION GROUP INC TERM LOAN B............................................................................. ................ 04/08/2010 DIRECT................................................................................................................... ............................................................ ...................................................491,288 ...................................................496,250 .............................................................0
012725 AA 5 ALBEMARLE CORP SR NTS  4.500% 12/15/20................................................................. ................ 12/07/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................262,618 ...................................................265,000 .............................................................0
016745 AL 5 ALLBRITTON COMM CO SR N  8.000% 05/15/18............................................................. ................ 08/02/2010 Tax Free Exchange................................................................................................. ............................................................ ................................................1,045,042 ................................................1,045,000 .....................................................21,364
018581 AD 0 ALLIANCE DATA SYSTEMS CORP................................................................................... ................ 03/02/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ............................................................ ................................................1,518,000 ................................................1,600,000 .......................................................2,644
01973J AC 3 ALLISON TRANSMISSION INC TERM LOAN.................................................................... ................ 01/08/2010 DIRECT................................................................................................................... ............................................................ ...................................................443,133 ...................................................481,013 .............................................................0

02003M BQ 6 ALLSTATE LIFE GLOBAL FUNDING SR MTN................................................................... ................ 07/07/2010 MCDONALD & COMPANY...................................................................................... ............................................................ ................................................1,096,330 ................................................1,000,000 .....................................................10,750
02005H AB 9 ALLY AUTO RCEIVABLES TRUST.................................................................................... ................ 03/17/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................769,943 ...................................................770,000 .............................................................0
02005N AA 8 ALLY FINANCIAL INC SER 144A SR NTS......................................................................... ................ 08/09/2010 GOLDMAN SACHS & CO NY.................................................................................. ............................................................ ...................................................495,580 ...................................................500,000 .............................................................0
02005N AB 6 ALLY FINANCIAL INC SR N  8.300% 02/12/15.................................................................. ................ 11/19/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................402,900 ...................................................390,000 .......................................................8,722
02261W AB 5 ALZA CORP CONVERT NTS  0.630% 07/28/20................................................................. ................ 03/10/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ............................................................ ...................................................303,469 ...................................................325,000 .............................................................0
02261W AB 5 ALZA CORP CONVERT NTS  0.705% 07/28/20................................................................. ................ 03/02/2010 ADPCLEARING&OUTSOURCINGSER................................................................... ............................................................ ................................................1,189,428 ................................................1,285,000 .............................................................0
02261W AB 5 ALZA CORP CONVERT NTS  1.072% 07/28/20................................................................. ................ 09/23/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ............................................................ .....................................................71,442 .....................................................80,000 .............................................................0
02582J FT 2 AMERICAN EXP CR TR SER 2009-1 CL A........................................................................ ................ 02/23/2010 WACHOVIACAPITALMARKETSLLC....................................................................... ............................................................ ................................................3,070,313 ................................................3,000,000 .......................................................1,317
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02635P RT 2 AMERICAN GENERAL FINANCE SR NTS......................................................................... ................ 03/16/2010 LIBERTAS PARTNERS LLC.................................................................................... ............................................................ ...................................................270,750 ...................................................300,000 .......................................................7,525
02635P TS 2 AMERICAN GENERAL FINANCE MTN SER J................................................................... ................ 01/06/2010 CHASE SECURITIES INC....................................................................................... ............................................................ ...................................................116,638 ...................................................155,000 .........................................................772
02666Q D7 5 AMERICAN HONDA FINANCE SER 144A SR NTS........................................................... ................ 07/14/2010 BEAR STEARNS SECURITIES CORP.................................................................... ............................................................ ................................................3,731,760 ................................................3,000,000 .....................................................68,625
026874 BW 6 AMERICAN INTL GROUP INC SR NTS............................................................................. ................ 11/30/2010 CITIGROUPGBLMKTS/SALOMON NE.................................................................... ............................................................ ...................................................279,275 ...................................................280,000 .............................................................0
029263 AA 8 AMERICAN REPROGRAPHICS CO................................................................................... ................ 11/23/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................132,062 ...................................................135,000 .............................................................0
029912 BB 7 AMERICAN TOWER CORP SR   4.625% 04/01/15............................................................ ................ 01/29/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................299,764 ...................................................300,000 .............................................................0
03076C AE 6 AMERIPRISE FINANCIAL INC SR NTS............................................................................. ................ 03/08/2010 GOLDMAN SACHS & CO NY.................................................................................. ............................................................ ...................................................364,128 ...................................................365,000 .............................................................0
031652 AW 0 AMKOR TECHNOLOGIY INC SR SUB NTS....................................................................... ................ 02/24/2010 CITIGROUPGBLMKTS/SALOMON NE.................................................................... ............................................................ .....................................................31,163 .....................................................30,000 .........................................................694
032177 AD 9 AMSTED INDUSTRIES SER 144A SR NTS....................................................................... ................ 04/30/2010 Various.................................................................................................................... ............................................................ ...................................................244,334 ...................................................245,000 .........................................................975
03523T AL 2 ANHEUSER-BUSCH INBEV WOR SR NTS....................................................................... ................ 02/08/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................164,781 ...................................................165,000 .............................................................0
03523T AV 0 ANHEUSER-BUSCH INBEV WOR SR NTS....................................................................... ................ 09/03/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................268,389 ...................................................270,000 .......................................................5,775
037389 AV 5 AON CORP SR NTS  3.500% 09/30/15.............................................................................. ................ 09/07/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ............................................................ ...................................................144,300 ...................................................145,000 .............................................................0
037933 AG 3 APRIA HEALTHCARE GROUP INC SR NTS..................................................................... ................ 09/16/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................274,512 ...................................................270,000 .....................................................12,530
039380 AB 6 ARCH COAL INC SR NTS  8.750% 08/01/16..................................................................... ................ 08/19/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................117,301 ...................................................120,000 .........................................................525
039380 AC 4 ARCH COAL INC SR NTS  7.250% 10/01/20..................................................................... ................ 08/02/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................665,000 ...................................................665,000 .............................................................0
03939R AB 6 ARCH WESTERN FINANCE SR  6.750% 07/01/13............................................................ ................ 05/25/2010 PERSHING LLC...................................................................................................... ............................................................ ...................................................233,050 ...................................................236,000 .......................................................6,505
04570V AA 1 ASSOCIATED MATERIALS LLC SER 144A SR NTS......................................................... ................ 11/08/2010 Various.................................................................................................................... ............................................................ ...................................................189,388 ...................................................185,000 .........................................................478
04650N AA 2 AT&T INC SER 144A SR NT  5.350% 09/01/40.................................................................. ................ 09/01/2010 Taxable Exchange................................................................................................... ............................................................ ...................................................123,370 ...................................................104,000 .............................................................0
05329W AJ 1 AUTONATION INC SR NTS  6.750% 04/15/18................................................................... ................ 03/31/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................695,250 ...................................................705,000 .............................................................0
053332 AC 6 AUTOZONE INC SR NTS  5.875% 10/15/12...................................................................... ................ 03/19/2010 Various.................................................................................................................... ............................................................ ...................................................215,648 ...................................................200,000 .......................................................5,190
05349U AJ 1 AVAYA INC TERM LOAN  3.034% 10/26/14...................................................................... ................ 01/15/2010 DIRECT................................................................................................................... ............................................................ ...................................................446,186 ...................................................494,851 .............................................................0
05367A AA 1 AVIATION CAPITAL GROUP SER 144A NTS.................................................................... ................ 09/30/2010 CITIGROUPGBLMKTS/SALOMON NE.................................................................... ............................................................ ...................................................324,990 ...................................................325,000 .............................................................0
053773 AM 9 AVIS BUDGET CAR RENTAL SER 144A SR NTS............................................................. ................ 11/15/2010 CITIGROUPGBLMKTS/SALOMON NE.................................................................... ............................................................ ...................................................802,000 ...................................................800,000 .......................................................1,513
05377J AE 2 AVIS BUDGET CAR RENTAL LLC..................................................................................... ................ 01/13/2010 DIRECT................................................................................................................... ............................................................ ...................................................153,930 ...................................................157,071 .............................................................0
05508R AD 8 B&G FOODS INC SR NTS  7.625% 01/15/18..................................................................... ................ 01/11/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ............................................................ ...................................................298,796 ...................................................300,000 .............................................................0
05568B AA 6 BURLINGTON NORTH SANTA FE.................................................................................... ................ 11/17/2010 SCOTT STRINGFELLOW INC................................................................................ ............................................................ ...................................................481,569 ...................................................425,696 .......................................................8,590
05604X AB 2 ICL INDUSTRIAL CONTAINERS TERM LOAN B............................................................... ................ 09/29/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................362,142 ...................................................363,886 .......................................................2,168
05604X AC 0 ICL INDUSTRIAL CONTAINERS TERM LOAN C............................................................... ................ 08/26/2010 Tax Free Exchange................................................................................................. ............................................................ .....................................................33,948 .....................................................34,114 .............................................................0
057224 AZ 0 BAKER HUGHES INC SR NTS  5.125% 09/15/40.............................................................. ................ 08/19/2010 BEAR STEARNS & CO........................................................................................... ............................................................ ...................................................995,700 ................................................1,000,000 .............................................................0
06051G DZ 9 BANK OF AMERICA CORP SR  7.625% 06/01/19............................................................. ................ 02/12/2010 Various.................................................................................................................... ............................................................ ...................................................232,537 ...................................................210,000 .......................................................3,374
06052J AC 6 BANK OF AMERICA AUTO TRUST................................................................................... ................ 01/22/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ................................................1,124,957 ................................................1,125,000 .............................................................0
071813 BB 4 BAXTER INTERNATIONAL INC SR NTS........................................................................... ................ 03/04/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ............................................................ ...................................................124,854 ...................................................125,000 .............................................................0
075887 AW 9 BECTON DICKINSON SR NTS  3.250% 11/12/20.............................................................. ................ 11/08/2010 GOLDMAN SACHS & CO NY.................................................................................. ............................................................ ...................................................234,880 ...................................................235,000 .............................................................0
077454 AC 0 BELDEN INC SR SUB NTS  7.000% 03/15/17................................................................... ................ 04/05/2010 SCOTT STRINGFELLOW INC................................................................................ ............................................................ .......................................................4,950 .......................................................5,000 ...........................................................22
084664 BL 4 BERKSHIRE HATHAWAY FINANCE SR NTS.................................................................... ................ 01/06/2010 WALL STREET ACCESS........................................................................................ ............................................................ ...................................................194,419 ...................................................195,000 .............................................................0
084670 AV 0 BERKSHIRE HATHAWAY SR N  3.200% 02/11/15............................................................ ................ 02/04/2010 CHASESECURITIES NEWYORK............................................................................ ............................................................ ...................................................229,809 ...................................................230,000 .............................................................0
084670 AZ 1 BERKSHIRE HATHAWAY SR N  1.400% 02/10/12............................................................ ................ 02/04/2010 CHASE SECURITIES INC....................................................................................... ............................................................ ...................................................479,688 ...................................................480,000 .............................................................0
085789 AE 5 BERRY PETROLEUM CO SR N  6.750% 11/01/20............................................................ ................ 10/27/2010 WELLS FARGO SECURITIES CORP...................................................................... ............................................................ ...................................................270,000 ...................................................270,000 .............................................................0
085790 AQ 6 BERRY PLASTICS CORP SR   8.250% 11/15/15............................................................... ................ 12/07/2010 MORGANSTANLEY&COINC NY............................................................................. ............................................................ ...................................................265,000 ...................................................250,000 .......................................................1,432
086516 AF 8 BEST BUY CO CONVERT NTS  2.250% 01/15/22............................................................. ................ 03/02/2010 ADPCLEARING&OUTSOURCINGSER................................................................... ............................................................ ................................................1,345,600 ................................................1,280,000 .......................................................4,000
086516 AJ 0 BEST BUY CO SR NTS  6.750% 07/15/13......................................................................... ................ 02/18/2010 Various.................................................................................................................... ............................................................ ...................................................150,824 ...................................................135,000 .........................................................463
09061A AL 8 BIOMET INC DOLLAR TERM   3.293% 03/25/15............................................................... ................ 01/29/2010 DIRECT................................................................................................................... ............................................................ ...................................................482,513 ...................................................494,885 .............................................................0
09256B AA 5 BLACKSTONE HOLDINGS FINA SER 144A SR NTS........................................................ ................ 01/14/2010 BAIRD ROBERT W & CO INC................................................................................. ............................................................ ................................................1,008,740 ................................................1,000,000 .....................................................27,604
09747F AC 9 BOISE PAPER HOLDINGS LLC SR NTS........................................................................... ................ 07/15/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................217,559 ...................................................215,000 .......................................................3,978
09747G AB 9 BOISE PAPER HDG/CO SR N  8.000% 04/01/20............................................................... ................ 07/15/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................344,357 ...................................................350,000 .......................................................9,022
10138M AK 1 BOTTLING GROUP LLC SR N  5.125% 01/15/19.............................................................. ................ 09/15/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................569,245 ...................................................500,000 .......................................................4,627
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10510K AA 5 BRAMBLES USA INC SER 144A SR NTS.......................................................................... ................ 03/24/2010 CHASESECURITIES NEWYORK............................................................................ ............................................................ ...................................................224,930 ...................................................225,000 .............................................................0
109043 AG 4 BRIGGS & STRATTON CORP SR NTS............................................................................. ................ 12/15/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................200,000 ...................................................200,000 .............................................................0
111621 AG 3 BROCADE COMMUNICATIONS SYS SR NTS.................................................................. ................ 09/28/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................297,866 ...................................................300,000 .......................................................4,030
1248EP AL 7 CCO HOLDINGS LLC/CAP CORP SR NTS....................................................................... ................ 12/23/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................211,651 ...................................................210,000 .......................................................2,435
1248EP AQ 6 CCO HOLDINGS LLC/CAP CORP SR NTS....................................................................... ................ 12/23/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................653,250 ...................................................650,000 .....................................................11,258
12502C AS 0 CCH II LLC/ CCH II CAPITA SR NTS................................................................................. ................ 12/07/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................195,525 ...................................................165,000 .......................................................7,116
12513G AU 3 CDW LLC/CDW FINANCE SER 144A SR NTS.................................................................. ................ 12/03/2010 CHASE SECURITIES INC....................................................................................... ............................................................ ...................................................235,000 ...................................................235,000 .............................................................0
12543D AF 7 COMMUNITY HEALTH SYSTEMS SR NTS....................................................................... ................ 11/08/2010 GOLDMAN SACHS & CO NY.................................................................................. ............................................................ ...................................................331,700 ...................................................310,000 .......................................................8,942
12543K AB 0 COMMNTY HEALTH SYSTEMS INC................................................................................. ................ 01/22/2010 DIRECT................................................................................................................... ............................................................ .....................................................13,529 .....................................................14,316 .............................................................0
12543K AD 6 COMMNTY HEALTH SYSTEMS INC................................................................................. ................ 01/22/2010 DIRECT................................................................................................................... ............................................................ ...................................................261,992 ...................................................277,240 .............................................................0
125509 BJ 7 CIGNA CORP SR NTS  5.375% 03/15/17.......................................................................... ................ 09/01/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................361,188 ...................................................330,000 .......................................................8,475
12561E AK 1 CKE RESTUARANTS INC SR  11.375% 07/15/18............................................................. ................ 12/15/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................181,579 ...................................................185,000 .......................................................8,944
12572Q AA 3 CME GROUP INC NTS  5.400% 08/01/13.......................................................................... ................ 07/21/2010 MCDONALD & COMPANY...................................................................................... ............................................................ ................................................5,545,950 ................................................5,000,000 ...................................................131,250
12572Q AD 7 CME GROUP INC SR NTS  5.750% 02/15/14.................................................................... ................ 03/04/2010 MIZUHO SECURITIES USA INC............................................................................. ............................................................ ...................................................344,221 ...................................................310,000 .......................................................1,188
12619S AC 0 CNH EQUIPMENT TRUST SER 2010-C CL A3.................................................................. ................ 11/10/2010 GREENWICH CAPITAL MARKETS INC.................................................................. ............................................................ ...................................................324,985 ...................................................325,000 .............................................................0
12621E AD 5 CNO FINANCIAL GROUP INC SER 144A SR NTS............................................................ ................ 12/14/2010 MORGANSTANLEY&COINC NY............................................................................. ............................................................ .....................................................85,000 .....................................................85,000 .............................................................0
126307 AA 5 CSC HOLDINGS LLC SR NTS  8.500% 04/15/14............................................................... ................ 09/07/2010 Various.................................................................................................................... ............................................................ ...................................................318,275 ...................................................290,000 .......................................................9,505
126307 AB 3 CSC HOLDINGS LLC SR NTS  8.500% 06/15/15............................................................... ................ 12/07/2010 BARCLAYS CAPITAL INC/FIXED INC.................................................................... ............................................................ ...................................................261,600 ...................................................240,000 .......................................................9,917
126802 BD 8 CABELAS MASTER CREDIT CARD.................................................................................. ................ 09/09/2010 STIFEL NICOLAUS & CO INC................................................................................. ............................................................ ................................................3,072,188 ................................................3,000,000 .......................................................5,500
12686C AY 5 CABLEVISION SYSTEMS CORP SR NTS......................................................................... ................ 09/02/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................493,562 ...................................................500,000 .....................................................20,005
131347 BS 4 CALPINE CORP SER 144A SR NTS.................................................................................. ................ 07/26/2010 Various.................................................................................................................... ............................................................ ...................................................310,699 ...................................................310,000 .........................................................177

13134M AH 6 CALPINE CORP FIRST PRIORITY TERM LOAN............................................................... ................ 04/28/2010 DIRECT................................................................................................................... ............................................................ ...................................................245,026 ...................................................254,572 .............................................................0
13342B AB 1 CAMERON INTERNATIONAL CORP CONV SR NTS........................................................ ................ 05/11/2010 Various.................................................................................................................... ............................................................ ................................................1,498,214 ................................................1,250,000 .....................................................12,578
13959R AA 2 CAPELLA HEALTHCARE SER 144A SR NTS.................................................................... ................ 06/22/2010 Various.................................................................................................................... ............................................................ ...................................................595,056 ...................................................600,000 .............................................................0
14170T AF 8 CAREFUSION CORP SR NTS  5.125% 08/01/14............................................................... ................ 02/05/2010 Tax Free Exchange................................................................................................. ............................................................ .....................................................69,351 .....................................................70,000 .............................................................0
141784 DK 1 CARGILL INC SER 144A SR  7.350% 03/06/19................................................................. ................ 09/15/2010 BAIRD ROBERT W & CO INC................................................................................. ............................................................ ................................................1,261,250 ................................................1,000,000 .......................................................2,858
147446 AQ 1 CASE NEW HOLLAND INC SER 144A SR NTS................................................................. ................ 09/17/2010 Various.................................................................................................................... ............................................................ ...................................................425,269 ...................................................415,000 .......................................................2,021
149123 BQ 3 CATERPILLAR INC NTS  7.900% 12/15/18........................................................................ ................ 04/28/2010 Various.................................................................................................................... ............................................................ ................................................2,200,647 ................................................1,788,000 .....................................................47,551
14912L 4F 5 CATERPILLAR FIN SERV CORP SR NTS......................................................................... ................ 06/14/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................401,029 ...................................................355,000 .......................................................7,248
15089Q AA 2 CELANESE US HOLDINGS LLC SER 144A SR NTS......................................................... ................ 09/15/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................155,000 ...................................................155,000 .............................................................0
15131Y AC 9 TL ACQUISITIONS/CENGAGE LEARN TERM LOAN........................................................ ................ 01/20/2010 DIRECT................................................................................................................... ............................................................ ...................................................441,685 ...................................................494,885 .............................................................0
153527 AG 1 CENTRAL GARDEN & PET CO SR NTS............................................................................ ................ 06/23/2010 Various.................................................................................................................... ............................................................ ...................................................481,700 ...................................................480,000 .......................................................6,348
156708 AR 0 CEPHALON INC CONVERT SR  2.500% 05/01/14............................................................ ................ 03/31/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ............................................................ ................................................1,158,580 ................................................1,000,000 .....................................................10,764
15671B AE 1 CENVEO CORP SR NTS  8.875% 02/01/18....................................................................... ................ 05/27/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................496,593 ...................................................500,000 .....................................................13,806
15671F AG 7 CENVEO CORP TERM LOAN B  6.250% 08/30/15............................................................ ................ 12/14/2010 DIRECT................................................................................................................... ............................................................ ...................................................396,000 ...................................................400,000 .............................................................0
165167 CA 3 CHESAPEAKE ENERGY CORP CONVERT SR NTS......................................................... ................ 03/08/2010 Various.................................................................................................................... ............................................................ ................................................1,148,735 ................................................1,350,000 .....................................................10,875
165167 CD 7 CHESAPEAKE ENERGY CORP SR NTS........................................................................... ................ 03/17/2010 DEUTSCHE BANC ALEX BROWN INC................................................................... ............................................................ ...................................................205,350 ...................................................185,000 .......................................................1,806
165167 CF 2 CHESAPEAKE ENERGY CORP SR NTS........................................................................... ................ 08/09/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ............................................................ ...................................................220,000 ...................................................220,000 .............................................................0
171871 AM 8 CINCINNATI BELL INC SR   8.750% 03/15/18................................................................... ................ 03/11/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................345,776 ...................................................350,000 ...........................................................24
17285T AD 8 CITADEL BROADCASTING  CORP................................................................................... ................ 12/06/2010 CHASESECURITIES NEWYORK............................................................................ ............................................................ ...................................................602,250 ...................................................600,000 .............................................................0
172967 FA 4 CITIGROUP INC SR NTS  6.010% 01/15/15...................................................................... ................ 04/14/2010 CITIGROUPGBLMKTS/SALOMON NE.................................................................... ............................................................ ...................................................328,873 ...................................................310,000 .......................................................6,417
172967 FD 8 CITIGROUP INC SR NTS  4.750% 05/19/15...................................................................... ................ 05/13/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ............................................................ ................................................4,972,350 ................................................5,000,000 .............................................................0
17308B AH 1 CITIBANK OMNI MASTER TRUST.................................................................................... ................ 09/01/2010 BAIRD ROBERT W & CO INC................................................................................. ............................................................ ................................................3,050,625 ................................................3,000,000 .......................................................4,356
18911M AD 3 CLOUD PEAK ENERGY RES/FIN SR NTS........................................................................ ................ 09/24/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................228,526 ...................................................230,000 .......................................................5,376
18948K AA 0 CLUBCORP CLUB OPERATIONS SER 144A SR NTS...................................................... ................ 12/06/2010 CITIGROUPGBLMKTS/SALOMON NE.................................................................... ............................................................ ...................................................318,250 ...................................................335,000 .........................................................838
191216 AN 0 COCA COLA CO SR NTS  0.750% 11/15/13...................................................................... ................ 11/04/2010 GOLDMAN SACHS & CO NY.................................................................................. ............................................................ ...................................................579,727 ...................................................580,000 .............................................................0
193459 AH 7 COLEMAN CABLE INC SR NT  9.000% 02/15/18.............................................................. ................ 07/19/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................237,610 ...................................................240,000 .......................................................9,960
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19416Q DQ 0 COLGATE-PALMOLIVE CO SR  1.375% 11/01/15............................................................. ................ 10/29/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ............................................................ ................................................3,473,680 ................................................3,500,000 .............................................................0
19416Q DR 8 COLGATE-PALMOLIVE CO SR  2.950% 11/01/20............................................................. ................ 10/29/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ............................................................ ................................................2,458,250 ................................................2,500,000 .............................................................0
20030N AF 8 COMCAST CORP SR NTS  5.650% 06/15/35.................................................................... ................ 10/08/2010 DEUTSCHE BANC ALEX BROWN INC................................................................... ............................................................ .....................................................30,918 .....................................................30,000 .........................................................560
20030N AU 5 COMCAST CORP SR NTS  6.300% 11/15/17.................................................................... ................ 04/22/2010 JEFFERIES & CO BONDS DIR............................................................................... ............................................................ ...................................................195,267 ...................................................175,000 .......................................................4,961
200340 AN 7 COMERICA INC SR NTS  3.000% 09/16/15....................................................................... ................ 09/13/2010 CHASESECURITIES NEWYORK............................................................................ ............................................................ ...................................................214,733 ...................................................215,000 .............................................................0
20162U AB 1 COMMERCIAL BARGE LINE CO SR NTS......................................................................... ................ 01/19/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................252,750 ...................................................265,000 .............................................................0
20453E AC 3 COMPLETE PRODUCTION SERV INC SR NTS................................................................ ................ 04/15/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ............................................................ ...................................................347,125 ...................................................350,000 .......................................................7,356
20605P AB 7 CONCHO RESOURCES INC SR  7.000% 01/15/21........................................................... ................ 12/09/2010 CHASE SECURITIES INC....................................................................................... ............................................................ ...................................................275,000 ...................................................275,000 .............................................................0
20854P AC 3 CONSOL ENERGY INC SER 144A SR NTS...................................................................... ................ 03/25/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................305,000 ...................................................305,000 .............................................................0
20854P AE 9 CONSOL ENERGY INC SER 144A SR NTS...................................................................... ................ 03/25/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................750,000 ...................................................750,000 .............................................................0
209111 EV 1 CONSOLIDATED EDISON CO OF NY SR NTS................................................................. ................ 11/19/2010 CANTORCLEARINGSERV NEWYORK................................................................... ............................................................ ...................................................295,087 ...................................................235,000 .......................................................8,046
21036P AD 0 CONSTELLATION BRANDS INC SR NTS......................................................................... ................ 04/23/2010 GOLDMAN SACHS & CO NY.................................................................................. ............................................................ ...................................................246,000 ...................................................240,000 .......................................................2,755
212015 AB 7 CONTINENTAL RESOURCES INC SR NTS...................................................................... ................ 02/09/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................496,982 ...................................................500,000 .............................................................0
212015 AE 1 CONTINENTAL RESOURCES INC.................................................................................... ................ 11/10/2010 RBCDAINRAUSCHERINC MINNEAP..................................................................... ............................................................ ...................................................129,600 ...................................................120,000 .......................................................1,425
216871 AE 3 COOPER US INC SR NTS  3.875% 12/15/20..................................................................... ................ 12/02/2010 GOLDMAN SACHS & CO NY.................................................................................. ............................................................ ...................................................154,261 ...................................................155,000 .............................................................0
216871 AF 0 COOPER US INC  SR NTS  2.375% 01/15/16.................................................................... ................ 12/02/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................359,341 ...................................................360,000 .............................................................0
22003B AC 0 CORP OFFICE PROP LP CONVERT................................................................................. ................ 04/01/2010 BEAR STEARNS SECURITIES CORP.................................................................... ............................................................ ................................................1,138,500 ................................................1,150,000 .............................................................0
22238H GQ 7 COUNTRYWIDE HOME LN MTN  5.800% 06/07/12.......................................................... ................ 03/23/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................133,325 ...................................................125,000 .......................................................2,195
224044 BM 8 COX COMMUNICATIONS INC SR NTS............................................................................. ................ 06/23/2010 LAZARDCAPITALMARKETSLLC NE...................................................................... ............................................................ .....................................................86,446 .....................................................80,000 .........................................................157
225310 AC 5 CREDIT ACCEPTANC SER 144A SR NTS........................................................................ ................ 01/29/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ............................................................ ...................................................238,984 ...................................................240,000 ...........................................................56
228227 BA 1 CROWN CASTLE INTL CORP SR NTS............................................................................. ................ 06/23/2010 Various.................................................................................................................... ............................................................ ...................................................583,500 ...................................................600,000 .......................................................4,988
22822R AR 1 CROWN CASTLE TOWERS LLC SER 144A SR NTS........................................................ ................ 01/08/2010 MORGANSTANLEY&COINC NY............................................................................. ............................................................ ...................................................150,000 ...................................................150,000 .............................................................0
22822R AZ 3 CROWN CASTLE TOWERS LLC SER 144A SR NTS........................................................ ................ 11/03/2010 Various.................................................................................................................... ............................................................ ................................................4,134,820 ................................................4,000,000 .......................................................9,766
23311R AD 8 DCP MIDSTREAM LLC SER 144A SR NT......................................................................... ................ 03/08/2010 CHASE/GREENWICH CAP..................................................................................... ............................................................ .....................................................99,892 ...................................................100,000 .............................................................0
23582L AB 7 DANA HOLDING CORP TERM ADVANCE........................................................................ ................ 01/08/2010 DIRECT................................................................................................................... ............................................................ ...................................................331,807 ...................................................345,632 .............................................................0
237266 AB 7 DARLING INTERNATIONAL INC....................................................................................... ................ 12/03/2010 CHASESECURITIES NEWYORK............................................................................ ............................................................ ...................................................300,000 ...................................................300,000 .............................................................0
23833N AG 9 DAVE & BUSTERS INC SR N 11.000% 06/01/18............................................................... ................ 11/16/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................410,000 ...................................................410,000 .....................................................20,671
23918K AM 0 DAVITA INC SR NTS  6.625% 11/01/20............................................................................. ................ 10/05/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................500,000 ...................................................500,000 .............................................................0
24227V AH 1 REYNOLDS & REYNOLDS CO TERM LOAN B................................................................. ................ 05/25/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................440,385 ...................................................443,681 .............................................................0
24422E QU 6 JOHN DEERE CAPITAL CORP SR MTN........................................................................... ................ 04/15/2010 BARCLAYS CAPITAL INC/FIXED INC.................................................................... ............................................................ ...................................................419,073 ...................................................385,000 .......................................................2,201
25389M AC 3 DIGITALGLOBE INC SR NTS 10.500% 05/01/14............................................................... ................ 06/18/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................280,968 ...................................................285,000 .......................................................3,907
25459H AN 5 DIRECTV HOLDINGS LLC SR  3.550% 03/15/15............................................................... ................ 06/03/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................184,862 ...................................................185,000 .......................................................1,496
25459H AQ 8 DIRECTV HOLDINGS LLC SR  6.350% 03/15/40............................................................... ................ 06/03/2010 Tax Free Exchange................................................................................................. ............................................................ .....................................................54,941 .....................................................55,000 .........................................................796
254687 AW 6 DISNEY WALT CO SR MTN S  4.500% 12/15/13............................................................... ................ 08/24/2010 Various.................................................................................................................... ............................................................ ................................................4,353,027 ................................................3,929,000 .....................................................38,632
25468P CG 9 WALT DISNEY CO. SR MTN  6.000% 07/17/17................................................................. ................ 07/20/2010 MERRILL LYNCH PROFESSIONAL CLE................................................................ ............................................................ ...................................................699,752 ...................................................590,000 .........................................................590
25470X AB 1 DISH DBS CORP SR NTS  7.875% 09/01/19..................................................................... ................ 12/23/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................260,000 ...................................................250,000 .......................................................6,453
256604 AN 9 DOLE FOOD COMPANY TERM LOAN B1......................................................................... ................ 05/27/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................166,511 ...................................................168,141 .......................................................1,295
256604 AP 4 DOLE FOOD COMPANY TERM LOAN C1......................................................................... ................ 04/14/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................413,501 ...................................................417,621 .............................................................0
256669 AF 9 DOLLAR GENERAL CORP SR  10.625% 07/15/15............................................................ ................ 02/22/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ............................................................ ...................................................290,175 ...................................................265,000 .......................................................3,128
25746U AT 6 DOMINION RESOURCES INC CONVERT SR NTS........................................................... ................ 03/02/2010 ADPCLEARING&OUTSOURCINGSER................................................................... ............................................................ ...................................................923,525 ...................................................820,000 .......................................................3,872
260543 CC 5 DOW CHEMICAL CO SR NTS  4.250% 11/15/20............................................................... ................ 11/04/2010 BARCLAYS CAPITAL INC/FIXED INC.................................................................... ............................................................ .....................................................74,794 .....................................................75,000 .............................................................0
260543 CD 3 DOW CHEMICAL CO SR NTS  2.500% 02/15/16............................................................... ................ 11/04/2010 DEUTSCHE BANC ALEX BROWN INC................................................................... ............................................................ ...................................................234,648 ...................................................235,000 .............................................................0

26157W AK 1 DRESSER INC TERM LOAN TRANCHE B........................................................................ ................ 03/25/2010 DIRECT................................................................................................................... ............................................................ ...................................................477,362 ...................................................495,960 .............................................................0
26441C AC 9 DUKE ENERGY CORP SR NTS  3.950% 09/15/14............................................................ ................ 01/13/2010 WACHOVIA CAPITAL MARKETS LLC.................................................................... ............................................................ ...................................................400,308 ...................................................385,000 .......................................................5,956
26442C AJ 3 DUKE ENERGY CAROLINAS 1ST MTG BONDS............................................................... ................ 06/02/2010 CHASESECURITIES NEWYORK............................................................................ ............................................................ ...................................................174,892 ...................................................175,000 .............................................................0
26442E AA 8 DUKE ENERGY OHIO INC BONDS 1ST MTG................................................................... ................ 04/26/2010 PERSHING LLC...................................................................................................... ............................................................ ...................................................216,626 ...................................................200,000 .........................................................848
26442T AA 5 DUKE UNIVERSITY NTS  4.200% 04/01/14....................................................................... ................ 12/22/2010 JEFFERIES & CO BONDS DIR............................................................................... ............................................................ ...................................................980,646 ...................................................911,000 .......................................................9,247
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26817C AA 9 DYNCORP INTERNATIONAL INC..................................................................................... ................ 06/29/2010 CITIGROUPGBLMKTS/SALOMON NE.................................................................... ............................................................ ...................................................185,000 ...................................................185,000 .............................................................0
268648 AM 4 EMC CORP MASS CONV SR N  1.750% 12/01/13............................................................ ................ 08/19/2010 KBC FINANCIAL PRODUCTS................................................................................. ............................................................ ................................................1,311,688 ................................................1,020,000 .......................................................4,115
26875P AE 1 EOG RESOURCES INC SR NT  4.400% 06/01/20............................................................. ................ 05/17/2010 CHASESECURITIES NEWYORK............................................................................ ............................................................ ...................................................149,601 ...................................................150,000 .............................................................0
26884T AB 8 ERAC USA FINANCE COMPANY SER 144A SR NTS....................................................... ................ 06/24/2010 DEUTSCHE BANC ALEX BROWN INC................................................................... ............................................................ ...................................................169,738 ...................................................170,000 .............................................................0
269279 AD 7 EXCO RESOURCES INC SR N  7.500% 09/15/18............................................................. ................ 09/10/2010 CHASESECURITIES NEWYORK............................................................................ ............................................................ ...................................................541,915 ...................................................550,000 .............................................................0
278642 AA 1 EBAY INC SR NTS  0.875% 10/15/13................................................................................ ................ 10/21/2010 Various.................................................................................................................... ............................................................ ...................................................663,623 ...................................................665,000 .............................................................0
27876G AY 4 ECHOSTAR DBS CORP SR NT  6.625% 10/01/14............................................................ ................ 08/30/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ............................................................ ...................................................251,431 ...................................................245,000 .......................................................6,808
27876G BE 7 ECHOSTAR DBS CORP SR NT  7.125% 02/01/16............................................................ ................ 05/25/2010 CHASESECURITIES NEWYORK............................................................................ ............................................................ ...................................................387,000 ...................................................400,000 .......................................................9,263
28140J AC 4 EDUCATION MANAGEMENT LLC SR NTS....................................................................... ................ 09/24/2010 BARCLAYS CAPITAL INC....................................................................................... ............................................................ ...................................................492,500 ...................................................500,000 .....................................................14,340
28336L BU 2 EL PASO CORP SER 144A SR NTS.................................................................................. ................ 09/24/2010 Taxable Exchange................................................................................................... ............................................................ ...................................................286,086 ...................................................250,000 .............................................................0
29264F AC 0 ENDO PHARMACEUTICALS HLDG................................................................................... ................ 12/01/2010 Various.................................................................................................................... ............................................................ ...................................................217,508 ...................................................215,000 .........................................................404
292757 AA 9 ENERGYSOLUTIONS INC/LLC SER 144A SR NTS........................................................... ................ 08/05/2010 CHASE SECURITIES INC....................................................................................... ............................................................ ...................................................157,904 ...................................................160,000 .............................................................0
29379V AB 9 ENTERPRISE PRODUCTS OPERATING SR NTS............................................................. ................ 04/21/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................200,349 ...................................................185,000 .........................................................726
29444U AJ 5 EQUINIX INC SR NTS  8.125% 03/01/18........................................................................... ................ 02/26/2010 CITIGROUPGBLMKTS/SALOMON NE.................................................................... ............................................................ ...................................................400,000 ...................................................400,000 .............................................................0
297425 AG 5 ESTERLINE TECHNOLOGIES CORP................................................................................ ................ 07/19/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................400,000 ...................................................400,000 .............................................................0
302106 AB 5 EXOPAC HOLDING CORP SR  11.250% 02/01/14............................................................ ................ 01/07/2010 GOLDMAN SACHS & CO NY.................................................................................. ............................................................ ...................................................186,750 ...................................................180,000 .......................................................9,056
30224X AA 2 EXTENDED STAY AMERICA TRUST................................................................................ ................ 11/03/2010 CHASESECURITIES NEWYORK............................................................................ ............................................................ ...................................................199,679 ...................................................199,680 .........................................................360
30225X AA 1 EXTERRAN HOLDINGS INC CONV SR NTS..................................................................... ................ 09/28/2010 Various.................................................................................................................... ............................................................ ...................................................553,427 ...................................................460,000 .......................................................3,468
30225X AB 9 EXTERRAN HOLDINGS INC SER 144A SR NTS............................................................... ................ 12/22/2010 Various.................................................................................................................... ............................................................ ...................................................600,665 ...................................................600,000 .......................................................4,229
302941 AH 2 FTI CONSULTING INC SER 144A SR NTS........................................................................ ................ 09/16/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................250,000 ...................................................250,000 .............................................................0
313551 AN 3 FEDERAL MOGUL CORP TERM LOAN B......................................................................... ................ 12/27/2010 DIRECT................................................................................................................... ............................................................ ...................................................422,438 ...................................................450,000 .............................................................0
31430Q BA 4 FELCOR LODGING LP SR NT 10.000% 10/01/14.............................................................. ................ 03/16/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................311,668 ...................................................345,000 .............................................................0
315292 AJ 1 FERRELLGAS PATNERS LP SR NTS............................................................................... ................ 07/08/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................246,772 ...................................................250,000 .......................................................6,147
315295 AE 5 FERRELLGAS LP SR NTS  8.625% 06/15/20.................................................................... ................ 08/26/2010 Various.................................................................................................................... ............................................................ ...................................................456,413 ...................................................450,000 .......................................................2,731
315405 AM 2 FERRO CORP SR NTS  7.875% 08/15/18......................................................................... ................ 08/17/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ............................................................ ...................................................752,063 ...................................................750,000 .............................................................0
31850U AC 3 CORELOGIC INC TERM LOAN  4.750% 04/12/16............................................................. ................ 04/09/2010 DIRECT................................................................................................................... ............................................................ ...................................................394,020 ...................................................398,000 .............................................................0
319963 AW 4 FIRST DATA CORP SER 144A SR NTS............................................................................ ................ 12/22/2010 Various.................................................................................................................... ............................................................ ...................................................362,681 ...................................................355,000 .......................................................3,498
337932 AC 1 FIRSTENERGY CORP  7.375% 11/15/31........................................................................... ................ 04/22/2010 BARCLAYS CAPITAL INC....................................................................................... ............................................................ .....................................................21,094 .....................................................20,000 .........................................................664
341099 CM 9 FLORIDA POWER CORP BOND  4.550% 04/01/20........................................................... ................ 05/04/2010 JP MORGAN CHASE BANK/HSBCI........................................................................ ............................................................ ...................................................255,308 ...................................................250,000 .......................................................1,327
345397 TZ 6 FORD MOTOR CREDIT CO  7.000% 10/01/13.................................................................. ................ 03/09/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................264,875 ...................................................260,000 .......................................................8,139
345397 VC 4 FORD MOTOR CREDIT CO SR  8.000% 12/15/16............................................................ ................ 03/09/2010 BARCLAYS CAPITAL INC/FIXED INC.................................................................... ............................................................ ...................................................267,150 ...................................................260,000 .......................................................5,027
345397 VH 3 FORD MOTOR CREDIT CO SR 12.000% 05/15/15........................................................... ................ 02/11/2010 CHASE SECURITIES INC....................................................................................... ............................................................ ...................................................129,375 ...................................................115,000 .......................................................3,527
345397 VJ 9 FORD MOTOR CREDIT CO SR  8.000% 06/01/14............................................................ ................ 08/30/2010 CHASE SECURITIES INC....................................................................................... ............................................................ ...................................................186,813 ...................................................175,000 .......................................................3,539
345397 VN 0 FORD MOTOR CREDIT CO SR  7.000% 04/15/15............................................................ ................ 08/30/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................187,200 ...................................................180,000 .......................................................5,005
34539K AE 4 FORD MOTOR COMPANY TERM LOAN TRANCHE B1.................................................... ................ 01/08/2010 DIRECT................................................................................................................... ............................................................ ...................................................432,413 ...................................................461,240 .............................................................0
35164G AC 6 FOX ACQUISITION SUB LLC TERM LOAN....................................................................... ................ 11/22/2010 DIRECT................................................................................................................... ............................................................ ...................................................271,898 ...................................................274,298 .............................................................0
35906A AA 6 FRONTIER COMMUNICATIONS CORP SR NTS.............................................................. ................ 11/29/2010 Various.................................................................................................................... ............................................................ ...................................................322,038 ...................................................295,000 .......................................................4,794
35906A AF 5 FRONTIER COMMUNICATIONS CORP SR NTS.............................................................. ................ 08/16/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................220,000 ...................................................220,000 .......................................................6,252
35906A AH 1 FRONTIER COMMUNICATIONS CORP SR NTS.............................................................. ................ 08/16/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................753,196 ...................................................750,000 .....................................................21,958
36159R AC 7 GEO GROUP INC SR NTS  7.750% 10/15/17.................................................................... ................ 10/22/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................493,952 ...................................................500,000 .........................................................753
36186C BV 4 ALLY FINANCIAL INC SR N  6.875% 08/28/12.................................................................. ................ 12/07/2010 CHASE SECURITIES INC....................................................................................... ............................................................ ...................................................329,963 ...................................................315,000 .......................................................6,136
36186C BW 2 ALLY FINANCIAL INC SR N  6.750% 12/01/14.................................................................. ................ 12/22/2010 BARCLAYS CAPITAL INC/FIXED INC.................................................................... ............................................................ ...................................................172,425 ...................................................165,000 .........................................................815
36186C BZ 5 ALLY FINANCIAL INC SR N  7.500% 12/31/13.................................................................. ................ 01/04/2010 Tax Free Exchange................................................................................................. ............................................................ .....................................................35,046 .....................................................51,000 .............................................................0
36186C CA 9 ALLY FINANCIAL INC NTS  8.000% 12/31/18.................................................................... ................ 01/04/2010 Tax Free Exchange................................................................................................. ............................................................ .....................................................29,205 .....................................................61,000 .............................................................0
36190Q AB 2 GXS WORLDWIDE INC SR NT  9.750% 06/15/15............................................................. ................ 09/13/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................127,602 ...................................................130,000 .......................................................3,098
364725 AN 1 GANNETT CO INC SR NTS  8.750% 11/15/14................................................................... ................ 10/04/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................272,652 ...................................................275,000 .......................................................9,291
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36962G 4C 5 GENERAL ELECTRIC CAP CORP SR NTS....................................................................... ................ 08/05/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................174,837 ...................................................155,000 .......................................................2,210
36962G 4N 1 GENERAL ELECTRIC CAP CORP SR MTN...................................................................... ................ 12/02/2010 BAIRD ROBERT W & CO INC................................................................................. ............................................................ ................................................3,495,000 ................................................3,500,000 .......................................................3,889
36962G 4Q 4 GENERAL ELECTRIC CAP CORP SR NTS....................................................................... ................ 09/13/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................249,623 ...................................................250,000 .............................................................0
37244D AD 1 GENON ESCROW CORP SER 144A SR NTS................................................................... ................ 10/07/2010 RBCDAINRAUSCHERINC MINNEAP..................................................................... ............................................................ ...................................................270,188 ...................................................275,000 .........................................................679
373298 BV 9 GEORGIA PAC CORP SR NTS  8.125% 05/15/11............................................................. ................ 04/05/2010 SCOTT STRINGFELLOW INC................................................................................ ............................................................ .....................................................10,550 .....................................................10,000 .........................................................323
373334 JS 1 GEORGIA POWER CO SR NTS  4.750% 09/01/40............................................................ ................ 08/26/2010 BARCLAYS CAPITAL INC/FIXED INC.................................................................... ............................................................ ...................................................470,421 ...................................................475,000 .............................................................0
375558 AH 6 GILEAD SCIENCES INC CONVERT SR NTS.................................................................... ................ 07/26/2010 Various.................................................................................................................... ............................................................ ................................................1,831,846 ................................................1,580,000 .......................................................1,900
38141E A2 5 GOLDMAN SACHS GROUP INC SR NTS.......................................................................... ................ 05/12/2010 BNP PARIBAS SECURITIES CORP/FI................................................................... ............................................................ ...................................................296,017 ...................................................270,000 .......................................................5,175
38141E A5 8 GOLDMAN SACHS GROUP INC SR NTS.......................................................................... ................ 03/01/2010 GOLDMAN SACHS & CO NY.................................................................................. ............................................................ ...................................................356,756 ...................................................360,000 .............................................................0
38141E A6 6 GOLDMAN SACHS GROUP INC SR NTS.......................................................................... ................ 07/21/2010 GOLDMAN SACHS & CO NY.................................................................................. ............................................................ ................................................1,150,792 ................................................1,095,000 .......................................................8,846
38141G FG 4 GOLDMAN SACHS GROUP INC  5.950% 01/18/18........................................................... ................ 07/30/2010 DIRECT................................................................................................................... ............................................................ ...................................................167,305 ...................................................155,000 .........................................................410
38143U MC 2 GOLDMAN SACHS GROUP INC SR MTN......................................................................... ................ 08/20/2010 PITTSBURGH NATIONAL BANK-SECUR............................................................... ............................................................ ................................................3,000,000 ................................................3,000,000 .............................................................0
38144L AB 6 GOLDMAN SACHS GROUP INC SR NTS.......................................................................... ................ 09/27/2010 Various.................................................................................................................... ............................................................ ................................................2,058,750 ................................................1,923,000 .....................................................40,483
38238Q AM 8 GOODRICH CORP SR MTN  6.800% 02/01/18.................................................................. ................ 09/21/2010 Raymond James FL St Pete.................................................................................... ............................................................ ................................................1,807,035 ................................................1,500,000 .....................................................15,017
382550 AZ 4 GOODYEAR TIRE & RUBBER CO SR NTS....................................................................... ................ 11/19/2010 Sterne Agee & Leach Inc......................................................................................... ............................................................ .....................................................77,875 .....................................................70,000 .........................................................184
382550 BA 8 GOODYEAR TIRE & RUBBER CO SR NTS....................................................................... ................ 03/03/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................523,400 ...................................................540,000 .............................................................0
38869C AG 8 GRAPHIC PACKAGING HOLDING.................................................................................... ................ 02/08/2010 DIRECT................................................................................................................... ............................................................ ...................................................464,423 ...................................................470,302 .............................................................0
404119 BJ 7 HCA INC SR NTS  7.875% 02/15/20.................................................................................. ................ 06/03/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................186,855 ...................................................190,000 .......................................................4,489
404122 AG 8 HCA INC TRANCHE B1 TERM LOAN................................................................................ ................ 01/25/2010 DIRECT................................................................................................................... ............................................................ ...................................................402,276 ...................................................424,006 .............................................................0
40429C GB 2 HSBC FINANCE CORP SER 144A SR NTS....................................................................... ................ 12/08/2010 JP MORGAN CHASE BANK/HSBCI........................................................................ ............................................................ ...................................................194,178 ...................................................200,000 .........................................................371
410345 AF 9 HANESBRANDS INC SR NTS  8.000% 12/15/16............................................................... ................ 06/25/2010 CHASESECURITIES NEWYORK............................................................................ ............................................................ ...................................................304,500 ...................................................300,000 .......................................................1,000
410345 AH 5 HANESBRANDS INC SER 144A SR NTS.......................................................................... ................ 11/04/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................300,000 ...................................................300,000 .............................................................0
41043F AJ 8 HANGER ORTHOPEDIC GROUP INC SR NTS................................................................. ................ 12/29/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................270,000 ...................................................270,000 .......................................................3,046
428040 CE 7 HERTZ CORP SER 144A SR   7.375% 01/15/21................................................................ ................ 12/20/2010 Various.................................................................................................................... ............................................................ ...................................................651,265 ...................................................650,000 .........................................................399
428236 BF 9 HEWLETT PACKARD CO SR N  3.750% 12/01/20............................................................ ................ 11/29/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ................................................1,139,026 ................................................1,141,000 .............................................................0
431318 AC 8 HILCORP ENERGY/FINANCE SER 144A SR NTS............................................................ ................ 10/14/2010 Various.................................................................................................................... ............................................................ ...................................................236,413 ...................................................230,000 .......................................................8,276
437076 AP 7 HOME DEPOT INC SR NTS  5.400% 03/01/16.................................................................. ................ 09/08/2010 BNP PARIBAS SECURITIES BOND........................................................................ ............................................................ ...................................................536,090 ...................................................475,000 .........................................................855
43812K AC 7 HONDA AUTO RECV OWNER TR..................................................................................... ................ 05/12/2010 CITIGROUPGBLMKTS/SALOMON NE.................................................................... ............................................................ ...................................................224,973 ...................................................225,000 .............................................................0
44107T AH 9 HOST HOTELS & RESORTS LP SR NTS.......................................................................... ................ 12/23/2010 GOLDMAN SACHS & CO NY.................................................................................. ............................................................ .....................................................50,288 .....................................................45,000 .......................................................1,845
44107T AH 9 HOST HOTELS & RESORTS LP SR NTS.......................................................................... ................ 06/07/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................354,343 ...................................................370,000 .....................................................13,135
44108E AS 7 HOST MARRIOTT LP SR NTS  7.125% 11/01/13.............................................................. ................ 05/25/2010 GOLDMAN SACHS & CO NY.................................................................................. ............................................................ ...................................................103,000 ...................................................103,000 .........................................................550
444859 AY 8 HUMANA INC BONDS  7.200% 06/15/18........................................................................... ................ 02/22/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ .....................................................97,021 .....................................................90,000 .......................................................1,260
44701P AS 3 HUNTSMAN INTL LLC TERM LOAN C.............................................................................. ................ 01/28/2010 DIRECT................................................................................................................... ............................................................ ...................................................409,128 ...................................................427,287 .............................................................0

44923W AC 5 HYUNDAI AUTO RECEIVABLES....................................................................................... ................ 05/05/2010 CHASESECURITIES NEWYORK............................................................................ ............................................................ ...................................................649,941 ...................................................650,000 .............................................................0
451102 AH 0 ICAHN ENTERPRISES FINANCIAL SR NTS..................................................................... ................ 07/22/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................316,382 ...................................................325,000 .........................................................506
45661T AD 3 INERGY LP / INERGY FIN SR NTS................................................................................... ................ 12/15/2010 WACHOVIACAPITALMARKETSLLC....................................................................... ............................................................ ...................................................103,500 ...................................................100,000 .......................................................2,498
45661T AJ 0 INERGY LP / INERGY FIN SER 144A SR NTS.................................................................. ................ 09/13/2010 WACHOVIACAPITALMARKETSLLC....................................................................... ............................................................ ...................................................200,000 ...................................................200,000 .............................................................0
45822U AP 9 INTELSAT CORP TRANCHE B2A TERM LOAN................................................................ ................ 01/26/2010 DIRECT................................................................................................................... ............................................................ ...................................................157,710 ...................................................165,358 .............................................................0
45822U AQ 7 INTELSAT CORP TRANCHE B2B TERM LOAN................................................................ ................ 01/26/2010 DIRECT................................................................................................................... ............................................................ ...................................................157,759 ...................................................165,409 .............................................................0
45822U AR 5 INTELSAT CORP TRANCHE B2C TERM LOAN................................................................ ................ 01/26/2010 DIRECT................................................................................................................... ............................................................ ...................................................157,710 ...................................................165,358 .............................................................0
458665 AP 1 INTERFACE INC SER 144A SR NTS................................................................................. ................ 11/18/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................190,000 ...................................................190,000 .............................................................0
45874Q AA 8 INTERLINE BRANDS INC SER 144A SR NTS................................................................... ................ 11/04/2010 Various.................................................................................................................... ............................................................ ...................................................441,290 ...................................................440,000 .............................................................0
45905U GY 4 INTL BK RECON & DEVELOP STP.................................................................................... ................ 12/10/2010 MORGAN KEEGAN & COMPANY INC.................................................................... ............................................................ ...................................................380,494 ...................................................380,000 .........................................................493
459745 FV 2 INTL LEASE FINANCE CORP SER 144A SR NTS............................................................. ................ 03/30/2010 Various.................................................................................................................... ............................................................ ...................................................274,075 ...................................................275,000 .........................................................369
45974V A8 1 INTL LEASE FINANCE CORP SR NTS.............................................................................. ................ 03/17/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................244,625 ...................................................260,000 .......................................................2,709
459902 AQ 5 INTL GAME TECHNOLOGY CONVERT SER 144A........................................................... ................ 07/29/2010 Various.................................................................................................................... ............................................................ ................................................1,738,029 ................................................1,490,000 .....................................................16,118
460933 AJ 3 INTERNATIONAL WIRE GROUP SER 144A SR NTS........................................................ ................ 04/20/2010 WACHOVIA CAPITAL MARKETS LLC.................................................................... ............................................................ ...................................................203,813 ...................................................205,000 .............................................................0
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46185R AK 6 LIFE TECHNOLOGIES CORP CONV SR NTS................................................................... ................ 07/08/2010 DEUTSCHE BANC ALEX BROWN INC................................................................... ............................................................ ................................................1,437,508 ................................................1,300,000 .......................................................8,017
462846 AB 2 IRON MOUNTAIN INC  7.750% 01/15/15........................................................................... ................ 02/11/2010 DEUTSCHE BANC ALEX BROWN INC................................................................... ............................................................ ...................................................249,375 ...................................................250,000 .......................................................1,722
46284P AL 8 IRON MOUNTAIN INC SR NT  8.000% 06/15/20............................................................... ................ 02/12/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ .....................................................99,750 ...................................................100,000 .......................................................1,400
46322V AA 3 IRONSHORE HOLDINGS US INC...................................................................................... ................ 05/10/2010 Various.................................................................................................................... ............................................................ ...................................................209,505 ...................................................210,000 ...........................................................43
46459L AE 2 ISLE OF CAPRI CASINOS DELAYED DRAW TL A............................................................ ................ 11/22/2010 DIRECT................................................................................................................... ............................................................ .....................................................90,672 .....................................................91,128 .............................................................0
46459L AF 9 ISLE OF CAPRI CASINOS DELAYED DRAW TL B............................................................ ................ 11/22/2010 DIRECT................................................................................................................... ............................................................ .....................................................79,694 .....................................................80,094 .............................................................0
46459L AG 7 ISLE OF CAPRI CASINOS TERM LOAN............................................................................ ................ 11/22/2010 DIRECT................................................................................................................... ............................................................ ...................................................226,607 ...................................................227,745 .............................................................0
46625H GY 0 JP MORGAN CHASE & CO SR  6.000% 01/15/18............................................................. ................ 10/22/2010 Various.................................................................................................................... ............................................................ ...................................................794,907 ...................................................724,000 .......................................................8,656
46625H HF 0 JP MORGAN CHASE & CO NT  6.400% 05/15/38............................................................. ................ 07/28/2010 BAIRD ROBERT W & CO INC................................................................................. ............................................................ ................................................1,749,585 ................................................1,500,000 .....................................................20,533
46625H HL 7 JP MORGAN CHASE & CO NT  6.300% 04/23/19............................................................. ................ 07/21/2010 Various.................................................................................................................... ............................................................ ................................................4,775,648 ................................................4,250,000 .....................................................77,438
46625H HP 8 JP MORGAN CHASE & CO SR  3.700% 01/20/15............................................................. ................ 04/15/2010 CHASE SECURITIES INC....................................................................................... ............................................................ ...................................................441,582 ...................................................435,000 .......................................................4,024
46625H HU 7 JP MORGAN CHASE & CO SR  4.250% 10/15/20............................................................. ................ 11/17/2010 Various.................................................................................................................... ............................................................ ...................................................309,949 ...................................................310,000 .........................................................243
471109 AB 4 JARDEN CORP SR NTS  7.500% 05/01/17........................................................................ ................ 05/19/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................199,250 ...................................................200,000 .........................................................958
472319 AG 7 JEFFERIES GROUP INC CONVERT SR NTS................................................................... ................ 05/17/2010 Various.................................................................................................................... ............................................................ ................................................1,534,343 ................................................1,540,000 .....................................................22,880
478160 AQ 7 JOHNSON & JOHNSON NTS  5.550% 08/15/17................................................................ ................ 04/13/2010 SCOTT STRINGFELLOW INC................................................................................ ............................................................ ................................................3,897,950 ................................................3,500,000 .....................................................32,915
478160 AV 6 JOHNSON & JOHNSON SR NT  4.500% 09/01/40............................................................ ................ 08/12/2010 BEAR STEARNS & CO........................................................................................... ............................................................ ...................................................978,840 ................................................1,000,000 .............................................................0
48238N AC 6 KAR HOLDINGS INC TERM L  3.020% 10/19/13............................................................... ................ 10/19/2010 NON-BROKER TRADE........................................................................................... ............................................................ ...................................................367,424 ...................................................375,402 .............................................................0
492386 AT 4 KERR MCGEE CORP  7.875% 09/15/31............................................................................ ................ 11/09/2010 CITIGROUPGBLMKTS/SALOMON NE.................................................................... ............................................................ .....................................................67,864 .....................................................60,000 .........................................................613
494368 BE 2 KIMBERLY CLARK SR NTS  3.625% 08/01/20.................................................................. ................ 07/26/2010 BEAR STEARNS & CO........................................................................................... ............................................................ ...................................................997,000 ................................................1,000,000 .............................................................0
50075N AZ 7 KRAFT FOODS INC SR NTS  6.500% 02/09/40................................................................. ................ 02/04/2010 CITIGROUPGBLMKTS/SALOMON NE.................................................................... ............................................................ .....................................................84,181 .....................................................85,000 .............................................................0
50075N BA 1 KRAFT FOODS INC SR NTS  5.375% 02/10/20................................................................. ................ 02/04/2010 DEUTSCHE BANC ALEX BROWN INC................................................................... ............................................................ ...................................................575,221 ...................................................580,000 .............................................................0
50075N BB 9 KRAFT FOODS INC SR NTS  4.125% 02/09/16................................................................. ................ 02/05/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ............................................................ ................................................3,986,320 ................................................4,000,000 .............................................................0
50178T AA 5 LYONDELL CHEMICAL COMPANY................................................................................... ................ 08/31/2010 GREENWICH CAPITAL MARKETS INC.................................................................. ............................................................ ...................................................253,800 ...................................................235,000 .......................................................7,572
513076 AP 4 LAMAR MEDIA CORP TERM B LOAN............................................................................... ................ 04/27/2010 DIRECT................................................................................................................... ............................................................ ...................................................312,744 ...................................................314,315 .............................................................0
51783Q AB 4 LAS VEGAS SANDS LLC TRANCHE B TERM LOAN........................................................ ................ 01/06/2010 DIRECT................................................................................................................... ............................................................ ...................................................297,284 ...................................................329,401 .............................................................0
51783Q AD 0 LAS VEGAS SANDS LLC DELAY....................................................................................... ................ 01/06/2010 DIRECT................................................................................................................... ............................................................ .....................................................60,070 .....................................................66,560 .............................................................0
521865 AR 6 LEAR CORP SR BOND  7.875% 03/15/18......................................................................... ................ 06/25/2010 Various.................................................................................................................... ............................................................ ...................................................694,000 ...................................................700,000 .....................................................10,128
52736R BB 7 LEVI STRAUSS & CO SR NT  7.625% 05/15/20................................................................ ................ 08/03/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................500,000 ...................................................500,000 .......................................................9,214
530715 AR 2 LIBERTY MEDIA LLC CONVERT SR NTS......................................................................... ................ 07/08/2010 Various.................................................................................................................... ............................................................ ................................................1,306,250 ................................................2,200,000 .....................................................31,651
531359 AA 5 LIBERTY TIRE RECYCLING SER 144A SR NTS............................................................... ................ 10/14/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................226,825 ...................................................215,000 .......................................................1,248
53219L AJ 8 LIFEPOINT HOSPITALS INC SER 144A SR NTS.............................................................. ................ 09/20/2010 BARCLAYS CAPITAL INC....................................................................................... ............................................................ ...................................................300,000 ...................................................300,000 .............................................................0
532716 AS 6 LIMITED BRANDS INC SR N  7.000% 05/01/20................................................................. ................ 04/20/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................300,000 ...................................................300,000 .............................................................0
536022 AE 6 LINN ENERGY LLC SER 144A SR NTS............................................................................. ................ 09/08/2010 BARCLAYS CAPITAL INC/FIXED INC.................................................................... ............................................................ ...................................................250,573 ...................................................255,000 .............................................................0
539830 AE 9 LOCKHEED MARTIN CORP SR  7.650% 05/01/16............................................................ ................ 09/10/2010 STIFEL NICOLAUS & CO INC................................................................................. ............................................................ ...................................................989,172 ...................................................787,000 .....................................................22,410
548661 CS 4 LOWE'S CO INC SR NTS  2.125% 04/15/16...................................................................... ................ 11/17/2010 WACHOVIACAPITALMARKETSLLC....................................................................... ............................................................ ................................................3,748,125 ................................................3,750,000 .............................................................0
552077 AR 0 LYONDELL CHEMICAL COMPANY TERM LOAN.............................................................. ................ 05/27/2010 Tax Free Exchange................................................................................................. ............................................................ .......................................................4,938 .......................................................4,988 .............................................................0
552078 BB 2 LYONDELL CHEMICAL COMPANY SR NTS..................................................................... ................ 08/31/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................190,313 ...................................................175,000 .......................................................1,711
552953 BH 3 MGM RESORTS INTL SR NTS 10.375% 05/15/14............................................................. ................ 11/29/2010 BANCOFAMERICASPECIALISTINC....................................................................... ............................................................ ...................................................328,925 ...................................................295,000 .......................................................1,445
55616X AE 7 MACYS RETAIL HLDGS INC STP CPN SR NTS............................................................... ................ 03/05/2010 Jefferies High Yield Trading..................................................................................... ............................................................ ...................................................538,350 ...................................................485,000 .......................................................6,576
563571 AH 1 MANITOWOC COMPANY INC SR NTS............................................................................. ................ 10/14/2010 Various.................................................................................................................... ............................................................ ...................................................314,801 ...................................................315,000 ...........................................................26
564563 AB 0 MANTECH INTL CO SR NTS  7.250% 04/15/18................................................................ ................ 08/19/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................318,237 ...................................................315,000 .......................................................7,993
565849 AG 1 MARATHON OIL CORP SR NT  6.500% 02/15/14............................................................. ................ 11/16/2010 MCDONALD & COMPANY...................................................................................... ............................................................ ................................................1,012,651 ...................................................889,000 .....................................................15,088
56808R AA 4 MARINA DISTRICT FINANCE SER 144A SR NTS............................................................. ................ 08/04/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................227,569 ...................................................230,000 .............................................................0
570506 AM 7 MARKWEST ENERGY PART/FIN SR NTS........................................................................ ................ 10/19/2010 WACHOVIACAPITALMARKETSLLC....................................................................... ............................................................ ...................................................100,000 ...................................................100,000 .............................................................0
573334 AB 5 MRTN MDSTRM PARTNER & FIN SR NTS....................................................................... ................ 11/04/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................133,207 ...................................................135,000 .......................................................1,098
574599 BG 0 MASCO CORP SR NTS  7.125% 03/15/20......................................................................... ................ 03/05/2010 CITIGROUPGBLMKTS/SALOMON NE.................................................................... ............................................................ ...................................................189,996 ...................................................190,000 .............................................................0
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579489 AE 5 MCCLATCHY CO SR NTS 11.500% 02/15/17.................................................................... ................ 08/31/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................293,172 ...................................................295,000 .......................................................1,508
58013M EK 6 MCDONALD'S CORP NTS  4.875% 07/15/40.................................................................... ................ 12/08/2010 Various.................................................................................................................... ............................................................ ...................................................976,155 ................................................1,000,000 .......................................................8,870
584404 AC 1 MEDIA GENERAL INC SR NT 11.750% 02/15/17.............................................................. ................ 07/27/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................190,693 ...................................................195,000 .....................................................10,502

58445M AM 4 MEDIACOM LLC CAPTL CORP SR NTS........................................................................... ................ 06/02/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................488,663 ...................................................500,000 .....................................................13,561
585055 AR 7 MEDTRONIC INC SR NTS  3.000% 03/15/15.................................................................... ................ 03/11/2010 DEUTSCHE BANC ALEX BROWN INC................................................................... ............................................................ ...................................................579,948 ...................................................580,000 .............................................................0
585055 AS 5 MEDTRONIC INC SR NTS  4.450% 03/15/20.................................................................... ................ 03/11/2010 CHASESECURITIES NEWYORK............................................................................ ............................................................ .....................................................89,856 .....................................................90,000 .............................................................0
587682 AC 9 MERCEDES-BENZ AUTO REC.......................................................................................... ................ 04/13/2010 CITIGROUPGBLMKTS/SALOMON NE.................................................................... ............................................................ ................................................1,099,788 ................................................1,100,000 .............................................................0
58933Y AA 3 MERCK & CO. INC. SR NTS  3.875% 01/15/21................................................................. ................ 12/07/2010 CHASE SECURITIES INC....................................................................................... ............................................................ ...................................................210,363 ...................................................211,000 .............................................................0
590188 JF 6 MERRILL LYNCH & CO  6.500% 07/15/18......................................................................... ................ 01/13/2010 DEUTSCHE BANC ALEX BROWN INC................................................................... ............................................................ ...................................................408,797 ...................................................385,000 .........................................................278
59018Y J6 9 MERRILL LYNCH & CO SR MTN SER C........................................................................... ................ 03/03/2010 CITIGROUPGBLMKTS/SALOMON NE.................................................................... ............................................................ ...................................................361,830 ...................................................350,000 .........................................................622
59018Y R7 8 MERRILL LYNCH & CO CONVERT SR NTS..................................................................... ................ 04/07/2010 ADPCLEARING&OUTSOURCINGSER................................................................... ............................................................ ...................................................585,178 ...................................................600,000 .......................................................4,552
59156R AT 5 METLIFE INC NTS  7.717% 02/15/19................................................................................. ................ 02/23/2010 UBS SECURITIES LLC........................................................................................... ............................................................ ...................................................144,349 ...................................................125,000 .........................................................278
59156R AU 2 METLIFE INC SR NTS  6.750% 06/01/16........................................................................... ................ 04/12/2010 BNY/SPECIAL PROCESSING #7............................................................................ ............................................................ ................................................3,392,040 ................................................3,000,000 .....................................................75,375
594088 AC 0 MICHAELS STORE INC TERM LOAN B-2......................................................................... ................ 01/05/2010 DIRECT................................................................................................................... ............................................................ ...................................................528,088 ...................................................551,527 .............................................................0
594918 AD 6 MICROSOFT CORP SR NTS  5.200% 06/01/39................................................................. ................ 08/13/2010 STIFEL NICOLAUS & CO INC................................................................................. ............................................................ ................................................1,112,970 ................................................1,000,000 .....................................................11,122
594918 AH 7 MICROSOFT CORP SR NTS  3.000% 10/01/20................................................................. ................ 09/22/2010 BEAR STEARNS & CO........................................................................................... ............................................................ ...................................................991,360 ................................................1,000,000 .............................................................0
594918 AJ 3 MICROSOFT CORP SR NTS  4.500% 10/01/40................................................................. ................ 12/10/2010 BAIRD ROBERT W & CO INC................................................................................. ............................................................ ...................................................464,655 ...................................................500,000 .......................................................4,875
59562V AM 9 MIDAMERICAN ENERGY HLDGS SR NTS....................................................................... ................ 02/08/2010 DEUTSCHE BANC ALEX BROWN INC................................................................... ............................................................ ...................................................406,485 ...................................................404,000 .......................................................8,936
60871R AA 8 MOLSON COORS BREWING CO CONVERT SR NTS...................................................... ................ 03/04/2010 RBCDAINRAUSCHERINC MINNEAP..................................................................... ............................................................ ................................................1,505,875 ................................................1,400,000 .......................................................3,792
617446 C2 3 MORGAN STANLEY MTN SER   5.450% 01/09/17............................................................ ................ 06/15/2010 MORGANSTANLEY&COINC NY............................................................................. ............................................................ ...................................................682,675 ...................................................700,000 .....................................................16,850
617446 K4 0 MORGAN STANLEY CONVERT SR NTS.......................................................................... ................ 04/07/2010 ADPCLEARING&OUTSOURCINGSER................................................................... ............................................................ ...................................................903,231 ...................................................910,000 .......................................................2,759
61747Y CJ 2 MORGAN STANLEY SR NTS  5.625% 09/23/19................................................................ ................ 04/09/2010 BAIRD ROBERT W & CO INC................................................................................. ............................................................ ................................................2,963,400 ................................................3,000,000 .......................................................9,844
61747Y CT 0 MORGAN STANLEY SR NTS  3.450% 11/02/15................................................................ ................ 10/26/2010 MORGANSTANLEY&COINC NY............................................................................. ............................................................ ...................................................399,744 ...................................................400,000 .............................................................0
61980A AC 7 MOTIVA ENTERPRISES LLC SER 144A NTS................................................................... ................ 01/07/2010 Various.................................................................................................................... ............................................................ .....................................................98,678 .....................................................96,000 ...........................................................15
62704P AA 1 MURRAY ENERGY CORP SER 144A SR NTS.................................................................. ................ 11/30/2010 GOLDMAN SACHS & CO NY.................................................................................. ............................................................ ...................................................262,650 ...................................................255,000 .....................................................12,198
628530 AP 2 MYLAN INC SER 144A SR N  6.000% 11/15/18................................................................. ................ 11/09/2010 CHASESECURITIES NEWYORK............................................................................ ............................................................ ...................................................408,568 ...................................................415,000 .............................................................0
62853H AD 2 MYLAN INC US TRANCHE B TERM LOAN....................................................................... ................ 01/28/2010 DIRECT................................................................................................................... ............................................................ .....................................................80,693 .....................................................81,508 .............................................................0
62875U AH 8 NBC UNIVERSAL SER 144A SR NTS................................................................................ ................ 09/27/2010 MORGANSTANLEY&COINC NY............................................................................. ............................................................ ................................................1,412,647 ................................................1,413,000 .............................................................0
629377 BG 6 NRG ENERGY INC SR NTS  8.500% 06/15/19.................................................................. ................ 01/25/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................207,050 ...................................................205,000 .......................................................2,081
629377 BH 4 NRG ENERGY INC SER 144A SR NTS............................................................................. ................ 08/17/2010 CITIGROUPGBLMKTS/SALOMON NE.................................................................... ............................................................ ...................................................250,000 ...................................................250,000 .............................................................0
629568 AU 0 NABORS INDUSTRIES INC SER 144A SR NTS................................................................ ................ 09/09/2010 UBSFINANCIALSERVICESINC WE........................................................................ ............................................................ ................................................1,991,280 ................................................2,000,000 .............................................................0
631103 AC 2 NASDAQ OMX GROUP SR NTS  4.000% 01/15/15........................................................... ................ 01/12/2010 CHASE SECURITIES INC....................................................................................... ............................................................ .....................................................64,669 .....................................................65,000 .............................................................0
631103 AD 0 NASDAQ OMX GROUP SR NTS  5.550% 01/15/20........................................................... ................ 01/12/2010 CHASE SECURITIES INC....................................................................................... ............................................................ .....................................................64,729 .....................................................65,000 .............................................................0
637432 MM 4 NATL RURAL UTIL COOP FIN CO BONDS....................................................................... ................ 10/25/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................239,916 ...................................................240,000 .............................................................0
65339E AA 2 NEXSTAR MISSION BROADCAST.................................................................................... ................ 04/29/2010 Various.................................................................................................................... ............................................................ ...................................................180,010 ...................................................180,000 .........................................................148
65556T AD 9 NORCRAFT COS/FINANCE SR 10.500% 12/15/15........................................................... ................ 07/07/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................299,188 ...................................................300,000 .......................................................1,925
65684R AA 4 NORTH AMERICAN ENERGY........................................................................................... ................ 12/01/2010 Sterne Agee & Leach Inc......................................................................................... ............................................................ ...................................................180,200 ...................................................160,000 .........................................................242
665828 AA 7 NORTHERN TIER ENERGY LLC SER 144A SR NTS........................................................ ................ 12/07/2010 GOLDMAN SACHS & CO NY.................................................................................. ............................................................ ...................................................258,900 ...................................................255,000 .........................................................315
66989H AC 2 NOVARTIS CAPITAL CORP S  2.900% 04/24/15............................................................... ................ 06/16/2010 MERRILL LYNCH PROFESSIONAL CLE................................................................ ............................................................ ...................................................386,065 ...................................................380,000 .......................................................2,908
670346 AG 0 NUCOR SR NTS  5.750% 12/01/17.................................................................................... ................ 05/11/2010 BAIRD ROBERT W & CO INC................................................................................. ............................................................ ................................................2,473,274 ................................................2,240,000 .....................................................58,318
67073E AD 2 NUVEEN INVESTMENTS TRANCHE B TERM BOND....................................................... ................ 12/23/2009 DIRECT................................................................................................................... ............................................................ ...................................................516,000 ...................................................600,000 .............................................................0
67105D AD 6 OSI RESTAURANT TERM LOA  2.625% 06/14/14............................................................. ................ 02/11/2010 DIRECT................................................................................................................... ............................................................ ...................................................369,236 ...................................................406,872 .............................................................0
674003 AA 6 OAKTREE CAPITAL MAN LLC SER 144A NTS................................................................. ................ 01/13/2010 BAIRD ROBERT W & CO INC................................................................................. ............................................................ ................................................1,971,480 ................................................2,000,000 .....................................................20,625
674599 BX 2 OCCIDENTAL PETROLEUM CORP SR NTS..................................................................... ................ 04/23/2010 RBCDAINRAUSCHERINC MINNEAP..................................................................... ............................................................ ...................................................434,397 ...................................................415,000 .......................................................6,990
674599 BY 0 OCCIDENTAL PETROLEUM CORP SR NTS..................................................................... ................ 12/13/2010 BARCLAYS CAPITAL INC/FIXED INC.................................................................... ............................................................ ...................................................249,943 ...................................................250,000 .............................................................0
682134 AA 9 OMNICOM GROUP CONV SR N  0.017% 07/01/38........................................................... ................ 06/18/2010 Tax Free Exchange................................................................................................. ............................................................ ................................................1,492,568 ................................................1,500,000 .............................................................0
68389X AJ 4 ORACLE CORP SER 144A NT  3.875% 07/15/20.............................................................. ................ 07/12/2010 BEAR STEARNS & CO........................................................................................... ............................................................ ................................................1,995,580 ................................................2,000,000 .............................................................0
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693320 AK 9 PHH CORP SER 144A SR NT  9.250% 03/01/16............................................................... ................ 08/06/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................160,000 ...................................................160,000 .............................................................0
693476 BE 2 PNC FUNDING CORP SR NTS  5.400% 06/10/14............................................................. ................ 06/08/2010 MCDONALD & COMPANY...................................................................................... ............................................................ ................................................2,179,300 ................................................2,000,000 .........................................................300
693476 BF 9 PNC FUNDING CORP SR NTS  6.700% 06/10/19............................................................. ................ 11/04/2010 Various.................................................................................................................... ............................................................ ................................................8,331,603 ................................................7,250,000 ...................................................100,547
693476 BG 7 PNC FUNDING CORP SR NTS  4.250% 09/21/15............................................................. ................ 08/04/2010 GOLDMAN SACHS & CO NY.................................................................................. ............................................................ ...................................................216,917 ...................................................205,000 .......................................................3,340
693476 BL 6 PNC FUNDING CORP SR NTS  4.375% 08/11/20............................................................. ................ 08/04/2010 Various.................................................................................................................... ............................................................ ................................................2,133,331 ................................................2,145,000 .............................................................0
69349L AA 6 PNC BANK NA SUB NTS  5.250% 01/15/17....................................................................... ................ 08/19/2010 Raymond James FL St Pete.................................................................................... ............................................................ ...................................................320,937 ...................................................300,000 .......................................................1,706
69349L AC 2 PNC BANK NA NTS  4.875% 09/21/17............................................................................... ................ 08/31/2010 MCDONALD & COMPANY...................................................................................... ............................................................ ...................................................336,114 ...................................................319,000 .......................................................6,998
693506 BF 3 PPG INDUSTRIES INC SR N  1.900% 01/15/16................................................................ ................ 11/08/2010 GOLDMAN SACHS & CO NY.................................................................................. ............................................................ .....................................................74,343 .....................................................75,000 .............................................................0
69353F AB 0 PQ CORP ORIGINAL TERM LOAN 1ST LIEN.................................................................... ................ 01/21/2010 DIRECT................................................................................................................... ............................................................ ...................................................466,466 ...................................................494,924 .............................................................0
694308 GT 8 PACIFIC GAS & ELEC  CO SR NTS.................................................................................. ................ 11/15/2010 UBS SECURITIES LLC........................................................................................... ............................................................ ...................................................518,417 ...................................................533,000 .......................................................3,265
695114 CH 9 PACIFICORP SR BOND  5.650% 07/15/18........................................................................ ................ 06/08/2010 Various.................................................................................................................... ............................................................ ................................................3,639,007 ................................................3,255,000 .....................................................73,424
701081 AT 8 PARKER DRILLING CO SR N  9.125% 04/01/18............................................................... ................ 10/04/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................305,000 ...................................................305,000 .........................................................232
70336T AC 8 PATRIOT COAL CORP SR NT  8.250% 04/30/18.............................................................. ................ 05/01/2010 Various.................................................................................................................... ............................................................ ...................................................544,302 ...................................................545,000 .............................................................0
707569 AN 9 PENN NATIONAL GAMING INC SR NTS........................................................................... ................ 06/07/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................599,511 ...................................................600,000 .....................................................16,333
707882 AB 2 PENN VIRGINIA CORP SR N 10.375% 06/15/16............................................................... ................ 01/22/2010 SCOTT STRINGFELLOW INC................................................................................ ............................................................ ...................................................283,050 ...................................................255,000 .......................................................3,087
70788A AA 6 PENN VIRGINIA RESOURCE SR NTS.............................................................................. ................ 05/27/2010 Various.................................................................................................................... ............................................................ ...................................................447,250 ...................................................450,000 .......................................................1,868
709600 AB 6 PENSON WORLDWIDE INC SER 144A SR NTS............................................................... ................ 05/03/2010 Various.................................................................................................................... ............................................................ ...................................................209,600 ...................................................205,000 .............................................................0
713448 BJ 6 PEPSICO INC SR NTS  7.900% 11/01/18.......................................................................... ................ 04/16/2010 STIFEL NICOLAUS & CO INC................................................................................. ............................................................ ...................................................411,746 ...................................................329,000 .....................................................12,274
713448 BR 8 PEPSICO INC SR NTS  3.125% 11/01/20.......................................................................... ................ 10/20/2010 BEAR STEARNS & CO........................................................................................... ............................................................ ................................................1,735,423 ................................................1,750,000 .............................................................0
71857E AE 4 PHILLIPS VAN HEUSEN CORP TERM B LOAN................................................................ ................ 06/09/2010 DIRECT................................................................................................................... ............................................................ ...................................................260,273 ...................................................260,273 .............................................................0
718592 AK 4 PHILLIPS VAN HEUSEN CORP SR NTS........................................................................... ................ 04/23/2010 Various.................................................................................................................... ............................................................ ...................................................510,000 ...................................................510,000 .............................................................0
723456 AK 5 PINNACLE ENTERTAINMENT SR NTS............................................................................. ................ 07/26/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................444,218 ...................................................450,000 .....................................................18,867
72347N AC 4 PINNACLE FOODS FINANCE LLC TERM LOAN............................................................... ................ 01/06/2010 DIRECT................................................................................................................... ............................................................ ...................................................467,183 ...................................................491,772 .............................................................0
726505 AC 4 PLAINS EXPLORATION & PRO SR NTS........................................................................... ................ 02/25/2010 DEUTSCHE BANC ALEX BROWN INC................................................................... ............................................................ .....................................................34,300 .....................................................35,000 .......................................................1,137
726505 AJ 9 PLAINS EXPLORATION & PRO SR NTS........................................................................... ................ 03/24/2010 CHASESECURITIES NEWYORK............................................................................ ............................................................ ...................................................300,000 ...................................................300,000 .............................................................0
727610 AE 7 PLASTIPAK HOLDINGS INC SER 144A SR NTS............................................................... ................ 02/23/2010 GOLDMAN SACHS & CO NY.................................................................................. ............................................................ ...................................................172,050 ...................................................155,000 .........................................................503
73179P AH 9 POLYONE CORP SR NTS  7.375% 09/15/20..................................................................... ................ 09/13/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................715,000 ...................................................715,000 .............................................................0
73179V AD 5 POLYPORE INTERNATIONAL INC.................................................................................... ................ 11/10/2010 CHASE SECURITIES INC....................................................................................... ............................................................ ...................................................110,000 ...................................................110,000 .............................................................0
74153Q AH 5 PRIDE INTERNATIONAL INC SR NTS.............................................................................. ................ 08/03/2010 GOLDMAN SACHS & CO NY.................................................................................. ............................................................ .....................................................90,000 .....................................................90,000 .............................................................0
742718 DS 5 PROCTER & GAMBLE CO SR   1.800% 11/15/15.............................................................. ................ 11/15/2010 BEAR STEARNS & CO........................................................................................... ............................................................ ...................................................991,820 ................................................1,000,000 .............................................................0
743410 AY 8 PROLOGIS CONVERT SR NTS  3.250% 03/15/15............................................................ ................ 03/30/2010 Various.................................................................................................................... ............................................................ ...................................................806,719 ...................................................800,000 .........................................................554
74387U AA 9 PROVIDENT FUNDING ASSOC SER 144A SR NTS......................................................... ................ 11/12/2010 CHASE SECURITIES INC....................................................................................... ............................................................ ...................................................381,913 ...................................................380,000 .........................................................276
74432Q BJ 3 PRUDENTIAL FINANCIAL INC SR NTS............................................................................. ................ 03/16/2010 CHASE SECURITIES INC....................................................................................... ............................................................ ...................................................310,221 ...................................................300,000 ...........................................................79
74432Q BP 9 PRUDENTIAL FINANCIAL INC SR NTS............................................................................. ................ 11/15/2010 WACHOVIA CAPITAL MARKETS LLC.................................................................... ............................................................ ...................................................218,324 ...................................................220,000 .............................................................0
74733V AA 8 QEP RESOURCES INC SR NT  6.875% 03/01/21............................................................. ................ 11/08/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ............................................................ ...................................................202,575 ...................................................185,000 .......................................................3,038
75281A AL 3 RANGE RESOURCES CORP SR  6.750% 08/01/20.......................................................... ................ 07/29/2010 CHASE SECURITIES INC....................................................................................... ............................................................ ...................................................190,000 ...................................................190,000 .............................................................0
755111 BS 9 RAYTHEON COMPANY SR NTS  1.625% 10/15/15........................................................... ................ 10/13/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ............................................................ ...................................................995,620 ................................................1,000,000 .............................................................0
755111 BT 7 RAYTHEON COMPANY SR NTS  3.125% 10/15/20........................................................... ................ 10/13/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ............................................................ .....................................................49,733 .....................................................50,000 .............................................................0
758766 AE 9 REGAL ENTERTAINMENT GROUP SR NTS..................................................................... ................ 12/10/2010 Various.................................................................................................................... ............................................................ ...................................................265,125 ...................................................250,000 .......................................................7,351
75886A AE 8 REGENCY ENERGY PARTNERS SR NTS........................................................................ ................ 10/13/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................500,000 ...................................................500,000 .............................................................0
760759 AH 3 REPUBLIC SERVICES INC SR NTS.................................................................................. ................ 08/03/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................274,959 ...................................................275,000 .......................................................5,691
760943 AK 6 RES-CARE INC SER 144A SR NTS................................................................................... ................ 12/16/2010 CHASE SECURITIES INC....................................................................................... ............................................................ ...................................................140,000 ...................................................140,000 .............................................................0
76775Y AP 3 RITE AID CORP TRANCHE 2 TERM LOAN....................................................................... ................ 01/14/2010 DIRECT................................................................................................................... ............................................................ .............................................................0 .............................................................0 .............................................................0
771196 AS 1 ROCHE HOLDINGS INC SER 144A SR NTS..................................................................... ................ 04/26/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ............................................................ ...................................................834,945 ...................................................750,000 .......................................................7,250
772739 AF 5 ROCK-TENN CO SR NTS  9.250% 03/15/16...................................................................... ................ 06/01/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................277,760 ...................................................275,000 .......................................................5,370
77636Q AA 0 ROOFING SUPPLY/ FINANCE SER 144A SR NTS........................................................... ................ 12/06/2010 DEUTSCHE BANC ALEX BROWN INC................................................................... ............................................................ ...................................................272,288 ...................................................265,000 .......................................................1,397
78442F DY 1 SLM CORP BOND  5.450% 04/25/11................................................................................. ................ 02/16/2010 CHASESECURITIES NEWYORK............................................................................ ............................................................ ...................................................100,000 ...................................................100,000 .......................................................1,726
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78442G JS 6 SLM STUDENT LOAN TR SER.......................................................................................... ................ 07/23/2010 CITIGROUPGBLMKTS/SALOMON NE.................................................................... ............................................................ ...................................................185,625 ...................................................200,000 .........................................................198
78442G LG 9 SLM STUDENT LOAN TR SER 2004-3 CL A4................................................................... ................ 05/18/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................530,927 ...................................................532,174 .........................................................165
78445X AA 4 SLM STUDENT LOAN TRUST SER 2010-1 CL A.............................................................. ................ 04/12/2010 CHASESECURITIES NEWYORK............................................................................ ............................................................ ...................................................995,869 ...................................................995,869 .............................................................0
80007P AL 3 SANDRIDGE ENERGY INC SR  8.750% 01/15/20............................................................. ................ 10/29/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................242,059 ...................................................245,000 .......................................................6,193
80542H AC 3 SAVVIS COMMUNICATIONS CORP TERM LOAN B......................................................... ................ 09/29/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................339,461 ...................................................349,125 .............................................................0
80874Y AG 5 SCIENTIFIC GAMES INTERNA SR NTS............................................................................ ................ 12/13/2010 Various.................................................................................................................... ............................................................ ...................................................755,700 ...................................................720,000 .......................................................4,255
812350 AC 0 SEARS HOLDINGS CORP SER 144A SR NTS.................................................................. ................ 10/19/2010 Various.................................................................................................................... ............................................................ ...................................................879,850 ...................................................880,000 ...........................................................55
81732L AC 2 SEQUA CORP TERM LOAN  3.541% 12/03/14.................................................................. ................ 01/25/2010 DIRECT................................................................................................................... ............................................................ ...................................................461,115 ...................................................499,853 .............................................................0
81760G AJ 3 SERVICEMASTER CO TERM LOAN B.............................................................................. ................ 08/24/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................551,134 ...................................................593,846 .......................................................1,474
81760N AE 9 SERVICEMASTER CO SER 144A SR NTS........................................................................ ................ 05/13/2010 SCOTT STRINGFELLOW INC................................................................................ ............................................................ .....................................................88,081 .....................................................85,000 .......................................................3,122
818149 AA 4 SEVERSTAL COLUMBUS LLC SER 144A SR NTS........................................................... ................ 02/08/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ............................................................ ...................................................191,116 ...................................................195,000 .............................................................0
823777 AE 7 SHERIDAN GROUP SR NTS 10.250% 08/15/11................................................................ ................ 07/02/2010 Broadpoint Capital................................................................................................... ............................................................ ...................................................183,613 ...................................................185,000 .......................................................7,532
83149E AE 7 SLM STUDENT LOAN TRUST SER 2006-5 CL A5............................................................ ................ 04/08/2010 CANTOR FITZGERALD/MORTGAGE BAC............................................................. ............................................................ ...................................................466,406 ...................................................500,000 .........................................................389
83715A AJ 8 SOUTH CAROLINA STUDENT LOAN................................................................................ ................ 11/19/2010 RBCDAINRAUSCHERINC MINNEAP..................................................................... ............................................................ ...................................................291,047 ...................................................300,000 .............................................................0
842400 FQ 1 SOUTHERN CAL EDISON 1ST MTG NTS......................................................................... ................ 08/25/2010 UBSFINANCIALSERVICESINC WE........................................................................ ............................................................ ...................................................993,640 ................................................1,000,000 .............................................................0
843877 AF 8 SOUTHERN STATES COOP INC SER 144A SR NTS....................................................... ................ 07/27/2010 Various.................................................................................................................... ............................................................ ...................................................309,791 ...................................................315,000 .......................................................1,838
85205T AC 4 SPIRIT AEROSYSTEMS INC SER 144A SR NTS.............................................................. ................ 11/15/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................820,000 ...................................................820,000 .............................................................0
85375C BA 8 STANDARD PACIFIC CORP SER 144A SR NTS............................................................... ................ 12/07/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ............................................................ ...................................................391,658 ...................................................395,000 .............................................................0
854616 AM 1 STANLEY BLACK & DECKER CONV NTS......................................................................... ................ 05/19/2010 Various.................................................................................................................... ............................................................ ................................................1,278,122 ................................................1,170,000 .............................................................0
855244 AC 3 STARBUCKS CORP SR BONDS  6.250% 08/15/17........................................................... ................ 10/06/2010 Various.................................................................................................................... ............................................................ ................................................6,284,825 ................................................5,500,000 .....................................................69,010
857555 AQ 9 STATER BROS HLDGS INC SER 144A SR NTS............................................................... ................ 11/12/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................265,000 ...................................................265,000 .............................................................0
858119 AP 5 STEEL DYNAMICS INC CONV SR NTS............................................................................ ................ 04/29/2010 Various.................................................................................................................... ............................................................ ...................................................649,160 ...................................................555,000 .....................................................10,921
864486 AC 9 SUBURBAN PROPANE PARTNERS LP SR NTS.............................................................. ................ 03/10/2010 Various.................................................................................................................... ............................................................ ...................................................248,614 ...................................................250,000 .............................................................0
86736G AG 9 SUNGARD DATA SYS TERM LOAN TRANCHE B............................................................. ................ 01/12/2010 DIRECT................................................................................................................... ............................................................ ...................................................475,515 ...................................................485,219 .............................................................0
868536 AS 2 SUPERVALU INC SR MTN  7.500% 10/15/14.................................................................... ................ 06/15/2010 GREENWICH CAPITAL MARKETS INC.................................................................. ............................................................ ...................................................271,688 ...................................................270,000 .......................................................1,856
868536 AT 0 SUPERVALU INC SR NTS  8.000% 05/01/16.................................................................... ................ 12/28/2010 Various.................................................................................................................... ............................................................ ...................................................585,750 ...................................................600,000 .......................................................9,111
869237 AE 7 SUSSER HOLDINGS AND FINANCE SR NTS................................................................... ................ 09/16/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................249,423 ...................................................250,000 .......................................................7,615
871503 AF 5 SYMANTEC CORP CONVERT SR NTS............................................................................. ................ 03/02/2010 GOLDMAN SACHS & CO NY.................................................................................. ............................................................ ................................................1,500,968 ................................................1,400,000 .......................................................3,111
87158X AA 2 SYNCREON GLOBAL IRE/FIN SER 144A SR NTS............................................................ ................ 04/27/2010 Various.................................................................................................................... ............................................................ ...................................................246,263 ...................................................245,000 .............................................................0
87263G AA 1 TPC GROUP LLC SER 144A SR NTS................................................................................ ................ 09/29/2010 DEUTSCHE BANC ALEX BROWN INC................................................................... ............................................................ ...................................................273,213 ...................................................275,000 .............................................................0
87264M AE 9 TRW AUTOMOTIVE INC SER 144A SR NTS..................................................................... ................ 03/09/2010 BARCLAYS CAPITAL INC/FIXED INC.................................................................... ............................................................ ...................................................236,900 ...................................................230,000 .......................................................6,180
87309L AD 0 TWCC HOLDING CORP REPLACE TERM LOAN.............................................................. ................ 05/27/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................483,220 ...................................................485,577 .............................................................0
87311X AB 4 TW TELECOM HOLDINGS INC SR NTS........................................................................... ................ 07/30/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................498,594 ...................................................500,000 .....................................................14,778
87875U AK 8 TECO FINANCE INC SR NTS  5.150% 03/15/20............................................................... ................ 03/04/2010 CHASESECURITIES NEWYORK............................................................................ ............................................................ .....................................................94,574 .....................................................95,000 .............................................................0
88033G BG 4 TENET HEALTHCARE CORP SR NTS.............................................................................. ................ 08/30/2010 CITIGROUPGBLMKTS/SALOMON NE.................................................................... ............................................................ ...................................................134,850 ...................................................120,000 .......................................................4,033
88033G BG 4 TENET HEALTHCARE CORP SR NTS.............................................................................. ................ 08/13/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................162,043 ...................................................160,000 .......................................................4,533
880349 AM 7 TENNECO INC SER 144A SR  7.750% 08/15/18............................................................... ................ 07/29/2010 DEUTSCHE BANC ALEX BROWN INC................................................................... ............................................................ ...................................................165,000 ...................................................165,000 .............................................................0
880451 AY 5 TENNESSEE GAS PIPELINE SR NTS............................................................................... ................ 03/10/2010 CHASE/GREENWICH CAP..................................................................................... ............................................................ ...................................................231,692 ...................................................200,000 .......................................................1,956
88163V AE 9 TEVA PHARMACEUTICAL CONV SR NTS........................................................................ ................ 08/06/2010 Various.................................................................................................................... ............................................................ .....................................................91,922 .....................................................80,000 ...........................................................46
882491 AP 8 TEXAS INDUSTRIES INC SER 144A SR NTS................................................................... ................ 07/27/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................205,000 ...................................................205,000 .............................................................0
883556 AS 1 THERMO FISHER SCIENTIFIC INC SR NTS.................................................................... ................ 04/20/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ .....................................................89,628 .....................................................90,000 .............................................................0
883556 AU 6 THERMO FISHER SCIENTIFIC INC SR NTS.................................................................... ................ 05/24/2010 Tax Free Exchange................................................................................................. ............................................................ ................................................3,982,001 ................................................4,000,000 .......................................................1,444
88579Y AB 7 3M CO CONVERT SR NTS  0.360% 11/21/32................................................................... ................ 04/07/2010 ADPCLEARING&OUTSOURCINGSER................................................................... ............................................................ ...................................................233,963 ...................................................255,000 .............................................................0
88579Y AB 7 3M CO CONVERT SR NTS  0.401% 11/21/32................................................................... ................ 03/02/2010 ADPCLEARING&OUTSOURCINGSER................................................................... ............................................................ ................................................1,116,225 ................................................1,230,000 .............................................................0
88579Y AB 7 3M CO CONVERT SR NTS  0.414% 11/21/32................................................................... ................ 04/01/2010 Barclay's Capital LE NJ........................................................................................... ............................................................ .....................................................47,965 .....................................................53,000 .............................................................0
887317 AH 8 TIME WARNER INC NTS  6.100% 07/15/40...................................................................... ................ 07/08/2010 NATIONALFINLSVCSCORP NEWY........................................................................ ............................................................ .....................................................70,753 .....................................................70,000 .............................................................0
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88732J AL 2 TIME WARNER CABLE INC SR NTS................................................................................. ................ 07/14/2010 Various.................................................................................................................... ............................................................ ...................................................331,608 ...................................................295,000 .......................................................1,030
88732J AY 4 TIME WARNER CABLE INC N  5.875% 11/15/40............................................................... ................ 11/10/2010 Various.................................................................................................................... ............................................................ ...................................................156,816 ...................................................160,000 .............................................................2
891027 AP 9 TORCHMARK CORP SR NTS  9.250% 06/15/19............................................................... ................ 10/06/2010 BAIRD ROBERT W & CO INC................................................................................. ............................................................ ................................................1,304,960 ................................................1,000,000 .....................................................30,063
89170N AA 4 TOWER AUTO HOLDINGS SER 144A SR NTS................................................................. ................ 08/13/2010 CHASE SECURITIES INC....................................................................................... ............................................................ ...................................................178,509 ...................................................184,000 .............................................................0
89233P 4C 7 TOYOTA MOTOR CREDIT CORP SR MTN....................................................................... ................ 07/08/2010 BAIRD ROBERT W & CO INC................................................................................. ............................................................ ................................................3,076,290 ................................................3,000,000 .......................................................9,750
89236M AB 6 TOYS R US PROPERTY CO SR NTS................................................................................ ................ 11/15/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................750,162 ...................................................760,000 .....................................................29,429
89417E AG 4 TRAVELERS COMPANIES INC SR NTS........................................................................... ................ 10/27/2010 WACHOVIA CAPITAL MARKETS LLC.................................................................... ............................................................ ...................................................204,816 ...................................................205,000 .............................................................0
89420G AJ 8 TRAVELERS PROPERTY CASUALTY SR NTS................................................................. ................ 10/27/2010 MIZUHO SECURITIES USA INC............................................................................. ............................................................ ...................................................271,995 ...................................................250,000 .......................................................1,597
902730 AA 8 UHS ESCROW CORP SER 144A SR NTS......................................................................... ................ 09/15/2010 CHASESECURITIES NEWYORK............................................................................ ............................................................ ...................................................602,750 ...................................................600,000 .............................................................0
903203 AR 8 UPC FINANCING PARTNERSHIP TERM T LOAN............................................................. ................ 07/27/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................393,801 ...................................................400,000 .......................................................1,179
903293 AY 4 USG CORP SER 144A SR NT  8.375% 10/15/18............................................................... ................ 12/03/2010 BARCLAYS CAPITAL INC/FIXED INC.................................................................... ............................................................ ...................................................215,875 ...................................................220,000 .......................................................1,433
90390N AJ 7 US FOOD SERVICE TERM LO  2.760% 07/03/14.............................................................. ................ 05/27/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................446,018 ...................................................494,872 .......................................................2,047
906548 CG 5 UNION ELEC CO SR BONDS 1ST MTG............................................................................ ................ 06/17/2010 Various.................................................................................................................... ............................................................ .....................................................51,652 .....................................................45,000 .........................................................937
907818 CZ 9 UNION PACIFIC CORP SR N  5.750% 11/15/17................................................................ ................ 10/15/2010 BTIG LLC  JERSEY CITY........................................................................................ ............................................................ ................................................1,165,450 ................................................1,000,000 .....................................................24,757
911312 AM 8 UNITED PARCEL SERVICE SR NTS................................................................................. ................ 12/14/2010 Various.................................................................................................................... ............................................................ ................................................3,221,248 ................................................3,321,000 .......................................................3,156
91159H GY 0 US BANCORP SER MTN SR N  1.375% 09/13/13............................................................. ................ 09/08/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ............................................................ ...................................................354,542 ...................................................355,000 .............................................................0
912909 AF 5 UNITED STATES STEEL CORP SR NTS.......................................................................... ................ 04/28/2010 Various.................................................................................................................... ............................................................ ...................................................961,450 ...................................................955,000 .......................................................3,200
91335F AC 5 UNIVAR NV TERM LOAN B  6.250% 10/11/14................................................................... ................ 12/03/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................423,811 ...................................................444,123 .......................................................2,170
918866 AR 5 VALASSIS COMMUNICATIONS INC SR NTS.................................................................... ................ 02/24/2010 Various.................................................................................................................... ............................................................ ...................................................373,545 ...................................................372,000 .......................................................9,247
920253 AD 3 VALMONT INDUSTRIES INC SR NTS............................................................................... ................ 04/07/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ............................................................ ...................................................359,993 ...................................................360,000 .............................................................0
92343V AC 8 VERIZON COMMUNICATIONS   5.550% 02/15/16............................................................ ................ 04/27/2010 GOLDMAN SACHS & CO NY.................................................................................. ............................................................ ................................................1,099,250 ................................................1,000,000 .....................................................11,563
92552S AJ 6 VIASYSTEMS INC SER 144A SR NTS............................................................................... ................ 01/19/2010 Sterne Agee & Leach Inc......................................................................................... ............................................................ ...................................................285,350 ...................................................260,000 .......................................................5,027
92928D AH 0 WM BOLTHOUSE FARMS INC TERM............................................................................... ................ 02/08/2010 DIRECT................................................................................................................... ............................................................ ...................................................479,025 ...................................................483,864 .............................................................0
931142 CK 7 WAL MART STORES INC SR   6.500% 08/15/37............................................................... ................ 10/13/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................989,776 ...................................................806,000 .......................................................9,168
931142 CY 7 WAL MART STORES INC SR   5.000% 10/25/40............................................................... ................ 10/18/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................127,837 ...................................................130,000 .............................................................0
931422 AD 1 WALGREEN CO SR NTS  4.875% 08/01/13...................................................................... ................ 08/16/2010 BNY CAPITAL MARKETS INC................................................................................ ............................................................ ................................................1,386,900 ................................................1,250,000 .......................................................3,047
934548 AE 8 WMG ACQUISITION CORP SR  7.375% 04/15/15............................................................. ................ 07/27/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................203,463 ...................................................205,000 .......................................................4,410
94973V AQ 0 WELLPOINT INC SR NTS  6.000% 02/15/14..................................................................... ................ 01/28/2010 NOMURASECSINTLINC NEWYORK...................................................................... ............................................................ .....................................................88,375 .....................................................80,000 .......................................................2,227
952355 AG 0 WEST CORP SER 144A SR N  8.625% 10/01/18............................................................... ................ 09/30/2010 DEUTSCHE BANC ALEX BROWN INC................................................................... ............................................................ ...................................................415,000 ...................................................415,000 .............................................................0
952355 AJ 4 WEST CORP SER 144A SR N  7.875% 01/15/19............................................................... ................ 12/15/2010 WACHOVIACAPITALMARKETSLLC....................................................................... ............................................................ ...................................................403,000 ...................................................400,000 .......................................................2,275
95235L AJ 9 WEST CORP TERM LOAN TRANCHE B4......................................................................... ................ 04/21/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................566,722 ...................................................592,498 .............................................................0
966387 AE 2 WHITING PETROLEUM CORP SR NTS............................................................................ ................ 07/28/2010 WACHOVIA CAPITAL MARKETS LLC.................................................................... ............................................................ .....................................................99,188 .....................................................95,000 .......................................................2,222
969457 BG 4 WILLIAMS COMPANIES INC  7.875% 09/01/21................................................................. ................ 12/21/2010 ADPCLEARING&OUTSOURCINGSER................................................................... ............................................................ ...................................................200,869 ...................................................170,000 .......................................................4,314
96950F AD 6 WILLIAMS PARTNERS LP SR  5.250% 03/15/20............................................................... ................ 07/06/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................250,001 ...................................................250,000 .......................................................5,359

97381W AC 8 WINDSTREAM CORP SR NTS  8.125% 08/01/13.............................................................. ................ 06/30/2010 RBCDAINRAUSCHERINC MINNEAP..................................................................... ............................................................ ...................................................306,247 ...................................................295,000 .....................................................10,320
97381W AF 1 WINDSTREAM CORP SR NTS  7.000% 03/15/19.............................................................. ................ 12/15/2010 RBCDAINRAUSCHERINC MINNEAP..................................................................... ............................................................ ...................................................246,875 ...................................................250,000 .......................................................4,618
97381W AJ 3 WINDSTREAM CORP SR NTS  7.875% 11/01/17.............................................................. ................ 02/25/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................246,464 ...................................................250,000 .............................................................0
97654N AA 2 WIRECO WORLDGROUP INC SER 144A SR NTS............................................................ ................ 05/14/2010 GOLDMAN SACHS & CO NY.................................................................................. ............................................................ ...................................................282,834 ...................................................290,000 .............................................................0
983024 AE 0 WYETH  5.500% 02/01/14.................................................................................................. ................ 06/16/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................417,750 ...................................................375,000 .......................................................8,021
98385X AH 9 XTO ENERGY INC SR NTS  5.650% 04/01/16................................................................... ................ 07/21/2010 BAIRD ROBERT W & CO INC................................................................................. ............................................................ ................................................2,340,160 ................................................2,000,000 .....................................................36,097
98385X AL 0 XTO ENERGY INC SR NTS  6.250% 08/01/17................................................................... ................ 02/17/2010 BNY CAPITAL MARKETS INC................................................................................ ............................................................ ................................................4,519,280 ................................................4,000,000 .....................................................14,583
98385X AP 1 XTO ENERGY INC SR NTS  5.500% 06/15/18................................................................... ................ 06/08/2010 DUNCAN WILLIAMS INC........................................................................................ ............................................................ ................................................5,272,405 ................................................4,750,000 ...................................................127,722
983919 AE 1 XILINX INC CONV SR NTS SER 144A............................................................................... ................ 10/22/2010 Various.................................................................................................................... ............................................................ ...................................................963,067 ...................................................870,000 .......................................................5,615
984121 BS 1 XEROX CORP SR NTS  5.500% 05/15/12......................................................................... ................ 10/22/2010 DEUTSCHE BANC ALEX BROWN INC................................................................... ............................................................ ...................................................170,632 ...................................................160,000 .......................................................3,960
000000 00 0 OSI RESTAURANT PARTNERS PRE................................................................................ ................ 02/02/2010 DIRECT................................................................................................................... ............................................................ .....................................................35,675 .....................................................39,311 .............................................................0
000000 00 0 BUCYRUS INTERNATIONAL INC...................................................................................... ................ 02/12/2010 DIRECT................................................................................................................... ............................................................ ...................................................495,054 ...................................................497,542 .............................................................0
000000 00 0 CHARTER COMMUNICATION........................................................................................... ................ 08/16/2010 DIRECT................................................................................................................... ............................................................ ...................................................476,344 ...................................................497,487 .............................................................0
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000000 00 0 MSCI INC TERM B LOAN  4.750% 06/01/16...................................................................... ................ 05/05/2010 DIRECT................................................................................................................... ............................................................ ...................................................398,000 ...................................................398,000 .............................................................0
000000 00 0 TELECORDIA TECHNOLOGIES TERM LOAN................................................................... ................ 04/28/2010 DIRECT................................................................................................................... ............................................................ ...................................................445,868 ...................................................447,750 .............................................................0
000000 00 0 SEDGWICK CMS HOLDINGS TERM B LOAN................................................................... ................ 05/21/2010 DIRECT................................................................................................................... ............................................................ ...................................................393,030 ...................................................397,000 .............................................................0
000000 00 0 SPECTRUM BRANDS INC TERM B LOAN........................................................................ ................ 06/04/2010 DIRECT................................................................................................................... ............................................................ ...................................................222,133 ...................................................226,667 .............................................................0
000000 00 0 UNIVERSAL HEALTH TERM LOAN B................................................................................ ................ 07/28/2010 DIRECT................................................................................................................... ............................................................ ...................................................394,000 ...................................................400,000 .............................................................0
000000 00 0 MULTIPLAN INC TERM LOAN  6.500% 08/16/17.............................................................. ................ 08/16/2010 DIRECT................................................................................................................... ............................................................ ...................................................379,938 ...................................................387,692 .............................................................0
000000 00 0 FIDELITY NATIONAL INFO................................................................................................ ................ 07/12/2010 DIRECT................................................................................................................... ............................................................ ...................................................395,010 ...................................................399,000 .............................................................0
000000 00 0 GENON ENERGY TERM LOAN   6.000% 09/20/17............................................................ ................ 09/20/2010 DIRECT................................................................................................................... ............................................................ ...................................................296,258 ...................................................299,250 .............................................................0
000000 00 0 NBTY INC TERM LOAN B  6.250% 09/21/17..................................................................... ................ 09/22/2010 DIRECT................................................................................................................... ............................................................ ...................................................445,500 ...................................................450,000 .............................................................0
000000 00 0 TOMKINS PINAFORE LLC TERM LOAN B........................................................................ ................ 09/21/2010 DIRECT................................................................................................................... ............................................................ ...................................................293,027 ...................................................295,986 .............................................................0
000000 00 0 CLOPAY AMES TRUE TEMPER TERM LOAN B............................................................... ................ 09/28/2010 DIRECT................................................................................................................... ............................................................ ...................................................241,938 ...................................................246,875 .............................................................0
000000 00 0 MICROSEMI TERM LOAN B  0.000% 10/27/17.................................................................. ................ 10/27/2010 DIRECT................................................................................................................... ............................................................ ...................................................297,000 ...................................................300,000 .............................................................0
000000 00 0 COMMUNITY HEALTH EXTENDED TERM LOAN............................................................. ................ 11/05/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................132,855 ...................................................139,398 .........................................................109
000000 00 0 MEDASSETS TERM LOAN B  5.250% 11/16/16................................................................ ................ 11/15/2010 DIRECT................................................................................................................... ............................................................ ...................................................396,000 ...................................................400,000 .............................................................0
000000 00 0 NEIMAN MARCUS B-2 LOAN  4.303% 04/06/16................................................................ ................ 11/17/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................361,528 ...................................................376,815 .......................................................1,008
000000 00 0 BRESNAN COMMUNICATIONS TERM LOAN B................................................................ ................ 12/06/2010 DIRECT................................................................................................................... ............................................................ ...................................................396,000 ...................................................400,000 .............................................................0
000000 00 0 DARLING INTERNATIONAL TERM LOAN......................................................................... ................ 12/15/2010 DIRECT................................................................................................................... ............................................................ ...................................................398,000 ...................................................400,000 .............................................................0
000000 00 0 INTELSAT JACKSON TERM LOAN B................................................................................ ................ 12/17/2010 DIRECT................................................................................................................... ............................................................ ...................................................348,250 ...................................................350,000 .............................................................0
000000 00 0 SYNIVERSE TERM LOAN B  0.000% 12/21/17.................................................................. ................ 12/21/2010 DIRECT................................................................................................................... ............................................................ ...................................................396,000 ...................................................400,000 .............................................................0
013716 AS 4 RIO TINTO ALCAN INC SR   4.500% 05/15/13.................................................................. I............... 10/28/2010 MCDONALD & COMPANY...................................................................................... ............................................................ ...................................................129,712 ...................................................120,000 .......................................................2,505
032479 AD 9 ANADARKO FIN CO SR NTS SER B................................................................................. I............... 11/03/2010 Various.................................................................................................................... ............................................................ ...................................................119,318 ...................................................110,000 .......................................................3,367
097751 AV 3 BOMBARDIER INC SER 144A SR NTS............................................................................. A.............. 06/15/2010 CHASE SECURITIES INC....................................................................................... ............................................................ ...................................................276,075 ...................................................270,000 .......................................................4,592
136069 DP 3 CANADIAN IMPERIAL BANK SR NTS............................................................................... A.............. 09/07/2010 BARCLAYS CAPITAL INC/FIXED INC.................................................................... ............................................................ ...................................................324,630 ...................................................325,000 .............................................................0
136385 AK 7 CANADIAN NATURAL RESOURCES NTS........................................................................ I............... 03/04/2010 CHASESECURITIES NEWYORK............................................................................ ............................................................ ...................................................296,654 ...................................................275,000 .......................................................4,964
146900 AG 0 CASCADES INC SR NTS  7.750% 12/15/17...................................................................... A.............. 06/17/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................495,404 ...................................................500,000 .........................................................215
146900 AL 9 CASCADES INC SR NTS  7.875% 01/15/20...................................................................... A.............. 06/14/2010 Tax Free Exchange................................................................................................. ............................................................ .....................................................98,410 ...................................................100,000 .......................................................3,741
15135U AB 5 CENOVUS ENERGY INC SR N  4.500% 09/15/14............................................................. A.............. 07/01/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................249,791 ...................................................250,000 .......................................................3,313
374826 AC 9 GIBSON ENERGY GEP MIDSTR SR NTS......................................................................... A.............. 10/12/2010 UBS SECURITIES LLC........................................................................................... ............................................................ .....................................................34,650 .....................................................35,000 .........................................................875
374826 AC 9 GIBSON ENERGY GEP MIDSTR SR NTS......................................................................... A.............. 06/02/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................253,284 ...................................................260,000 .......................................................9,606
380956 AB 8 GOLDCORP INC CONV SR NT  2.000% 08/01/14............................................................. A.............. 06/07/2010 Tax Free Exchange................................................................................................. ............................................................ ................................................1,518,574 ................................................1,350,000 .......................................................9,450
56501R AA 4 MANULIFE FINANCIAL CORPORATION SR NTS............................................................. I............... 09/14/2010 MORGANSTANLEY&COINC NY............................................................................. ............................................................ ...................................................259,620 ...................................................260,000 .............................................................0
67000X AH 9 NOVELIS INC SER 144A SR  8.750% 12/15/20................................................................. A.............. 12/10/2010 CITIGROUPGBLMKTS/SALOMON NE.................................................................... ............................................................ ...................................................266,406 ...................................................265,000 .............................................................0
740212 AB 1 PRECISION DRILLING CORP SER 144A SR NTS............................................................ A.............. 11/10/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ............................................................ ...................................................500,000 ...................................................500,000 .............................................................0
74819R AK 2 QUEBECOR MEDIA INC SR N  7.750% 03/15/16.............................................................. A.............. 08/23/2010 BARCLAYS CAPITAL INC....................................................................................... ............................................................ ...................................................102,750 ...................................................100,000 .......................................................1,528
77509N AK 9 ROGERS CABLE INC  5.500% 03/15/14............................................................................ I............... 12/08/2010 GOLDMAN SACHS & CO NY.................................................................................. ............................................................ ...................................................165,594 ...................................................150,000 .......................................................2,017
82934H AD 3 SINO-FOREST CORP CONV SER 144A SR NTS.............................................................. A.............. 07/08/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ............................................................ ................................................1,256,175 ................................................1,350,000 .......................................................4,463
878742 AS 4 TECK RESOURCES LIMITED SR NTS.............................................................................. A.............. 08/03/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ .....................................................64,884 .....................................................65,000 .............................................................0
896356 AD 4 TRINIDAD DRILLING LTD SER 144A SR NTS.................................................................. A.............. 12/09/2010 WACHOVIA CAPITAL MARKETS LLC.................................................................... ............................................................ ...................................................332,474 ...................................................335,000 .............................................................0
00928Q AB 7 AIRCASTLE LTD SR NTS  9.750% 08/01/18...................................................................... F.............. 10/26/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................190,252 ...................................................190,000 .......................................................4,425
03938L AK 0 ARCELORMITTAL CONV SR N  5.000% 05/15/14............................................................. F.............. 06/07/2010 Various.................................................................................................................... ............................................................ ................................................1,130,898 ...................................................960,000 .......................................................1,672
05565Q BF 4 BP CAPITAL MARKETS PLC SR NTS............................................................................... R............. 09/29/2010 CHASE SECURITIES INC....................................................................................... ............................................................ ...................................................141,306 ...................................................130,000 .......................................................2,787
204386 AF 3 CIE GEN GEOPHYSIQUE SR   7.500% 05/15/15............................................................... R............. 06/18/2010 Various.................................................................................................................... ............................................................ ...................................................196,000 ...................................................200,000 .......................................................2,375
204386 AK 2 CIE GEN GEOPHYSIQUE SR   7.750% 05/15/17............................................................... R............. 06/23/2010 Various.................................................................................................................... ............................................................ ...................................................392,563 ...................................................400,000 .......................................................9,354

21685W BL 0 RABOBANK NEDERLAND SR N  2.125% 10/13/15........................................................... F.............. 10/05/2010 BARCLAYS CAPITAL INC/FIXED INC.................................................................... ............................................................ ...................................................239,412 ...................................................240,000 .............................................................0
219868 BP 0 CORP ANDINA DE FOMENTO SR NTS............................................................................ R............. 07/07/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ............................................................ ...................................................233,581 ...................................................235,000 .............................................................0
22303Q AF 7 COVIDIEN INTL FINANCE SA SR NTS.............................................................................. R............. 10/25/2010 FAIRFAX I.S. (US) LLC  JERS................................................................................ ............................................................ ...................................................168,854 ...................................................155,000 .........................................................305
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25243Y AJ 8 DIAGEO CAPITAL PLC SR N  5.500% 09/30/16................................................................ R............. 01/14/2010 STIFEL NICOLAUS & CO INC................................................................................. ............................................................ ................................................2,146,880 ................................................1,973,000 .....................................................33,157
25243Y AM 1 DIAGEO CAPITAL PLC NTS  5.750% 10/23/17.................................................................. R............. 06/07/2010 RBCDAINRAUSCHERINC MINNEAP..................................................................... ............................................................ ...................................................441,292 ...................................................394,000 .......................................................2,958
25244S AC 5 DIAGEO FINANCE BV SR NT  5.300% 10/28/15............................................................... R............. 09/21/2010 Various.................................................................................................................... ............................................................ ................................................4,537,745 ................................................4,000,000 .....................................................88,370
30251G AF 4 FMG RESOURCES SER 144A SR NTS............................................................................. F.............. 12/10/2010 CHASE SECURITIES INC....................................................................................... ............................................................ ...................................................320,000 ...................................................320,000 .............................................................0
37932J AC 7 GLOBAL CROSSING LTD SR  12.000% 09/15/15.............................................................. F.............. 08/02/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................275,549 ...................................................270,000 .....................................................12,330

44328M AB 0 HSBC BANK PLC SER 144A SR NTS................................................................................ F.............. 06/21/2010 JP MORGAN CHASE BANK/HSBCI........................................................................ ............................................................ ...................................................549,549 ...................................................550,000 .............................................................0
45824T AA 3 INTELSAT JACKSON HLDG SER 144A SR NTS............................................................... F.............. 09/16/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ............................................................ ...................................................905,000 ...................................................905,000 .............................................................0
55932R AH 0 MAGNACHIP SEMICONDUCTOR SR NTS........................................................................ F.............. 11/16/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................237,293 ...................................................230,000 .......................................................2,080
62886H AE 1 NCL CORP LTD SR NTS 11.750% 11/15/16...................................................................... F.............. 06/28/2010 Tax Free Exchange................................................................................................. ............................................................ ...................................................293,575 ...................................................275,000 .......................................................3,860
6325C0 BE 0 NATIONAL AUSTRALIA BANK SER 144A BONDS............................................................ F.............. 02/23/2010 DEUTSCHE BANC ALEX BROWN INC................................................................... ............................................................ ...................................................249,955 ...................................................250,000 .............................................................0
65504L AC 1 NOBLE HOLDING INTL LTD SR NTS................................................................................ F.............. 07/21/2010 BARCLAYS CAPITAL INC....................................................................................... ............................................................ ................................................1,994,500 ................................................2,000,000 .............................................................0
656531 AE 0 STATOIL ASA SR NTS  7.500% 10/01/16.......................................................................... F.............. 03/23/2010 BEAR STEARNS SECURITIES CORP.................................................................... ............................................................ ................................................3,596,880 ................................................3,000,000 ...................................................109,375
81725C AB 3 SENSATA TECH TERM LOAN  2.038% 04/27/13.............................................................. R............. 01/04/2010 DIRECT................................................................................................................... ............................................................ ...................................................436,783 ...................................................493,540 .............................................................0
822582 AQ 5 SHELL INTERNATIONAL FIN SR NTS.............................................................................. R............. 06/21/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ................................................1,998,620 ................................................2,000,000 .............................................................0
85771P AB 8 STATOIL ASA SR NTS  3.125% 08/17/17.......................................................................... F.............. 08/11/2010 Various.................................................................................................................... ............................................................ ................................................2,570,457 ................................................2,574,000 .............................................................0
859737 AB 4 STERLITE INDUSTRIES LTD CONV SR NTS................................................................... F.............. 05/20/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ............................................................ ................................................1,399,718 ................................................1,570,000 .......................................................4,361
88165F AA 0 TEVA PHARMACEUTICAL CONV SR NTS........................................................................ F.............. 11/11/2010 Various.................................................................................................................... ............................................................ ................................................1,778,148 ................................................1,575,000 .......................................................9,178
902118 BL 1 TYCO INTL FINAN NTS  8.500% 01/15/19......................................................................... R............. 02/17/2010 DEUTSCHE BANC ALEX BROWN INC................................................................... ............................................................ ...................................................309,520 ...................................................250,000 .......................................................2,184

92857W AK 6 VODAFONE GROUP PLC NTS  5.750% 03/15/16............................................................. R............. 08/25/2010 MCDONALD & COMPANY...................................................................................... ............................................................ ................................................3,441,360 ................................................3,000,000 .....................................................79,063
93443T AA 4 WARNER CHILCOTT CO LLC SER 144A SR NTS............................................................ F.............. 11/30/2010 BANC OF AMERICA SECURITIES LLC.................................................................. ............................................................ ...................................................759,688 ...................................................750,000 .......................................................9,741
94707V AA 8 WEATHERFORD BERMUDA SR   5.125% 09/15/20.......................................................... R............. 09/16/2010 UBSFINANCIALSERVICESINC WE........................................................................ ............................................................ ................................................2,995,860 ................................................3,000,000 .............................................................0
97314X AE 4 WIND ACQUISITION FIN SA SER 144A SR NTS.............................................................. F.............. 01/05/2010 CHASE SECURITIES INC....................................................................................... ............................................................ ...................................................181,913 ...................................................165,000 .......................................................9,424

3899999. Total - Bonds - Industrial and Miscellaneous..................................................................................................................... .............................................................................................................................................................................................. ............................................358,903,530 ............................................345,550,594 ................................................2,888,016
Bonds - Hybrid Securities

00170F 20 9 AMG CAPITAL TRUST PFD............................................................................................... ................ 03/02/2010 MERRILLLYNCHPIERCEFENNERSM.................................................................... ............................................................ ................................................1,167,254 .....................................................34,000 .............................................................0
4899999. Total - Bonds - Hybrid Securities...................................................................................................................................... .............................................................................................................................................................................................. ................................................1,167,254 .....................................................34,000 .............................................................0
8399997. Total - Bonds - Part 3....................................................................................................................................................... .............................................................................................................................................................................................. ............................................775,451,808 ............................................767,161,228 ................................................4,295,294
8399998. Total - Bonds - Summary Item from Part 5........................................................................................................................ .............................................................................................................................................................................................. ............................................735,564,310 ............................................719,849,119 ................................................3,917,481
8399999. Total - Bonds.................................................................................................................................................................... .............................................................................................................................................................................................. .........................................1,511,016,118 .........................................1,487,010,347 ................................................8,212,775

Preferred Stocks - Industrial and Miscellaneous
15189T 20 6 CENTERPOINT ENERGY INC........................................................................................... ................ 11/18/2010 Various.................................................................................................................... .........................................49,710.000 ................................................1,417,405 ........................................................0.00 .............................................................0
651195 30 7 NEWELL FINANCIAL TRUST............................................................................................. ................ 11/11/2010 ALBERTFRIED&COMPANYLLC NE........................................................................ .........................................16,000.000 ...................................................684,400 ........................................................0.00 .............................................................0
854502 30 9 STANLEY BLACK & DECKER............................................................................................ ................ 12/16/2010 Various.................................................................................................................... ...........................................2,640.000 ...................................................274,549 ........................................................0.00 .............................................................0
G16962 20 4 BUNGE LTD CONVERT STOCK........................................................................................ R............. 07/29/2010 Various.................................................................................................................... .........................................14,000.000 ................................................1,238,820 ........................................................0.00 .............................................................0
000000 00 0 HEALTH INTELLIGENCE COMPANY................................................................................ ................ 12/17/2010 HEALTH INTELLIGENCE COMPANY..................................................................... ...........................................2,204.000 ................................................2,204,320 ........................................................0.00 .............................................................0

8499999. Total - Preferred Stocks - Industrial and Miscellaneous..................................................................................................... .............................................................................................................................................................................................. ................................................5,819,494 ...........................XXX.............................. .............................................................0
8999997. Total - Preferred Stocks - Part 3....................................................................................................................................... .............................................................................................................................................................................................. ................................................5,819,494 ...........................XXX.............................. .............................................................0
8999998. Total - Preferred Stocks - Summary Item from Part 5....................................................................................................... .............................................................................................................................................................................................. ................................................4,386,210 ...........................XXX.............................. .............................................................0
8999999. Total - Preferred Stocks.................................................................................................................................................... .............................................................................................................................................................................................. ..............................................10,205,704 ...........................XXX.............................. .............................................................0

Common Stocks - Industrial and Miscellaneous
001055 10 2 AFLAC INC COM............................................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................121.000 .......................................................6,264 ...........................XXX.............................. .............................................................0
001084 10 2 AGCO CORP COM............................................................................................................ ................ 10/12/2010 SK INTERNATIONAL.............................................................................................. ...........................................1,700.000 .....................................................72,038 ...........................XXX.............................. .............................................................0
001282 10 2 AH BELO CORP COM CL A............................................................................................... ................ 04/08/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ..............................................629.000 .......................................................4,623 ...........................XXX.............................. .............................................................0
00130H 10 5 AES CORP......................................................................................................................... ................ 11/03/2010 WILLIAMS CAPITAL GROUP LP............................................................................. ...........................................7,920.000 .....................................................93,952 ...........................XXX.............................. .............................................................0
001547 10 8 AK STEEL HOLDING CORP C........................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................365.000 .......................................................5,048 ...........................XXX.............................. .............................................................0
00206R 10 2 AT&T INC COM.................................................................................................................. ................ 09/17/2010 Various.................................................................................................................... .........................................16,543.000 ...................................................413,781 ...........................XXX.............................. .............................................................0
00208J 10 8 ATP OIL & GAS CORP COM.............................................................................................. ................ 10/06/2010 UBS SECURITIES LLC........................................................................................... ..............................................370.000 .......................................................5,042 ...........................XXX.............................. .............................................................0
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002444 10 7 AVX CORP......................................................................................................................... ................ 10/06/2010 PULSE TRADING LLC............................................................................................ ...........................................1,040.000 .....................................................14,310 ...........................XXX.............................. .............................................................0
002535 30 0 AARON'S INC COM........................................................................................................... ................ 12/13/2010 Tax Free Exchange................................................................................................. ..............................................420.000 .......................................................6,944 ...........................XXX.............................. .............................................................0
002567 10 5 ABAXIS INC COM.............................................................................................................. ................ 11/10/2010 Various.................................................................................................................... ...........................................2,178.000 .....................................................48,624 ...........................XXX.............................. .............................................................0
002824 10 0 ABBOTT LABORATORIES COM........................................................................................ ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................197.000 .....................................................10,171 ...........................XXX.............................. .............................................................0
00724F 10 1 ADOBE SYS INC COM....................................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................153.000 .......................................................5,014 ...........................XXX.............................. .............................................................0
00751Y 10 6 ADVANCE AUTO PARTS COM.......................................................................................... ................ 09/21/2010 Various.................................................................................................................... ...........................................3,560.000 ...................................................205,989 ...........................XXX.............................. .............................................................0
007586 10 0 ADVOCAT INC COM.......................................................................................................... ................ 02/05/2010 INSTINET CORPORATION..................................................................................... ..............................................100.000 .........................................................731 ...........................XXX.............................. .............................................................0
00766T 10 0 AECOM TECHNOLOGY CORP C...................................................................................... ................ 12/17/2010 Various.................................................................................................................... .........................................36,800.000 ................................................1,052,016 ...........................XXX.............................. .............................................................0
007903 10 7 ADVANCED MICRO DEVICES........................................................................................... ................ 12/17/2010 Various.................................................................................................................... ...........................................2,518.000 .....................................................19,721 ...........................XXX.............................. .............................................................0
007973 10 0 ADVANCED ENERGY INDUSTR....................................................................................... ................ 10/06/2010 PULSE TRADING LLC............................................................................................ ...........................................1,600.000 .....................................................21,021 ...........................XXX.............................. .............................................................0
00817Y 10 8 AETNA INC COM............................................................................................................... ................ 08/27/2010 Jones Trading Instl SV CS LLC............................................................................... ...........................................2,120.000 .....................................................57,576 ...........................XXX.............................. .............................................................0
00826A 10 9 AFFYMAX INC COM.......................................................................................................... ................ 07/21/2010 WILLIAMS CAPITAL GROUP LP............................................................................. ..............................................150.000 .........................................................932 ...........................XXX.............................. .............................................................0
00846U 10 1 AGILENT TECHNOLOGIES IN........................................................................................... ................ 12/17/2010 Various.................................................................................................................... ...........................................1,427.000 .....................................................49,957 ...........................XXX.............................. .............................................................0
009158 10 6 AIR PRODS & CHEMS INC C............................................................................................ ................ 12/17/2010 Various.................................................................................................................... ................................................72.000 .......................................................5,996 ...........................XXX.............................. .............................................................0
009207 10 1 AIR T INC........................................................................................................................... ................ 03/31/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ..............................................200.000 .......................................................2,281 ...........................XXX.............................. .............................................................0
00971T 10 1 AKAMAI TECHNOLOGIES COM........................................................................................ ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................221.000 .....................................................11,574 ...........................XXX.............................. .............................................................0
012348 10 8 ALBANY INTL CORP COM CL........................................................................................... ................ 02/25/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ...........................................1,200.000 .....................................................23,371 ...........................XXX.............................. .............................................................0
012423 10 9 ALBANY MOLECULAR RESEAR....................................................................................... ................ 10/04/2010 WEEDEN & CO....................................................................................................... ...........................................1,200.000 .......................................................7,521 ...........................XXX.............................. .............................................................0
012653 10 1 ALBEMARLE CORP COM.................................................................................................. ................ 06/25/2010 Various.................................................................................................................... .........................................14,000.000 ...................................................543,745 ...........................XXX.............................. .............................................................0
013817 10 1 ALCOA INC COM............................................................................................................... ................ 06/18/2010 Various.................................................................................................................... ...........................................2,231.000 .....................................................28,212 ...........................XXX.............................. .............................................................0
017361 10 6 ALLEGHENY ENERGY INC CO......................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................70.000 .......................................................1,657 ...........................XXX.............................. .............................................................0
01741R 10 2 ALLEGHENY TECHNOLOGIES......................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................32.000 .......................................................1,844 ...........................XXX.............................. .............................................................0
018490 10 2 ALLERGAN INC................................................................................................................. ................ 12/17/2010 Various.................................................................................................................... ...........................................3,205.000 ...................................................214,249 ...........................XXX.............................. .............................................................0
018581 10 8 ALLIANCE DATA SYSTEMS C........................................................................................... ................ 07/06/2010 Various.................................................................................................................... .........................................14,100.000 ................................................1,003,699 ...........................XXX.............................. .............................................................0
020002 10 1 ALLSTATE CORP COM..................................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................164.000 .......................................................5,081 ...........................XXX.............................. .............................................................0
02076X 10 2 ALPHA NATURAL RESOURCES....................................................................................... ................ 11/11/2010 Various.................................................................................................................... ...........................................4,140.000 ...................................................193,657 ...........................XXX.............................. .............................................................0
021441 10 0 ALTERA CORP.................................................................................................................. ................ 12/17/2010 Various.................................................................................................................... .........................................12,671.000 ...................................................374,725 ...........................XXX.............................. .............................................................0
023135 10 6 AMAZON.COM COM.......................................................................................................... ................ 09/17/2010 Various.................................................................................................................... ..............................................467.000 .....................................................64,443 ...........................XXX.............................. .............................................................0
023586 10 0 AMERCO COM.................................................................................................................. ................ 05/26/2010 Various.................................................................................................................... ..............................................400.000 .....................................................20,899 ...........................XXX.............................. .............................................................0
025537 10 1 AMER ELEC PWR.............................................................................................................. ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................138.000 .......................................................4,950 ...........................XXX.............................. .............................................................0
025816 10 9 AMERICAN EXPRESS CO COM........................................................................................ ................ 12/17/2010 Various.................................................................................................................... .........................................21,535.000 ...................................................897,551 ...........................XXX.............................. .............................................................0
026874 78 4 AMERICAN INTL GROUP INC........................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................88.000 .......................................................4,625 ...........................XXX.............................. .............................................................0
030420 10 3 AMERICAN WATER WORKS CO...................................................................................... ................ 09/29/2010 Various.................................................................................................................... .........................................40,200.000 ...................................................887,790 ...........................XXX.............................. .............................................................0
03070Q 10 1 AMERISTAR CASINOS INC C........................................................................................... ................ 10/15/2010 DIRECT................................................................................................................... ...........................................1,100.000 .....................................................19,180 ...........................XXX.............................. .............................................................0
03073E 10 5 AMERISOURCEBERGEN CORP....................................................................................... ................ 11/11/2010 WEEDEN & CO....................................................................................................... ..............................................680.000 .....................................................21,417 ...........................XXX.............................. .............................................................0
03073T 10 2 AMERIGROUP CORP........................................................................................................ ................ 09/27/2010 PULSE TRADING LLC............................................................................................ ...........................................2,200.000 .....................................................90,362 ...........................XXX.............................. .............................................................0
03076C 10 6 AMERIPRISE FINANCIAL IN.............................................................................................. ................ 12/17/2010 Various.................................................................................................................... ...........................................2,439.000 ...................................................120,145 ...........................XXX.............................. .............................................................0
031100 10 0 AMETEK INC COM............................................................................................................ ................ 10/11/2010 Various.................................................................................................................... ...........................................3,690.000 ...................................................163,824 ...........................XXX.............................. .............................................................0
031100 10 0 AMETEK INC COM............................................................................................................ ................ 12/22/2010 Stock Split............................................................................................................... ...........................................1,845.000 .............................................................0 ...........................XXX.............................. .............................................................0
031162 10 0 AMGEN INC COM.............................................................................................................. ................ 12/17/2010 Various.................................................................................................................... .........................................10,352.000 ...................................................571,276 ...........................XXX.............................. .............................................................0
032037 10 3 AMPCO-PITTSBURGH CORP C........................................................................................ ................ 02/05/2010 INSTINET CORPORATION..................................................................................... ..............................................400.000 .......................................................9,486 ...........................XXX.............................. .............................................................0
032095 10 1 AMPHENOL CORP COM................................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................106.000 .......................................................5,018 ...........................XXX.............................. .............................................................0

03236M 10 1 AMYRIS INC COM............................................................................................................. ................ 09/27/2010 MORGANSTANLEY&COINC NY............................................................................. ...........................................1,155.000 .....................................................18,480 ...........................XXX.............................. .............................................................0
032511 10 7 ANADARKO PETROLEUM CORP...................................................................................... ................ 06/18/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ..............................................232.000 .......................................................9,875 ...........................XXX.............................. .............................................................0
032654 10 5 ANALOG DEVICES............................................................................................................ ................ 12/17/2010 Various.................................................................................................................... ..............................................354.000 .....................................................10,991 ...........................XXX.............................. .............................................................0
037389 10 3 AON CORP........................................................................................................................ ................ 12/17/2010 Various.................................................................................................................... ...........................................9,338.000 ...................................................355,463 ...........................XXX.............................. .............................................................0
037411 10 5 APACHE CORP.................................................................................................................. ................ 12/17/2010 Various.................................................................................................................... ...........................................9,446.000 ...................................................958,379 ...........................XXX.............................. .............................................................0
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03748R 10 1 APARTMENT INVT & MGMT C.......................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................250.000 .......................................................5,543 ...........................XXX.............................. .............................................................0
037833 10 0 APPLE INC COM................................................................................................................ ................ 12/17/2010 Various.................................................................................................................... ...........................................6,368.000 ................................................1,636,282 ...........................XXX.............................. .............................................................0
038222 10 5 APPLIED MATERIALS INC C............................................................................................. ................ 06/18/2010 Various.................................................................................................................... ...........................................2,479.000 .....................................................31,040 ...........................XXX.............................. .............................................................0

03822W 40 6 APPLIED MICRO CIRCUITS.............................................................................................. ................ 10/06/2010 Various.................................................................................................................... ...........................................2,340.000 .....................................................21,567 ...........................XXX.............................. .............................................................0
039380 10 0 ARCH COAL INC COM...................................................................................................... ................ 11/10/2010 WEEDEN & CO....................................................................................................... ..............................................180.000 .......................................................5,192 ...........................XXX.............................. .............................................................0
04247X 10 2 ARMSTRONG WORLD INDUSTR...................................................................................... ................ 10/25/2010 ROCHDALE SECURITIES CORP........................................................................... ..............................................900.000 .....................................................38,308 ...........................XXX.............................. .............................................................0
042735 10 0 ARROW ELECTRONICS INC............................................................................................. ................ 02/05/2010 INSTINET CORPORATION..................................................................................... ...........................................3,620.000 .....................................................94,431 ...........................XXX.............................. .............................................................0
044209 10 4 ASHLAND INC COM.......................................................................................................... ................ 12/31/2010 Various.................................................................................................................... .........................................14,200.000 ...................................................743,901 ...........................XXX.............................. .............................................................0
04621X 10 8 ASSURANT INC................................................................................................................. ................ 08/05/2010 Various.................................................................................................................... ..............................................980.000 .....................................................36,160 ...........................XXX.............................. .............................................................0
046224 10 1 ASTEC INDUSTRIES INC CO............................................................................................ ................ 08/20/2010 DIRECT................................................................................................................... ..............................................150.000 .......................................................4,048 ...........................XXX.............................. .............................................................0

04685W 10 3 ATHENAHEALTH INC COM............................................................................................... ................ 09/16/2010 Various.................................................................................................................... ...........................................7,138.000 ...................................................204,916 ...........................XXX.............................. .............................................................0
052769 10 6 AUTODESK COM............................................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ..............................................139.000 .......................................................5,438 ...........................XXX.............................. .............................................................0
053015 10 3 AUTO DATA PROC............................................................................................................ ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................21.000 .........................................................984 ...........................XXX.............................. .............................................................0
053332 10 2 AUTOZONE INC................................................................................................................ ................ 09/30/2010 Various.................................................................................................................... ...........................................1,607.000 ...................................................342,107 ...........................XXX.............................. .............................................................0
053484 10 1 AVALONBAY COMMUNITIES I.......................................................................................... ................ 06/18/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ................................................96.000 .......................................................9,984 ...........................XXX.............................. .............................................................0
053611 10 9 AVERY DENNISON CORP................................................................................................. ................ 11/11/2010 Various.................................................................................................................... .........................................32,100.000 ................................................1,174,500 ...........................XXX.............................. .............................................................0
05367P 10 0 AVID TECHNOLOGY INC COM......................................................................................... ................ 11/09/2010 Various.................................................................................................................... ...........................................1,200.000 .....................................................14,948 ...........................XXX.............................. .............................................................0
053774 10 5 AVIS BUDGET GROUP INC C........................................................................................... ................ 10/20/2010 Various.................................................................................................................... .........................................49,600.000 ...................................................610,844 ...........................XXX.............................. .............................................................0
053807 10 3 AVNET INC COM............................................................................................................... ................ 10/04/2010 Jones Trading Instl SV CS LLC............................................................................... ..............................................190.000 .......................................................5,036 ...........................XXX.............................. .............................................................0
054303 10 2 AVON PRODUCTS INC COM............................................................................................ ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................160.000 .......................................................4,970 ...........................XXX.............................. .............................................................0
054937 10 7 BB&T CORP COM.............................................................................................................. ................ 06/18/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ..............................................330.000 .......................................................9,757 ...........................XXX.............................. .............................................................0
055921 10 0 BMC SOFTWARE INC....................................................................................................... ................ 07/29/2010 Various.................................................................................................................... .........................................14,900.000 ...................................................533,557 ...........................XXX.............................. .............................................................0
057224 10 7 BAKER HUGHES INC COM............................................................................................... ................ 12/17/2010 Various.................................................................................................................... ...........................................2,554.000 ...................................................113,292 ...........................XXX.............................. .............................................................0
057224 10 7 BAKER HUGHES INC COM............................................................................................... ................ 04/29/2010 Taxable Exchange................................................................................................... ...........................................2,392.000 ...................................................138,524 ...........................XXX.............................. .............................................................0
058498 10 6 BALL CORP....................................................................................................................... ................ 09/30/2010 Various.................................................................................................................... ...........................................5,789.000 ...................................................307,081 ...........................XXX.............................. .............................................................0
060505 10 4 BANK OF AMERICA CORP CO......................................................................................... ................ 12/17/2010 Various.................................................................................................................... .........................................36,885.000 ...................................................662,821 ...........................XXX.............................. .............................................................0
064058 10 0 BANK OF NEW YORK MELLON........................................................................................ ................ 12/17/2010 Various.................................................................................................................... ..............................................975.000 .....................................................27,211 ...........................XXX.............................. .............................................................0
067383 10 9 BARD CR INC COM........................................................................................................... ................ 09/30/2010 Various.................................................................................................................... ...........................................5,737.000 ...................................................459,291 ...........................XXX.............................. .............................................................0
075887 10 9 BECTON DICKINSON........................................................................................................ ................ 12/17/2010 Various.................................................................................................................... ...........................................3,572.000 ...................................................265,589 ...........................XXX.............................. .............................................................0
075896 10 0 BED BATH & BEYOND INC............................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................120.000 .......................................................4,935 ...........................XXX.............................. .............................................................0
077347 30 0 BEL FUSE INC COM CL B................................................................................................. ................ 10/18/2010 Barclay's Capital LE NJ........................................................................................... ..............................................830.000 .....................................................17,986 ...........................XXX.............................. .............................................................0
081437 10 5 BEMIS INC......................................................................................................................... ................ 06/18/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ..............................................341.000 .....................................................10,007 ...........................XXX.............................. .............................................................0
082047 20 0 BENIHANA INC COM......................................................................................................... ................ 04/30/2010 CANTOR FITZGERALD & CO INC.......................................................................... ..............................................740.000 .......................................................5,082 ...........................XXX.............................. .............................................................0
084670 70 2 BERKSHIRE HATHAWAY COM......................................................................................... ................ 09/17/2010 Various.................................................................................................................... .........................................28,026.000 ................................................2,164,298 ...........................XXX.............................. .............................................................0
084670 70 2 BERKSHIRE HATHAWAY COM......................................................................................... ................ 02/16/2010 Taxable Exchange................................................................................................... ...........................................1,392.000 ...................................................112,102 ...........................XXX.............................. .............................................................0
084670 70 2 BERKSHIRE HATHAWAY COM......................................................................................... ................ 02/23/2010 Tax Free Exchange................................................................................................. ...........................................6,000.000 ...................................................482,900 ...........................XXX.............................. .............................................................0
086516 10 1 BEST BUY CO COM.......................................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................149.000 .......................................................5,536 ...........................XXX.............................. .............................................................0
08915P 10 1 BIG 5 SPORTING GOODS CO........................................................................................... ................ 04/20/2010 Various.................................................................................................................... .........................................24,910.000 ...................................................372,218 ...........................XXX.............................. .............................................................0
089302 10 3 BIG LOTS INC.................................................................................................................... ................ 05/24/2010 Various.................................................................................................................... ...........................................3,500.000 ...................................................128,948 ...........................XXX.............................. .............................................................0
09057G 60 2 BIO-REFERENCE LABS INC............................................................................................. ................ 04/22/2010 Stock Split............................................................................................................... ...........................................5,239.000 .............................................................0 ...........................XXX.............................. .............................................................0
09061G 10 1 BIOMARIN PHARMACEUTICAL........................................................................................ ................ 06/25/2010 Various.................................................................................................................... .........................................38,300.000 ...................................................752,861 ...........................XXX.............................. .............................................................0
09063H 10 7 BIOMED REALTY TRUST INC........................................................................................... ................ 11/15/2010 DIRECT................................................................................................................... ...........................................4,900.000 .....................................................85,873 ...........................XXX.............................. .............................................................0
09578R 10 3 BLUE NILE INC.................................................................................................................. ................ 12/02/2010 Various.................................................................................................................... ...........................................9,810.000 ...................................................427,961 ...........................XXX.............................. .............................................................0
097023 10 5 BOEING CO COM.............................................................................................................. ................ 12/17/2010 Various.................................................................................................................... .........................................14,298.000 ...................................................967,046 ...........................XXX.............................. .............................................................0
101121 10 1 BOSTON PROPERTIES INC R.......................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ................................................60.000 .......................................................5,225 ...........................XXX.............................. .............................................................0
101137 10 7 BOSTON SCIENTIFIC CORP............................................................................................. ................ 10/28/2010 Various.................................................................................................................... .........................................57,665.000 ...................................................362,227 ...........................XXX.............................. .............................................................0
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103304 10 1 BOYD GAMING CORP COM.............................................................................................. ................ 02/05/2010 INSTINET CORPORATION..................................................................................... ...........................................2,300.000 .....................................................17,439 ...........................XXX.............................. .............................................................0
110122 10 8 BRISTOL MYERS SQUIBB CO.......................................................................................... ................ 06/18/2010 Various.................................................................................................................... ...........................................1,743.000 .....................................................43,008 ...........................XXX.............................. .............................................................0
111320 10 7 BROADCOM CORP........................................................................................................... ................ 12/17/2010 Various.................................................................................................................... ..............................................541.000 .....................................................19,440 ...........................XXX.............................. .............................................................0
114340 10 2 BROOKS AUTOMATION INC C......................................................................................... ................ 10/04/2010 Jones Trading Instl SV CS LLC............................................................................... ..............................................790.000 .......................................................5,068 ...........................XXX.............................. .............................................................0
115637 20 9 BROWN FORMAN CORP COM......................................................................................... ................ 12/17/2010 Various.................................................................................................................... ...........................................1,869.000 ...................................................116,095 ...........................XXX.............................. .............................................................0
124857 20 2 CBS CORP COM CL B....................................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................321.000 .......................................................4,851 ...........................XXX.............................. .............................................................0
124867 10 2 CCA INDUSTRIES INC COM............................................................................................. ................ 02/05/2010 INSTINET CORPORATION..................................................................................... ..............................................400.000 .......................................................2,188 ...........................XXX.............................. .............................................................0
12497T 10 1 CB RICHARD ELLIS GROUP............................................................................................. ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................569.000 .....................................................10,385 ...........................XXX.............................. .............................................................0
125269 10 0 CF INDUSTRIES HOLDINGS............................................................................................. ................ 09/17/2010 Various.................................................................................................................... ..............................................471.000 .....................................................43,440 ...........................XXX.............................. .............................................................0
125509 10 9 CIGNA CORP COM............................................................................................................ ................ 10/15/2010 Various.................................................................................................................... .........................................10,900.000 ...................................................370,847 ...........................XXX.............................. .............................................................0
12572Q 10 5 CME GROUP INC COM..................................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ................................................26.000 .......................................................6,858 ...........................XXX.............................. .............................................................0
125896 10 0 CMS ENERGY CORP........................................................................................................ ................ 12/17/2010 Various.................................................................................................................... ...........................................3,421.000 .....................................................60,912 ...........................XXX.............................. .............................................................0
125906 10 7 CSS INDUSTRIES INC...................................................................................................... ................ 04/29/2010 KNIGHT SECURITIES BROADCORT CA............................................................... ..............................................400.000 .......................................................8,653 ...........................XXX.............................. .............................................................0
126117 10 0 CNA FINANCIAL CORP..................................................................................................... ................ 02/18/2010 PULSE TRADING LLC............................................................................................ ...........................................1,100.000 .....................................................27,041 ...........................XXX.............................. .............................................................0
126408 10 3 CSX CORP......................................................................................................................... ................ 07/22/2010 INSTINET CORPORATION..................................................................................... ...........................................2,300.000 ...................................................119,169 ...........................XXX.............................. .............................................................0
126501 10 5 CTS CORP IND COM......................................................................................................... ................ 01/27/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ...........................................1,500.000 .....................................................11,394 ...........................XXX.............................. .............................................................0
12673P 10 5 CA INC COM...................................................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ...........................................1,008.000 .....................................................25,089 ...........................XXX.............................. .............................................................0
12686C 10 9 CABLEVISION SYSTEMS COR......................................................................................... ................ 12/17/2010 Various.................................................................................................................... ...........................................4,910.000 ...................................................168,661 ...........................XXX.............................. .............................................................0
129603 10 6 CALGON CARBON CORP COM........................................................................................ ................ 08/10/2010 Various.................................................................................................................... .........................................29,300.000 ...................................................427,450 ...........................XXX.............................. .............................................................0

13100M 50 9 CALIX INC COM................................................................................................................. ................ 03/24/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................875.000 .....................................................11,375 ...........................XXX.............................. .............................................................0
134429 10 9 CAMPBELL SOUP CO....................................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................138.000 .......................................................5,004 ...........................XXX.............................. .............................................................0
14040H 10 5 CAPITAL ONE FINANCIAL C............................................................................................. ................ 06/18/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ..............................................235.000 .....................................................10,019 ...........................XXX.............................. .............................................................0
14149Y 10 8 CARDINAL HEALTH INC................................................................................................... ................ 05/20/2010 Various.................................................................................................................... .........................................15,000.000 ...................................................512,857 ...........................XXX.............................. .............................................................0
141665 10 9 CAREER EDUCATION CORP............................................................................................ ................ 05/18/2010 Various.................................................................................................................... ...........................................2,900.000 .....................................................72,106 ...........................XXX.............................. .............................................................0
14170T 10 1 CAREFUSION CORP COM................................................................................................ ................ 12/09/2010 Various.................................................................................................................... .........................................44,482.000 ................................................1,015,602 ...........................XXX.............................. .............................................................0
143130 10 2 CARMAX INC..................................................................................................................... ................ 12/17/2010 Various.................................................................................................................... ...........................................4,598.000 .....................................................98,569 ...........................XXX.............................. .............................................................0
146229 10 9 CARTER HLDGS INC........................................................................................................ ................ 11/05/2010 Various.................................................................................................................... .........................................32,900.000 ...................................................831,103 ...........................XXX.............................. .............................................................0
147528 10 3 CASEY'S GENERAL STORES........................................................................................... ................ 11/15/2010 SK INTERNATIONAL.............................................................................................. ...........................................1,600.000 .....................................................63,854 ...........................XXX.............................. .............................................................0
14754D 10 0 CASH AMERICA INTL INC................................................................................................. ................ 04/29/2010 Various.................................................................................................................... ...........................................1,300.000 .....................................................50,658 ...........................XXX.............................. .............................................................0
149123 10 1 CATERPILLAR INC COM................................................................................................... ................ 12/17/2010 Various.................................................................................................................... .........................................25,700.000 ................................................2,019,420 ...........................XXX.............................. .............................................................0
151020 10 4 CELGENE CORP............................................................................................................... ................ 12/17/2010 Various.................................................................................................................... ..............................................349.000 .....................................................19,974 ...........................XXX.............................. .............................................................0
15189T 10 7 CENTERPOINT ENERGY INC........................................................................................... ................ 06/18/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ..............................................726.000 .....................................................10,168 ...........................XXX.............................. .............................................................0
156700 10 6 CENTURYTEL INC............................................................................................................. ................ 12/17/2010 Various.................................................................................................................... .........................................11,498.000 ...................................................404,270 ...........................XXX.............................. .............................................................0
156708 10 9 CEPHALON INC................................................................................................................. ................ 06/30/2010 Various.................................................................................................................... ...........................................3,100.000 ...................................................182,837 ...........................XXX.............................. .............................................................0
156782 10 4 CERNER CORP COM........................................................................................................ ................ 09/17/2010 Various.................................................................................................................... ...........................................1,460.000 ...................................................127,465 ...........................XXX.............................. .............................................................0
161133 10 3 CHARMING SHOPPES COM............................................................................................. ................ 02/25/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ...........................................4,800.000 .....................................................28,196 ...........................XXX.............................. .............................................................0
165167 10 7 CHESAPEAKE ENERGY CORP......................................................................................... ................ 09/17/2010 Various.................................................................................................................... ..............................................425.000 .......................................................9,956 ...........................XXX.............................. .............................................................0
166764 10 0 CHEVRON TEXACO CORP COM...................................................................................... ................ 09/17/2010 Various.................................................................................................................... .........................................19,467.000 ................................................1,573,222 ...........................XXX.............................. .............................................................0
16937B 10 9 CHINA-BIOTICS INC COM................................................................................................. ................ 09/10/2010 Various.................................................................................................................... ...........................................1,000.000 .....................................................11,923 ...........................XXX.............................. .............................................................0
16941P 10 2 CHINA SKY ONE MEDICAL I............................................................................................. ................ 08/30/2010 Various.................................................................................................................... ..............................................800.000 .......................................................7,810 ...........................XXX.............................. .............................................................0
16950L 10 9 CHINA INFORMATION TECHN......................................................................................... ................ 08/30/2010 Jones Trading Instl SV CS LLC............................................................................... ...........................................1,000.000 .......................................................5,035 ...........................XXX.............................. .............................................................0
172062 10 1 CINCINNATI FINANCIAL CO............................................................................................. ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................83.000 .......................................................2,640 ...........................XXX.............................. .............................................................0
17275R 10 2 CISCO SYSTEMS INC COM.............................................................................................. ................ 09/30/2010 Various.................................................................................................................... .........................................25,127.000 ...................................................553,994 ...........................XXX.............................. .............................................................0
172908 10 5 CINTAS CORP................................................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................179.000 .......................................................4,955 ...........................XXX.............................. .............................................................0
172967 10 1 CITIGROUP INC................................................................................................................ ................ 12/17/2010 Various.................................................................................................................... .......................................201,493.000 ...................................................847,975 ...........................XXX.............................. .............................................................0
177376 10 0 CITRIX SYSTEMS INC....................................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................120.000 .......................................................8,184 ...........................XXX.............................. .............................................................0
182707 10 9 CLARUS CORPORATION COM......................................................................................... ................ 08/03/2010 Various.................................................................................................................... ..............................................900.000 .......................................................6,195 ...........................XXX.............................. .............................................................0
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184496 10 7 CLEAN HARBORS INC COM............................................................................................. ................ 08/19/2010 WILLIAMS CAPITAL GROUP LP............................................................................. ..............................................400.000 .....................................................24,615 ...........................XXX.............................. .............................................................0
18683K 10 1 CLIFFS NATURAL RESOURCE......................................................................................... ................ 10/20/2010 Various.................................................................................................................... ...........................................3,553.000 ...................................................230,059 ...........................XXX.............................. .............................................................0
189054 10 9 CLOROX CO COM............................................................................................................. ................ 12/17/2010 Various.................................................................................................................... ...........................................1,002.000 .....................................................65,673 ...........................XXX.............................. .............................................................0
191098 10 2 COCA-COLA BOTTLING CO C.......................................................................................... ................ 05/14/2010 GOLDMAN SACHS & CO NY.................................................................................. ..............................................300.000 .....................................................16,161 ...........................XXX.............................. .............................................................0
191216 10 0 COCA COLA CO................................................................................................................ ................ 12/17/2010 Various.................................................................................................................... ..............................................306.000 .....................................................18,711 ...........................XXX.............................. .............................................................0
19122T 10 9 COCA-COLA ENTERPRISES C......................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................39.000 .........................................................985 ...........................XXX.............................. .............................................................0
19122T 10 9 COCA-COLA ENTERPRISES C......................................................................................... ................ 10/04/2010 Taxable Exchange................................................................................................... ...........................................6,859.000 ...................................................218,116 ...........................XXX.............................. .............................................................0
192446 10 2 COGNIZANT TECH SOLUTION......................................................................................... ................ 12/17/2010 Various.................................................................................................................... ..............................................199.000 .....................................................10,923 ...........................XXX.............................. .............................................................0
192479 10 3 COHERENT INC COM....................................................................................................... ................ 10/01/2010 ROBERTS & RYAN INVESTMENTS INC................................................................ ..............................................880.000 .....................................................35,191 ...........................XXX.............................. .............................................................0
193068 10 3 COLDWATER CREEK INC COM....................................................................................... ................ 11/09/2010 Cowen & Co LLC NY............................................................................................... ...........................................2,050.000 .......................................................7,175 ...........................XXX.............................. .............................................................0
193294 10 5 KENNETH COLE PRODUCTION....................................................................................... ................ 03/25/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ..............................................500.000 .......................................................6,170 ...........................XXX.............................. .............................................................0
193459 30 2 COLEMAN CABLE INC COM............................................................................................. ................ 10/06/2010 DIRECT................................................................................................................... ..............................................500.000 .......................................................3,104 ...........................XXX.............................. .............................................................0
194162 10 3 COLGATE PALMOLIVE CO CO......................................................................................... ................ 12/17/2010 Various.................................................................................................................... ...........................................6,384.000 ...................................................491,240 ...........................XXX.............................. .............................................................0
20030N 10 1 COMCAST CORP COM CL A............................................................................................ ................ 02/03/2010 INVESTMENT TECHNOLOGY GROUPS N............................................................ ...........................................1,512.000 .....................................................24,147 ...........................XXX.............................. .............................................................0
200340 10 7 COMERICA INC................................................................................................................. ................ 10/28/2010 Various.................................................................................................................... .........................................22,152.000 ...................................................815,051 ...........................XXX.............................. .............................................................0
203233 10 1 COMMONWEALTH REIT REIT.......................................................................................... ................ 11/09/2010 Various.................................................................................................................... ...........................................2,700.000 .....................................................69,543 ...........................XXX.............................. .............................................................0
203372 10 7 COMMSCOPE INC COM................................................................................................... ................ 08/04/2010 Various.................................................................................................................... ...........................................5,300.000 ...................................................115,841 ...........................XXX.............................. .............................................................0
20453E 10 9 COMPLETE PRODUCTION SER....................................................................................... ................ 10/19/2010 PULSE TRADING LLC............................................................................................ ...........................................3,200.000 .....................................................73,822 ...........................XXX.............................. .............................................................0
205306 10 3 COMPUTER PROGRAMS & SYS...................................................................................... ................ 05/07/2010 Various.................................................................................................................... ...........................................6,395.000 ...................................................257,356 ...........................XXX.............................. .............................................................0
205363 10 4 COMPUTER SCIENCES CORP......................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................40.000 .......................................................1,936 ...........................XXX.............................. .............................................................0
206708 10 9 CONCUR TECHNOLOGIES INC........................................................................................ ................ 02/05/2010 Various.................................................................................................................... ...........................................1,400.000 .....................................................53,622 ...........................XXX.............................. .............................................................0
207410 10 1 CONMED CORP COM....................................................................................................... ................ 05/19/2010 Various.................................................................................................................... ...........................................1,300.000 .....................................................28,850 ...........................XXX.............................. .............................................................0
208242 10 7 CONN'S INC COM............................................................................................................. ................ 10/06/2010 PULSE TRADING LLC............................................................................................ ..............................................600.000 .......................................................3,023 ...........................XXX.............................. .............................................................0
20825C 10 4 CONOCOPHILLIPS............................................................................................................ ................ 12/17/2010 Various.................................................................................................................... .........................................10,709.000 ...................................................586,570 ...........................XXX.............................. .............................................................0
20854P 10 9 CONSOL ENERGY INC..................................................................................................... ................ 09/17/2010 Various.................................................................................................................... ..............................................974.000 .....................................................40,263 ...........................XXX.............................. .............................................................0
209115 10 4 CONSOLIDATED EDISON INC.......................................................................................... ................ 12/17/2010 Various.................................................................................................................... ..............................................236.000 .....................................................11,495 ...........................XXX.............................. .............................................................0
21036P 10 8 CONSTELLATION BRANDS IN.......................................................................................... ................ 08/19/2010 WEEDEN & CO....................................................................................................... .........................................15,100.000 ...................................................252,275 ...........................XXX.............................. .............................................................0
216648 40 2 COOPER COS INC COM................................................................................................... ................ 11/24/2010 Various.................................................................................................................... .........................................19,350.000 ...................................................786,088 ...........................XXX.............................. .............................................................0
217204 10 6 COPART INC..................................................................................................................... ................ 12/13/2010 Various.................................................................................................................... .........................................13,465.000 ...................................................475,668 ...........................XXX.............................. .............................................................0
218681 10 4 CORE-MARK HOLDING CO CO........................................................................................ ................ 03/30/2010 INSTINET CORPORATION..................................................................................... ..............................................500.000 .....................................................15,697 ...........................XXX.............................. .............................................................0
219023 10 8 CORN PRODUCTS INTERNATI........................................................................................ ................ 01/19/2010 Various.................................................................................................................... ...........................................2,590.000 .....................................................79,290 ...........................XXX.............................. .............................................................0
219350 10 5 CORNING INC COM.......................................................................................................... ................ 12/17/2010 Various.................................................................................................................... ...........................................2,109.000 .....................................................39,607 ...........................XXX.............................. .............................................................0
22160K 10 5 COSTCO WHSL CORP...................................................................................................... ................ 09/30/2010 Various.................................................................................................................... ...........................................4,986.000 ...................................................320,340 ...........................XXX.............................. .............................................................0
222795 10 6 COUSINS PROPERTIES INC............................................................................................ ................ 10/28/2010 MELLON BANK NA................................................................................................. ................................................23.000 .........................................................179 ...........................XXX.............................. .............................................................0
22284P 10 5 COVENANT TRANSPORT GRP........................................................................................ ................ 08/19/2010 SUNTRUST CAPITAL MARKETS INC.................................................................... ..............................................700.000 .......................................................5,259 ...........................XXX.............................. .............................................................0
222862 10 4 COVENTRY HEALTH CARE IN.......................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................60.000 .......................................................1,598 ...........................XXX.............................. .............................................................0
224633 10 7 CRAWFORD & COMPANY COM....................................................................................... ................ 04/13/2010 Jones Trading Instl SV CS LLC............................................................................... ...........................................1,200.000 .......................................................4,806 ...........................XXX.............................. .............................................................0
231021 10 6 CUMMINS ENGINE COM................................................................................................... ................ 12/17/2010 Various.................................................................................................................... ...........................................3,081.000 ...................................................281,415 ...........................XXX.............................. .............................................................0
231561 10 1 CURTISS-WRIGHT CORP COM........................................................................................ ................ 11/04/2010 JACKSON SECURITIES INC.................................................................................. ...........................................2,000.000 .....................................................61,389 ...........................XXX.............................. .............................................................0
232820 10 0 CYTEC INDS INC COM..................................................................................................... ................ 12/20/2010 Various.................................................................................................................... .........................................20,900.000 ................................................1,037,471 ...........................XXX.............................. .............................................................0
23331A 10 9 D.R. HORTON INC COM................................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ..............................................146.000 .......................................................1,662 ...........................XXX.............................. .............................................................0
233331 10 7 DTE ENERGY COMPANY.................................................................................................. ................ 06/18/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ..............................................207.000 .....................................................10,008 ...........................XXX.............................. .............................................................0
235851 10 2 DANAHER CORP............................................................................................................... ................ 11/17/2010 Various.................................................................................................................... ...........................................1,199.000 .....................................................50,402 ...........................XXX.............................. .............................................................0
235851 10 2 DANAHER CORP............................................................................................................... ................ 06/14/2010 Stock Split............................................................................................................... ...........................................5,289.000 .............................................................0 ...........................XXX.............................. .............................................................0
237194 10 5 DARDEN RESTAURANTS................................................................................................. ................ 12/17/2010 Various.................................................................................................................... ...........................................8,922.000 ...................................................395,721 ...........................XXX.............................. .............................................................0
242309 10 2 DEALERTRACK HOLDINGS IN......................................................................................... ................ 06/11/2010 Various.................................................................................................................... ...........................................4,110.000 .....................................................71,307 ...........................XXX.............................. .............................................................0
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242370 10 4 DEAN FOODS CO.............................................................................................................. ................ 10/06/2010 Various.................................................................................................................... ...........................................1,010.000 .....................................................10,376 ...........................XXX.............................. .............................................................0
244199 10 5 DEERE & CO..................................................................................................................... ................ 12/17/2010 Various.................................................................................................................... .........................................18,984.000 ................................................1,374,984 ...........................XXX.............................. .............................................................0
24522P 10 3 DEL MONTE FOODS......................................................................................................... ................ 05/11/2010 Various.................................................................................................................... ...........................................8,200.000 ...................................................122,524 ...........................XXX.............................. .............................................................0
24702R 10 1 DELL INC COM.................................................................................................................. ................ 02/03/2010 INVESTMENT TECHNOLOGY GROUPS N............................................................ ...........................................1,879.000 .....................................................25,066 ...........................XXX.............................. .............................................................0
247368 10 3 DELTA APPAREL INC COM.............................................................................................. ................ 06/14/2010 CANTOR FITZGERALD & CO INC.......................................................................... ..............................................400.000 .......................................................6,308 ...........................XXX.............................. .............................................................0
247916 20 8 DENBURY RESOURCES INC C........................................................................................ ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ...........................................3,424.000 .....................................................52,809 ...........................XXX.............................. .............................................................0
24869P 10 4 DENNY'S CORP COM....................................................................................................... ................ 04/20/2010 THEMIS TRADING LLC.......................................................................................... ...........................................1,320.000 .......................................................5,029 ...........................XXX.............................. .............................................................0
25179M 10 3 DEVON ENERGY CORP.................................................................................................... ................ 11/17/2010 Various.................................................................................................................... ...........................................6,544.000 ...................................................461,239 ...........................XXX.............................. .............................................................0
251893 10 3 DEVRY INC COM............................................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................23.000 .......................................................1,059 ...........................XXX.............................. .............................................................0
25271C 10 2 DIAMOND OFFSHORE DRILLI.......................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................16.000 .......................................................1,024 ...........................XXX.............................. .............................................................0
254423 10 6 DINEEQUITY INC COM..................................................................................................... ................ 10/28/2010 LYNCH JONES & RYAN INC.................................................................................. ..............................................800.000 .....................................................34,997 ...........................XXX.............................. .............................................................0
254687 10 6 DISNEY WALT CO COM.................................................................................................... ................ 10/25/2010 Various.................................................................................................................... ...........................................7,101.000 ...................................................252,236 ...........................XXX.............................. .............................................................0
254709 10 8 DISCOVER FINANCIAL SERV........................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................52.000 .........................................................937 ...........................XXX.............................. .............................................................0
25470F 10 4 DISCOVERY COMMUNICATION....................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ...........................................5,812.000 ...................................................181,325 ...........................XXX.............................. .............................................................0
25470M 10 9 DISH NETWORK CORP COM C........................................................................................ ................ 07/16/2010 Various.................................................................................................................... ...........................................7,800.000 ...................................................146,611 ...........................XXX.............................. .............................................................0
25490A 10 1 DIRECTV COM CL A.......................................................................................................... ................ 11/04/2010 Various.................................................................................................................... .........................................29,050.000 ................................................1,134,637 ...........................XXX.............................. .............................................................0
25754A 20 1 DOMINO'S PIZZA INC COM.............................................................................................. ................ 09/30/2010 STATE STREET BROKERAGE SERVICE............................................................... ...........................................1,600.000 .....................................................21,194 ...........................XXX.............................. .............................................................0
257559 20 3 DOMTAR CORP COM........................................................................................................ ................ 02/11/2010 Various.................................................................................................................... ...........................................1,730.000 .....................................................88,790 ...........................XXX.............................. .............................................................0
257867 10 1 RR DONNELLEY & SONS CO........................................................................................... ................ 02/05/2010 INSTINET CORPORATION..................................................................................... ...........................................1,810.000 .....................................................34,179 ...........................XXX.............................. .............................................................0
25960P 10 9 DOUGLAS EMMETT INC REIT.......................................................................................... ................ 11/15/2010 THEMIS TRADING LLC.......................................................................................... ...........................................5,200.000 .....................................................88,385 ...........................XXX.............................. .............................................................0
260003 10 8 DOVER CORP................................................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................17.000 .........................................................975 ...........................XXX.............................. .............................................................0
260095 10 4 DOVER DOWNS GAMING & EN........................................................................................ ................ 04/19/2010 Jones Trading Instl SV CS LLC............................................................................... ..............................................900.000 .......................................................3,605 ...........................XXX.............................. .............................................................0
260543 10 3 DOW CHEMICAL CO COM................................................................................................ ................ 09/17/2010 Various.................................................................................................................... ..............................................565.000 .....................................................15,198 ...........................XXX.............................. .............................................................0
262037 10 4 DRIL-QUIP INC COM......................................................................................................... ................ 03/09/2010 Various.................................................................................................................... ................................................80.000 .......................................................4,864 ...........................XXX.............................. .............................................................0
263534 10 9 DUPONT E I DE NEMOURS &........................................................................................... ................ 12/17/2010 Various.................................................................................................................... .........................................23,397.000 ...................................................789,145 ...........................XXX.............................. .............................................................0
26441C 10 5 DUKE ENERGY CORP COM............................................................................................. ................ 09/17/2010 Various.................................................................................................................... .........................................29,989.000 ...................................................491,839 ...........................XXX.............................. .............................................................0
26483E 10 0 DUN & BRADSTREET CORP C......................................................................................... ................ 09/21/2010 Various.................................................................................................................... ...........................................4,250.000 ...................................................294,462 ...........................XXX.............................. .............................................................0
268648 10 2 EMC CORP MASS COM.................................................................................................... ................ 12/17/2010 Various.................................................................................................................... .........................................26,617.000 ...................................................540,560 ...........................XXX.............................. .............................................................0
26873N 10 8 EMS TECHNOLOGIES INC CO......................................................................................... ................ 05/11/2010 DIVINE CAPITAL MARKETS LLC - E...................................................................... ..............................................800.000 .....................................................12,427 ...........................XXX.............................. .............................................................0
26875P 10 1 EOG RESOURCES INC..................................................................................................... ................ 06/18/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ................................................91.000 .....................................................10,030 ...........................XXX.............................. .............................................................0
26884L 10 9 EQT CORP COM................................................................................................................ ................ 09/17/2010 Various.................................................................................................................... ...........................................7,123.000 ...................................................290,066 ...........................XXX.............................. .............................................................0
269246 40 1 E*TRADE FINANCIAL CORP............................................................................................. ................ 06/18/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ..............................................706.000 .......................................................9,761 ...........................XXX.............................. .............................................................0
269246 40 1 E*TRADE FINANCIAL CORP............................................................................................. ................ 06/02/2010 Tax Free Exchange................................................................................................. ...........................................3,332.000 .....................................................56,312 ...........................XXX.............................. .............................................................0
278058 10 2 EATON CORP COM........................................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ................................................63.000 .......................................................5,030 ...........................XXX.............................. .............................................................0
278642 10 3 EBAY INC........................................................................................................................... ................ 09/17/2010 Various.................................................................................................................... ...........................................1,469.000 .....................................................33,867 ...........................XXX.............................. .............................................................0
278865 10 0 ECOLAB INC...................................................................................................................... ................ 12/17/2010 Various.................................................................................................................... ...........................................2,960.000 ...................................................150,150 ...........................XXX.............................. .............................................................0
281020 10 7 EDISON INTERNATIONAL................................................................................................. ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................27.000 .......................................................1,044 ...........................XXX.............................. .............................................................0
28336L 10 9 EL PASO CORP................................................................................................................. ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................75.000 .........................................................990 ...........................XXX.............................. .............................................................0
285512 10 9 ELECTRONIC ARTS INC................................................................................................... ................ 12/17/2010 Various.................................................................................................................... .........................................12,724.000 ...................................................206,036 ...........................XXX.............................. .............................................................0
28660G 10 6 ELIZABETH ARDEN INC COM.......................................................................................... ................ 03/31/2010 Various.................................................................................................................... ...........................................1,052.000 .....................................................18,925 ...........................XXX.............................. .............................................................0
288853 10 4 PERRY ELLIS INTL INC CO............................................................................................... ................ 11/10/2010 PULSE TRADING LLC............................................................................................ ..............................................500.000 .....................................................11,228 ...........................XXX.............................. .............................................................0
291011 10 4 EMERSON ELECTRIC....................................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................115.000 .......................................................5,889 ...........................XXX.............................. .............................................................0
29264F 20 5 ENDO PHARMACEUTICALS HL........................................................................................ ................ 09/21/2010 PULSE TRADING LLC............................................................................................ ...........................................2,640.000 .....................................................76,520 ...........................XXX.............................. .............................................................0
29265N 10 8 ENERGEN CORP COM..................................................................................................... ................ 09/30/2010 PULSE TRADING LLC............................................................................................ ..............................................720.000 .....................................................32,698 ...........................XXX.............................. .............................................................0
29266R 10 8 ENERGIZER HOLDINGS INC............................................................................................ ................ 10/08/2010 Jones Trading Instl SV CS LLC............................................................................... ...........................................1,280.000 .....................................................92,003 ...........................XXX.............................. .............................................................0
29275Y 10 2 ENERSYS COM................................................................................................................. ................ 07/12/2010 Various.................................................................................................................... ..............................................900.000 .....................................................21,218 ...........................XXX.............................. .............................................................0
293389 10 2 ENNIS INC COM................................................................................................................ ................ 02/11/2010 BNYBROKERAGELLC NEWYORK......................................................................... ...........................................1,100.000 .....................................................15,632 ...........................XXX.............................. .............................................................0
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294268 10 7 EPLUS INC COM............................................................................................................... ................ 01/19/2010 BNYBROKERAGELLC NEWYORK......................................................................... ..............................................300.000 .......................................................4,971 ...........................XXX.............................. .............................................................0
294429 10 5 EQUIFAX INC..................................................................................................................... ................ 09/23/2010 Various.................................................................................................................... .........................................31,900.000 ................................................1,002,533 ...........................XXX.............................. .............................................................0
29476L 10 7 EQUITY RESIDENTIAL PROP........................................................................................... ................ 06/18/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ..............................................218.000 .......................................................9,975 ...........................XXX.............................. .............................................................0
297425 10 0 ESTERLINE TECHNOLOGIES........................................................................................... ................ 10/19/2010 Various.................................................................................................................... ...........................................1,300.000 .....................................................75,131 ...........................XXX.............................. .............................................................0
297602 10 4 ETHAN ALLEN INTERIORS C........................................................................................... ................ 11/08/2010 SK INTERNATIONAL.............................................................................................. ...........................................1,100.000 .....................................................17,632 ...........................XXX.............................. .............................................................0
29911Q 20 8 EVANS BANCORP INC COM............................................................................................. ................ 04/01/2010 Jones Trading Instl SV CS LLC............................................................................... ..............................................200.000 .......................................................3,056 ...........................XXX.............................. .............................................................0
30063P 10 5 EXACT SCIENCES CORP COM........................................................................................ ................ 12/17/2010 Various.................................................................................................................... .........................................58,765.000 ...................................................361,268 ...........................XXX.............................. .............................................................0
30161N 10 1 EXELON CORP.................................................................................................................. ................ 11/19/2010 Various.................................................................................................................... .........................................10,241.000 ...................................................419,375 ...........................XXX.............................. .............................................................0
302130 10 9 EXPEDITORS INTL WASH IN............................................................................................ ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................24.000 .......................................................1,328 ...........................XXX.............................. .............................................................0
302182 10 0 EXPRESS SCRIPTS INC................................................................................................... ................ 09/30/2010 Various.................................................................................................................... .........................................10,000.000 ...................................................479,646 ...........................XXX.............................. .............................................................0
302182 10 0 EXPRESS SCRIPTS INC................................................................................................... ................ 06/08/2010 Stock Split............................................................................................................... ...........................................1,646.000 .............................................................0 ...........................XXX.............................. .............................................................0
302301 10 6 EZCORP INC COM............................................................................................................ ................ 05/17/2010 Cowen & Co LLC NY............................................................................................... ...........................................1,900.000 .....................................................35,461 ...........................XXX.............................. .............................................................0
30231G 10 2 EXXON MOBIL CORP COM............................................................................................... ................ 11/15/2010 Various.................................................................................................................... ...........................................2,391.000 ...................................................159,132 ...........................XXX.............................. .............................................................0
30231G 10 2 EXXON MOBIL CORP COM............................................................................................... ................ 06/28/2010 Tax Free Exchange................................................................................................. ...........................................8,572.000 ...................................................404,154 ...........................XXX.............................. .............................................................0
302445 10 1 FLIR SYSTEMS INC........................................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................182.000 .......................................................4,960 ...........................XXX.............................. .............................................................0
302491 30 3 F M C CORP...................................................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ................................................75.000 .......................................................5,051 ...........................XXX.............................. .............................................................0
309562 10 6 FARMERS CAPITAL BANK CO.......................................................................................... ................ 02/05/2010 INSTINET CORPORATION..................................................................................... ..............................................400.000 .......................................................2,829 ...........................XXX.............................. .............................................................0
311900 10 4 FASTENAL CO COM.......................................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................365.000 .....................................................18,798 ...........................XXX.............................. .............................................................0
314211 10 3 FEDERATED INVESTORS INC.......................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................217.000 .......................................................4,980 ...........................XXX.............................. .............................................................0
31428X 10 6 FEDEX CORP COM........................................................................................................... ................ 12/17/2010 Various.................................................................................................................... ...........................................2,324.000 ...................................................199,554 ...........................XXX.............................. .............................................................0
315405 10 0 FERRO CORP COM.......................................................................................................... ................ 10/18/2010 ROBERTS & RYAN INVESTMENTS INC................................................................ ...........................................1,300.000 .....................................................17,032 ...........................XXX.............................. .............................................................0
315616 10 2 F5 NETWORKS INC COM NO........................................................................................... ................ 12/17/2010 Various.................................................................................................................... ...........................................1,654.000 ...................................................225,129 ...........................XXX.............................. .............................................................0

31620M 10 6 FIDELITY NATIONAL INFOR............................................................................................. ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................191.000 .......................................................5,232 ...........................XXX.............................. .............................................................0
31620R 10 5 FIDELITY NATIONAL FINAN.............................................................................................. ................ 10/14/2010 Various.................................................................................................................... .........................................49,000.000 ...................................................748,869 ...........................XXX.............................. .............................................................0
316773 10 0 FIFTH THIRD BANCORP................................................................................................... ................ 10/18/2010 Various.................................................................................................................... .........................................60,909.000 ...................................................708,253 ...........................XXX.............................. .............................................................0

32006W 10 6 FIRST DEFIANCE FINANCIA............................................................................................. ................ 01/27/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ..............................................500.000 .......................................................5,294 ...........................XXX.............................. .............................................................0
320239 10 6 FIRST FINANCIAL HOLDINS............................................................................................. ................ 11/08/2010 Jones Trading Instl SV CS LLC............................................................................... ..............................................460.000 .......................................................5,090 ...........................XXX.............................. .............................................................0
320517 10 5 FIRST HORIZON NATL CORP........................................................................................... ................ 12/14/2010 Various.................................................................................................................... ...........................................9,771.000 ...................................................101,476 ...........................XXX.............................. .............................................................0
320517 10 5 FIRST HORIZON NATL CORP........................................................................................... ................ 12/08/2010 Stock Dividend......................................................................................................... ..............................................445.000 .............................................................0 ...........................XXX.............................. .............................................................0
320817 10 9 FIRST MERCHANTS CORP CO........................................................................................ ................ 07/21/2010 WEEDEN & CO....................................................................................................... ...........................................1,300.000 .....................................................10,198 ...........................XXX.............................. .............................................................0
336433 10 7 FIRST SOLAR INC COM.................................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................113.000 .....................................................16,370 ...........................XXX.............................. .............................................................0
339382 10 3 FLEXSTEEL INDS COM..................................................................................................... ................ 04/06/2010 ROBERTS & RYAN INVESTMENTS INC................................................................ ..............................................200.000 .......................................................2,768 ...........................XXX.............................. .............................................................0
345370 86 0 FORD MOTOR CO............................................................................................................. ................ 12/08/2010 Various.................................................................................................................... .........................................72,458.000 ...................................................917,993 ...........................XXX.............................. .............................................................0
349631 10 1 FORTUNE BRANDS INC COM.......................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................23.000 .......................................................1,414 ...........................XXX.............................. .............................................................0
349882 10 0 FOSSIL INC COM.............................................................................................................. ................ 04/30/2010 Various.................................................................................................................... ...........................................2,000.000 .....................................................81,861 ...........................XXX.............................. .............................................................0
35671D 85 7 FREEPORT MCMORAN COPPER..................................................................................... ................ 11/17/2010 Various.................................................................................................................... ...........................................3,757.000 ...................................................336,436 ...........................XXX.............................. .............................................................0
35906A 10 8 FRONTIER COMMUNICATIONS....................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................639.000 .......................................................5,081 ...........................XXX.............................. .............................................................0
35906A 10 8 FRONTIER COMMUNICATIONS....................................................................................... ................ 07/02/2010 Spin Off................................................................................................................... .........................................13,891.000 ...................................................109,715 ...........................XXX.............................. .............................................................0
359678 10 9 FULL HOUSE RESORTS INC............................................................................................ ................ 04/20/2010 INVESTMENT TECHNOLOGY GROUPS N............................................................ ...........................................1,000.000 .......................................................3,274 ...........................XXX.............................. .............................................................0
360921 10 0 FURNITURE BRANDS INTL I............................................................................................ ................ 11/10/2010 PULSE TRADING LLC............................................................................................ ...........................................2,300.000 .....................................................10,787 ...........................XXX.............................. .............................................................0
364730 10 1 GANNETT.......................................................................................................................... ................ 12/17/2010 Various.................................................................................................................... ...........................................9,920.000 ...................................................141,185 ...........................XXX.............................. .............................................................0
369550 10 8 GENERAL DYNAMICS CORP............................................................................................ ................ 12/17/2010 Various.................................................................................................................... ...........................................3,612.000 ...................................................228,827 ...........................XXX.............................. .............................................................0
369604 10 3 GENERAL ELECTRIC CO COM......................................................................................... ................ 09/17/2010 Various.................................................................................................................... ...........................................5,390.000 .....................................................91,096 ...........................XXX.............................. .............................................................0
370334 10 4 GENERAL MILLS INC........................................................................................................ ................ 06/18/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ..............................................283.000 .....................................................10,906 ...........................XXX.............................. .............................................................0
370334 10 4 GENERAL MILLS INC........................................................................................................ ................ 06/09/2010 Stock Split............................................................................................................... ...........................................6,417.000 .............................................................0 ...........................XXX.............................. .............................................................0
370853 10 3 GENERAL STEEL HOLDINGS........................................................................................... ................ 01/19/2010 BNYBROKERAGELLC NEWYORK......................................................................... ..............................................500.000 .......................................................2,392 ...........................XXX.............................. .............................................................0
37247A 10 2 GENTIVA HEALTH SERVICES.......................................................................................... ................ 07/21/2010 Various.................................................................................................................... ...........................................1,200.000 .....................................................26,829 ...........................XXX.............................. .............................................................0
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37250W 10 8 GEOEYE INC COM............................................................................................................ ................ 01/12/2010 Various.................................................................................................................... ..............................................240.000 .......................................................6,734 ...........................XXX.............................. .............................................................0
372917 10 4 GENZYME CORP............................................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................47.000 .......................................................3,280 ...........................XXX.............................. .............................................................0
374689 10 7 GIBRALTAR INDUSTRIES IN............................................................................................ ................ 03/24/2010 SUNTRUST CAPITAL MARKETS INC.................................................................... ...........................................1,200.000 .....................................................14,772 ...........................XXX.............................. .............................................................0
375558 10 3 GILEAD SCIENCES INC.................................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................144.000 .......................................................4,971 ...........................XXX.............................. .............................................................0
38141G 10 4 GOLDMAN SACHS GROUP INC....................................................................................... ................ 09/17/2010 Various.................................................................................................................... ..............................................187.000 .....................................................31,919 ...........................XXX.............................. .............................................................0
382388 10 6 GOODRICH CORP............................................................................................................. ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ................................................71.000 .......................................................5,109 ...........................XXX.............................. .............................................................0
382550 10 1 GOODYEAR TIRE & RUBBER........................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................463.000 .......................................................5,163 ...........................XXX.............................. .............................................................0
38259P 50 8 GOOGLE INC COM CL  A.................................................................................................. ................ 12/17/2010 Various.................................................................................................................... ..............................................192.000 .....................................................94,775 ...........................XXX.............................. .............................................................0
384109 10 4 GRACO INC COM.............................................................................................................. ................ 11/18/2010 Various.................................................................................................................... .........................................19,953.000 ...................................................583,045 ...........................XXX.............................. .............................................................0
384802 10 4 WW GRAINGER................................................................................................................. ................ 11/09/2010 Various.................................................................................................................... ...........................................2,512.000 ...................................................311,955 ...........................XXX.............................. .............................................................0
391164 10 0 GREAT PLAINS ENERGY INC........................................................................................... ................ 11/16/2010 Various.................................................................................................................... ...........................................5,600.000 ...................................................105,177 ...........................XXX.............................. .............................................................0
39153L 10 6 GREATBATCH INC COM................................................................................................... ................ 10/06/2010 Various.................................................................................................................... ..............................................770.000 .....................................................16,805 ...........................XXX.............................. .............................................................0
397624 10 7 GREIF INC COM CL A NO P.............................................................................................. ................ 12/17/2010 Various.................................................................................................................... ...........................................5,200.000 ...................................................308,440 ...........................XXX.............................. .............................................................0

40251W 30 9 GULF RESOURCES INC COM.......................................................................................... ................ 09/10/2010 PULSE TRADING LLC............................................................................................ ..............................................650.000 .......................................................5,014 ...........................XXX.............................. .............................................................0
402629 20 8 GULFMARK OFFSHORE INC C......................................................................................... ................ 11/12/2010 Various.................................................................................................................... ..............................................740.000 .....................................................22,570 ...........................XXX.............................. .............................................................0
40414L 10 9 HCP INC REIT................................................................................................................... ................ 12/22/2010 Various.................................................................................................................... ...........................................1,466.000 .....................................................52,909 ...........................XXX.............................. .............................................................0
40426A 20 8 HQ SUSTAINABLE MARITIME........................................................................................... ................ 05/20/2010 OIEN SECURITIES INC.......................................................................................... ..............................................800.000 .......................................................4,043 ...........................XXX.............................. .............................................................0
404303 10 9 HSN INC COM................................................................................................................... ................ 12/08/2010 Various.................................................................................................................... .........................................26,630.000 ...................................................760,189 ...........................XXX.............................. .............................................................0
406216 10 1 HALLIBURTON CO COM................................................................................................... ................ 06/18/2010 Various.................................................................................................................... ..............................................576.000 .....................................................16,223 ...........................XXX.............................. .............................................................0
406364 40 6 HALLWOOD GROUP INC COM......................................................................................... ................ 03/23/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ..............................................140.000 .......................................................5,667 ...........................XXX.............................. .............................................................0
410345 10 2 HANESBRANDS INC COM................................................................................................ ................ 10/06/2010 PULSE TRADING LLC............................................................................................ ..............................................790.000 .....................................................20,766 ...........................XXX.............................. .............................................................0
411310 10 5 HANSEN NATURAL CORP COM....................................................................................... ................ 12/22/2010 Various.................................................................................................................... .........................................14,800.000 ...................................................633,842 ...........................XXX.............................. .............................................................0

41145W 10 9 HARBIN ELECTRIC INC COM........................................................................................... ................ 08/17/2010 Various.................................................................................................................... ...........................................1,200.000 .....................................................20,914 ...........................XXX.............................. .............................................................0
412822 10 8 HARLEY DAVIDSON INC................................................................................................... ................ 11/11/2010 Various.................................................................................................................... ...........................................9,700.000 ...................................................298,280 ...........................XXX.............................. .............................................................0
413086 10 9 HARMAN INTL INDS INC................................................................................................... ................ 12/17/2010 Various.................................................................................................................... .........................................26,422.000 ...................................................956,070 ...........................XXX.............................. .............................................................0
416515 10 4 HARTFORD FINANCIAL SVCS.......................................................................................... ................ 03/31/2010 UBS SECURITIES LLC........................................................................................... ...........................................1,220.000 .....................................................34,654 ...........................XXX.............................. .............................................................0
418056 10 7 HASBRO............................................................................................................................ ................ 09/17/2010 Various.................................................................................................................... ...........................................3,068.000 ...................................................103,482 ...........................XXX.............................. .............................................................0
419879 10 1 HAWAIIAN HOLDINGS INC C............................................................................................ ................ 04/22/2010 MONTROSE SECURITIES EQUITIES.................................................................... ..............................................680.000 .......................................................4,967 ...........................XXX.............................. .............................................................0
42217K 10 6 HEALTH CARE REIT INC RE............................................................................................. ................ 12/17/2010 Various.................................................................................................................... ..............................................476.000 .....................................................21,193 ...........................XXX.............................. .............................................................0
42222G 10 8 HEALTH NET INC.............................................................................................................. ................ 02/18/2010 PULSE TRADING LLC............................................................................................ ...........................................1,610.000 .....................................................37,731 ...........................XXX.............................. .............................................................0
422806 10 9 HEICO CORP COM............................................................................................................ ................ 04/27/2010 Stock Split............................................................................................................... ...........................................2,160.000 .............................................................0 ...........................XXX.............................. .............................................................0
422806 20 8 HEICO CORP COM CL A................................................................................................... ................ 12/29/2010 Various.................................................................................................................... ...........................................5,603.000 ...................................................182,191 ...........................XXX.............................. .............................................................0
422806 20 8 HEICO CORP COM CL A................................................................................................... ................ 04/27/2010 Stock Split............................................................................................................... ...........................................2,344.000 .............................................................0 ...........................XXX.............................. .............................................................0
423074 10 3 HEINZ H J CO.................................................................................................................... ................ 12/17/2010 Various.................................................................................................................... ..............................................128.000 .......................................................6,197 ...........................XXX.............................. .............................................................0
423452 10 1 HELMERICH &  PAYNE..................................................................................................... ................ 12/17/2010 Various.................................................................................................................... ...........................................2,178.000 .....................................................88,540 ...........................XXX.............................. .............................................................0
42805T 10 5 HERTZ GLOBAL HOLDINGS I........................................................................................... ................ 10/15/2010 Various.................................................................................................................... .........................................75,400.000 ...................................................774,594 ...........................XXX.............................. .............................................................0
42809H 10 7 HESS CORP COM............................................................................................................. ................ 12/17/2010 Various.................................................................................................................... ..............................................199.000 .....................................................13,148 ...........................XXX.............................. .............................................................0
428236 10 3 HEWLETT PACKARD CO COM......................................................................................... ................ 12/17/2010 Various.................................................................................................................... .........................................35,310.000 ................................................1,483,857 ...........................XXX.............................. .............................................................0
42833L 10 8 HHGREGG INC COM......................................................................................................... ................ 12/22/2010 WILLIAM BLAIR & CO............................................................................................. ..............................................440.000 .......................................................9,529 ...........................XXX.............................. .............................................................0
431475 10 2 HILL ROM HOLDINGS INC C............................................................................................. ................ 03/18/2010 Various.................................................................................................................... ...........................................2,539.000 .....................................................69,345 ...........................XXX.............................. .............................................................0
43365Y 10 4 HITTITE MICROWAVE CORP............................................................................................ ................ 12/22/2010 Various.................................................................................................................... ...........................................2,405.000 ...................................................111,238 ...........................XXX.............................. .............................................................0
437076 10 2 HOME DEPOT INC............................................................................................................ ................ 02/03/2010 INVESTMENT TECHNOLOGY GROUPS N............................................................ ..............................................116.000 .......................................................3,294 ...........................XXX.............................. .............................................................0
438516 10 6 HONEYWELL INTL............................................................................................................ ................ 12/17/2010 Various.................................................................................................................... ..............................................411.000 .....................................................18,360 ...........................XXX.............................. .............................................................0
440452 10 0 HORMEL GEO................................................................................................................... ................ 09/16/2010 Various.................................................................................................................... ...........................................3,239.000 ...................................................139,359 ...........................XXX.............................. .............................................................0
441060 10 0 HOSPIRA INC COM........................................................................................................... ................ 12/17/2010 Various.................................................................................................................... ...........................................2,196.000 ...................................................125,149 ...........................XXX.............................. .............................................................0

44106M 10 2 HOSPITALITY PROPERTIES............................................................................................. ................ 11/15/2010 SK INTERNATIONAL.............................................................................................. ...........................................5,300.000 ...................................................118,498 ...........................XXX.............................. .............................................................0
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44107P 10 4 HOST HOTELS & RESORTS I........................................................................................... ................ 12/17/2010 Various.................................................................................................................... ..............................................711.000 .....................................................11,129 ...........................XXX.............................. .............................................................0
443510 20 1 HUBBELL INC COM CL B.................................................................................................. ................ 11/17/2010 Various.................................................................................................................... ..............................................852.000 .....................................................45,726 ...........................XXX.............................. .............................................................0
443683 10 7 HUDSON CITY BANCORP INC......................................................................................... ................ 12/17/2010 Various.................................................................................................................... ...........................................1,505.000 .....................................................18,179 ...........................XXX.............................. .............................................................0
444398 10 1 HUGHES COMMUNICATIONS I........................................................................................ ................ 10/19/2010 FIDELITY CAPITAL MARKETS DIV O..................................................................... ................................................61.000 .......................................................1,729 ...........................XXX.............................. .............................................................0
446150 10 4 HUNTINGTON BANCSHARES........................................................................................... ................ 12/22/2010 Various.................................................................................................................... ...........................................8,031.000 .....................................................46,654 ...........................XXX.............................. .............................................................0
447011 10 7 HUNTSMAN CORP............................................................................................................ ................ 11/16/2010 PULSE TRADING LLC............................................................................................ ...........................................7,800.000 .....................................................99,704 ...........................XXX.............................. .............................................................0
447462 10 2 HURON CONSULTING GROUP........................................................................................ ................ 06/29/2010 Various.................................................................................................................... ..............................................970.000 .....................................................20,211 ...........................XXX.............................. .............................................................0
448947 50 7 IDT CORP CL B COM........................................................................................................ ................ 08/31/2010 WEEDEN & CO....................................................................................................... ..............................................960.000 .....................................................13,813 ...........................XXX.............................. .............................................................0
44919P 50 8 IAC/INTERACTIVECORP COM.......................................................................................... ................ 09/01/2010 Various.................................................................................................................... ...........................................3,790.000 .....................................................93,396 ...........................XXX.............................. .............................................................0
450911 10 2 ITT INDUSTRIES............................................................................................................... ................ 12/17/2010 Various.................................................................................................................... .........................................10,280.000 ...................................................468,770 ...........................XXX.............................. .............................................................0
452308 10 9 ILLINOIS TOOL WORKS INC............................................................................................. ................ 09/17/2010 Various.................................................................................................................... ...........................................2,440.000 ...................................................112,961 ...........................XXX.............................. .............................................................0
45245A 10 7 IMATION CORP................................................................................................................. ................ 11/15/2010 CANTOR FITZGERALD & CO INC.......................................................................... ...........................................1,260.000 .....................................................12,020 ...........................XXX.............................. .............................................................0
457153 10 4 INGRAM MICRO INC COM................................................................................................ ................ 11/15/2010 Various.................................................................................................................... ...........................................2,390.000 .....................................................42,157 ...........................XXX.............................. .............................................................0
45768S 10 5 INNOSPEC INC COM........................................................................................................ ................ 02/05/2010 INSTINET CORPORATION..................................................................................... ...........................................1,100.000 .....................................................10,015 ...........................XXX.............................. .............................................................0
458118 10 6 INTEGRATED DEVICE TECHN......................................................................................... ................ 02/18/2010 PULSE TRADING LLC............................................................................................ ...........................................3,550.000 .....................................................20,321 ...........................XXX.............................. .............................................................0
458140 10 0 INTEL CORP COM............................................................................................................. ................ 11/10/2010 Various.................................................................................................................... .........................................23,793.000 ...................................................500,055 ...........................XXX.............................. .............................................................0
45865V 10 0 INTERCONTINENTAL EXCHAN........................................................................................ ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ................................................47.000 .......................................................4,933 ...........................XXX.............................. .............................................................0
459506 10 1 INTL FLAV & FRAG............................................................................................................ ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................46.000 .......................................................2,534 ...........................XXX.............................. .............................................................0
460146 10 3 INTERNATIONAL PAPER CO............................................................................................ ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................49.000 .......................................................1,271 ...........................XXX.............................. .............................................................0
460690 10 0 INTERPUBLIC GROUP...................................................................................................... ................ 12/17/2010 Various.................................................................................................................... .........................................36,952.000 ...................................................264,508 ...........................XXX.............................. .............................................................0
460981 30 1 INTERSECTIONS INC COM.............................................................................................. ................ 09/29/2010 KNIGHT SECURITIES BROADCORT CA............................................................... ..............................................300.000 .......................................................2,706 ...........................XXX.............................. .............................................................0
461148 10 8 INTEVAC INC COM............................................................................................................ ................ 10/04/2010 Jones Trading Instl SV CS LLC............................................................................... ..............................................590.000 .......................................................5,918 ...........................XXX.............................. .............................................................0
461202 10 3 INTUIT................................................................................................................................ ................ 09/30/2010 PULSE TRADING LLC............................................................................................ ...........................................1,450.000 .....................................................63,685 ...........................XXX.............................. .............................................................0
46120E 60 2 INTUITIVE SURGICAL INC................................................................................................ ................ 06/18/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ................................................30.000 .....................................................10,497 ...........................XXX.............................. .............................................................0
462846 10 6 IRON MOUNTAIN INC COM.............................................................................................. ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................467.000 .......................................................9,527 ...........................XXX.............................. .............................................................0
464592 10 4 ISLE OF CAPRI CASINOS I............................................................................................... ................ 07/15/2010 UBS SECURITIES LLC........................................................................................... ..............................................860.000 .......................................................7,972 ...........................XXX.............................. .............................................................0
465741 10 6 ITRON INC......................................................................................................................... ................ 11/16/2010 PULSE TRADING LLC............................................................................................ ...........................................1,700.000 .....................................................98,704 ...........................XXX.............................. .............................................................0
46612J 50 7 JDS UNIPHASE CORP COM............................................................................................. ................ 06/18/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ..............................................855.000 .......................................................9,932 ...........................XXX.............................. .............................................................0
46625H 10 0 JP MORGAN CHASE & CO................................................................................................ ................ 08/11/2010 Various.................................................................................................................... .........................................32,856.000 ................................................1,419,577 ...........................XXX.............................. .............................................................0
466313 10 3 JABIL CIRCUIT INC........................................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................397.000 .......................................................5,074 ...........................XXX.............................. .............................................................0
469814 10 7 JACOBS ENGINEERING GROU........................................................................................ ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................24.000 .......................................................1,044 ...........................XXX.............................. .............................................................0
47102X 10 5 JANUS CAPITAL GROUP INC........................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................90.000 .......................................................1,122 ...........................XXX.............................. .............................................................0
472375 10 4 JEFFERSON BANCSHARES IN......................................................................................... ................ 01/19/2010 BNYBROKERAGELLC NEWYORK......................................................................... ..............................................400.000 .......................................................1,956 ...........................XXX.............................. .............................................................0
478160 10 4 JOHNSON & JOHNSON COM........................................................................................... ................ 12/17/2010 Various.................................................................................................................... .........................................38,993.000 ................................................2,415,692 ...........................XXX.............................. .............................................................0
478366 10 7 JOHNSON CONTROLS INC CO........................................................................................ ................ 12/17/2010 Various.................................................................................................................... .........................................23,633.000 ...................................................682,455 ...........................XXX.............................. .............................................................0
48020Q 10 7 JONES LANG LASALLE INC.............................................................................................. ................ 12/15/2010 Various.................................................................................................................... ...........................................6,400.000 ...................................................515,516 ...........................XXX.............................. .............................................................0
48020T 10 1 JONES GROUP INC COM................................................................................................. ................ 10/18/2010 Tax Free Exchange................................................................................................. ...........................................5,000.000 .....................................................25,886 ...........................XXX.............................. .............................................................0
487836 10 8 KELLOGG CO.................................................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................134.000 .......................................................6,777 ...........................XXX.............................. .............................................................0
488360 20 7 KEMET CORP COM........................................................................................................... ................ 11/08/2010 Tax Free Exchange................................................................................................. ...........................................1,076.000 .......................................................9,960 ...........................XXX.............................. .............................................................0
489170 10 0 KENNAMETAL INC............................................................................................................ ................ 02/25/2010 Various.................................................................................................................... ...........................................3,400.000 .....................................................88,821 ...........................XXX.............................. .............................................................0
492854 10 4 KEWAUNEE SCIENTIFIC COR.......................................................................................... ................ 01/19/2010 BNYBROKERAGELLC NEWYORK......................................................................... ..............................................200.000 .......................................................2,901 ...........................XXX.............................. .............................................................0
493144 10 9 KEY TRONIC CORP.......................................................................................................... ................ 03/31/2010 Various.................................................................................................................... ..............................................600.000 .......................................................3,098 ...........................XXX.............................. .............................................................0
493267 10 8 KEYCORP.......................................................................................................................... ................ 11/11/2010 Various.................................................................................................................... .........................................37,389.000 ...................................................312,369 ...........................XXX.............................. .............................................................0
494368 10 3 KIMBERLY CLARK............................................................................................................. ................ 12/17/2010 Various.................................................................................................................... ...........................................1,849.000 ...................................................119,829 ...........................XXX.............................. .............................................................0
49446R 10 9 KIMCO REALTY CORP REIT............................................................................................. ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................60.000 .......................................................1,015 ...........................XXX.............................. .............................................................0
495582 10 8 KING PHARMACEUTICALS IN.......................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................534.000 .......................................................4,983 ...........................XXX.............................. .............................................................0
499064 10 3 KNIGHT TRANSPORTATION I.......................................................................................... ................ 12/22/2010 Various.................................................................................................................... ...........................................7,075.000 ...................................................136,046 ...........................XXX.............................. .............................................................0
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500255 10 4 KOHLS CORP.................................................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................100.000 .......................................................5,089 ...........................XXX.............................. .............................................................0
50075N 10 4 KRAFT FOODS INC COM.................................................................................................. ................ 09/17/2010 Various.................................................................................................................... ...........................................6,644.000 ...................................................193,473 ...........................XXX.............................. .............................................................0
501044 10 1 KROGER CO...................................................................................................................... ................ 10/25/2010 Jones Trading Instl SV CS LLC............................................................................... .........................................26,040.000 ...................................................566,316 ...........................XXX.............................. .............................................................0
501242 10 1 KULICKE & SOFFA INDS IN.............................................................................................. ................ 01/27/2010 Various.................................................................................................................... ...........................................3,000.000 .....................................................15,788 ...........................XXX.............................. .............................................................0
501889 20 8 LKQ CORP COM................................................................................................................ ................ 12/21/2010 Various.................................................................................................................... .........................................39,735.000 ...................................................812,739 ...........................XXX.............................. .............................................................0
502161 10 2 LSI LOGIC CORP............................................................................................................... ................ 07/29/2010 Various.................................................................................................................... .......................................173,100.000 ...................................................988,221 ...........................XXX.............................. .............................................................0
50540R 40 9 LABORATORY CORP OF AMER....................................................................................... ................ 09/30/2010 MORGANSTANLEY&COINC NY............................................................................. ................................................64.000 .......................................................5,020 ...........................XXX.............................. .............................................................0
518415 10 4 LATTICE SEMICONDUCTOR C......................................................................................... ................ 08/17/2010 Various.................................................................................................................... ...........................................4,800.000 .....................................................22,439 ...........................XXX.............................. .............................................................0
520776 10 5 LAWSON PRODUCTS INC COM....................................................................................... ................ 01/27/2010 Various.................................................................................................................... ..............................................300.000 .......................................................4,953 ...........................XXX.............................. .............................................................0
524660 10 7 LEGGETT & PLATT INC COM........................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................90.000 .......................................................2,091 ...........................XXX.............................. .............................................................0
526057 10 4 LENNAR CORP COM......................................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................59.000 .......................................................1,022 ...........................XXX.............................. .............................................................0
526107 10 7 LENNOX INTERNATIONAL IN........................................................................................... ................ 05/04/2010 KNIGHT SECURITIES BROADCORT CA............................................................... ..............................................690.000 .....................................................30,354 ...........................XXX.............................. .............................................................0
527288 10 4 LEUCADIA NATIONAL CORP............................................................................................ ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................224.000 .......................................................5,273 ...........................XXX.............................. .............................................................0
529771 10 7 LEXMARK INTERNATIONAL I........................................................................................... ................ 06/18/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ..............................................264.000 .....................................................10,100 ...........................XXX.............................. .............................................................0
53217V 10 9 LIFE TECHNOLOGIES CORP............................................................................................ ................ 12/17/2010 Various.................................................................................................................... ..............................................277.000 .....................................................14,607 ...........................XXX.............................. .............................................................0
532457 10 8 ELI LILLY & CO.................................................................................................................. ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................203.000 .......................................................7,266 ...........................XXX.............................. .............................................................0
533535 10 0 LINCOLN EDUCATIONAL SER.......................................................................................... ................ 07/08/2010 Various.................................................................................................................... ..............................................800.000 .....................................................19,359 ...........................XXX.............................. .............................................................0
534187 10 9 LINCOLN NATIONAL CORP C........................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................332.000 .......................................................8,151 ...........................XXX.............................. .............................................................0
535678 10 6 LINEAR TECHNOLOGY CORP.......................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................68.000 .......................................................2,374 ...........................XXX.............................. .............................................................0
537008 10 4 LITTLEFUSE INC COM...................................................................................................... ................ 10/18/2010 CANTOR FITZGERALD & CO INC.......................................................................... ..............................................580.000 .....................................................24,760 ...........................XXX.............................. .............................................................0
538034 10 9 LIVE NATION ENTERTAINME........................................................................................... ................ 12/28/2010 Various.................................................................................................................... .........................................82,700.000 ...................................................959,550 ...........................XXX.............................. .............................................................0
543524 30 0 LOOPNET INC COM.......................................................................................................... ................ 11/30/2010 Various.................................................................................................................... ...........................................4,780.000 .....................................................51,625 ...........................XXX.............................. .............................................................0
548661 10 7 LOWE'S CO INC COM....................................................................................................... ................ 12/17/2010 Various.................................................................................................................... .........................................16,601.000 ...................................................371,537 ...........................XXX.............................. .............................................................0
55003T 10 7 LUMBER LIQUIDATORS HOLD......................................................................................... ................ 01/04/2010 Tax Free Exchange................................................................................................. ...........................................6,890.000 .....................................................69,758 ...........................XXX.............................. .............................................................0
55261F 10 4 M & T BANK CORP............................................................................................................ ................ 12/17/2010 Various.................................................................................................................... ...........................................2,450.000 ...................................................186,262 ...........................XXX.............................. .............................................................0
552715 10 4 MEMC ELECTR MATLS INC.............................................................................................. ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................448.000 .......................................................5,058 ...........................XXX.............................. .............................................................0
55306N 10 4 MKS INSTRUMENTS INC COM......................................................................................... ................ 03/19/2010 Various.................................................................................................................... ...........................................2,100.000 .....................................................38,467 ...........................XXX.............................. .............................................................0
553530 10 6 MSC INDUSTRIAL DIRECT C............................................................................................ ................ 08/31/2010 Various.................................................................................................................... ...........................................6,935.000 ...................................................337,874 ...........................XXX.............................. .............................................................0
55354G 10 0 MSCI INC COM.................................................................................................................. ................ 06/09/2010 Bloomberg Tradebook LLC NY................................................................................ ...........................................1,480.000 .....................................................41,645 ...........................XXX.............................. .............................................................0
55402X 10 5 MWI VETERINARY SUPPLY I............................................................................................ ................ 05/04/2010 LIQUIDNET INC...................................................................................................... ..............................................685.000 .....................................................27,725 ...........................XXX.............................. .............................................................0
55616P 10 4 MACY'S INC COM.............................................................................................................. ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................40.000 .......................................................1,036 ...........................XXX.............................. .............................................................0
56418H 10 0 MANPOWER INC............................................................................................................... ................ 05/04/2010 Various.................................................................................................................... ...........................................3,600.000 ...................................................199,858 ...........................XXX.............................. .............................................................0
565849 10 6 MARATHON OIL CORP..................................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................156.000 .......................................................4,930 ...........................XXX.............................. .............................................................0
571748 10 2 MARSH & MCLENNAN COS IN......................................................................................... ................ 06/18/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ..............................................432.000 .......................................................9,995 ...........................XXX.............................. .............................................................0
571837 10 3 MARSHALL & ILSLEY CORP............................................................................................. ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ..............................................173.000 .......................................................1,185 ...........................XXX.............................. .............................................................0
571903 20 2 MARRIOTT INTERNATIONAL............................................................................................ ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................718.000 .....................................................25,569 ...........................XXX.............................. .............................................................0
576206 10 6 MASSEY ENERGY CO COM............................................................................................. ................ 06/18/2010 Various.................................................................................................................... ..............................................416.000 .....................................................14,975 ...........................XXX.............................. .............................................................0
57636Q 10 4 MASTERCARD INC COM.................................................................................................. ................ 12/17/2010 Various.................................................................................................................... ................................................51.000 .....................................................10,955 ...........................XXX.............................. .............................................................0
579064 10 6 MCAFEE INC COM............................................................................................................ ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................48.000 .......................................................2,225 ...........................XXX.............................. .............................................................0
579780 20 6 MCCORMICK & CO INC COM........................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................122.000 .......................................................5,030 ...........................XXX.............................. .............................................................0
579793 10 0 MCCORMICK & SCHMICK'S S.......................................................................................... ................ 07/15/2010 UBS SECURITIES LLC........................................................................................... ..............................................500.000 .......................................................3,878 ...........................XXX.............................. .............................................................0
580135 10 1 MCDONALDS CORP.......................................................................................................... ................ 12/17/2010 Various.................................................................................................................... .........................................26,611.000 ................................................2,035,387 ...........................XXX.............................. .............................................................0
58155Q 10 3 MCKESSON CORP............................................................................................................ ................ 06/18/2010 Various.................................................................................................................... ..............................................442.000 .....................................................27,953 ...........................XXX.............................. .............................................................0
583334 10 7 MEADWESTVACO CORP COM......................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................210.000 .......................................................5,080 ...........................XXX.............................. .............................................................0
58405U 10 2 MEDCO HEALTH SOLUTIONS.......................................................................................... ................ 12/17/2010 Various.................................................................................................................... ...........................................4,260.000 ...................................................223,192 ...........................XXX.............................. .............................................................0
584688 10 5 MEDICINES COMPANY..................................................................................................... ................ 05/11/2010 Various.................................................................................................................... ...........................................2,300.000 .....................................................17,297 ...........................XXX.............................. .............................................................0
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585055 10 6 MEDTRONIC INC COM..................................................................................................... ................ 12/17/2010 Various.................................................................................................................... .........................................12,270.000 ...................................................415,139 ...........................XXX.............................. .............................................................0
588448 10 0 MERCHANTS BANCSHARES IN....................................................................................... ................ 04/09/2010 INVESTMENT TECHNOLOGY GROUPS N............................................................ ..............................................300.000 .......................................................6,452 ...........................XXX.............................. .............................................................0
58933Y 10 5 MERCK & CO. INC. COM................................................................................................... ................ 11/02/2010 Various.................................................................................................................... .........................................51,246.000 ................................................1,850,091 ...........................XXX.............................. .............................................................0
589433 10 1 MEREDITH CORP.............................................................................................................. ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................74.000 .......................................................2,624 ...........................XXX.............................. .............................................................0
59100U 10 8 META FINANCIAL GROUP IN............................................................................................ ................ 02/05/2010 INSTINET CORPORATION..................................................................................... ..............................................200.000 .......................................................3,548 ...........................XXX.............................. .............................................................0
59156R 10 8 METLIFE INC..................................................................................................................... ................ 09/17/2010 Various.................................................................................................................... .........................................18,556.000 ...................................................663,729 ...........................XXX.............................. .............................................................0
591708 10 2 METRO PCS COMMUNICATION....................................................................................... ................ 06/18/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ...........................................1,101.000 .....................................................10,025 ...........................XXX.............................. .............................................................0
592688 10 5 METTLER-TOLEDO INTL COM......................................................................................... ................ 10/20/2010 SK INTERNATIONAL.............................................................................................. ...........................................1,500.000 ...................................................191,892 ...........................XXX.............................. .............................................................0
594918 10 4 MICROSOFT CORP........................................................................................................... ................ 09/17/2010 Various.................................................................................................................... .........................................28,066.000 ...................................................808,548 ...........................XXX.............................. .............................................................0
595017 10 4 MICROCHIP TECHNOLOGY IN......................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................171.000 .......................................................5,081 ...........................XXX.............................. .............................................................0
595112 10 3 MICRON TECH.................................................................................................................. ................ 12/17/2010 Various.................................................................................................................... ...........................................2,131.000 .....................................................19,286 ...........................XXX.............................. .............................................................0
603158 10 6 MINERALS TECHNOLOGIES I.......................................................................................... ................ 02/11/2010 BNYBROKERAGELLC NEWYORK......................................................................... ..............................................800.000 .....................................................37,090 ...........................XXX.............................. .............................................................0
605203 10 8 MISSION WEST PROPERTIES.......................................................................................... ................ 03/19/2010 JEFFERIES&COINC NEWYORK............................................................................ ..............................................901.000 .......................................................6,364 ...........................XXX.............................. .............................................................0
607828 10 0 MODINE MANUFACTURING CO....................................................................................... ................ 02/11/2010 BNYBROKERAGELLC NEWYORK......................................................................... ...........................................2,000.000 .....................................................18,486 ...........................XXX.............................. .............................................................0
608190 10 4 MOHAWK INDUSTRIES INC C.......................................................................................... ................ 08/25/2010 Various.................................................................................................................... ...........................................7,800.000 ...................................................465,523 ...........................XXX.............................. .............................................................0
608554 10 1 MOLEX INC........................................................................................................................ ................ 06/18/2010 Various.................................................................................................................... ...........................................5,982.000 ...................................................117,407 ...........................XXX.............................. .............................................................0
60871R 20 9 MOLSON COORS BREWING CO...................................................................................... ................ 12/17/2010 Various.................................................................................................................... ..............................................208.000 .......................................................9,977 ...........................XXX.............................. .............................................................0
60907Q 10 0 MONARCH FINANCIAL HOLDI.......................................................................................... ................ 01/12/2010 THEMIS TRADING LLC.......................................................................................... ..............................................300.000 .......................................................1,925 ...........................XXX.............................. .............................................................0
611742 10 7 MONSTER WORLDWIDE INC........................................................................................... ................ 09/29/2010 Various.................................................................................................................... .........................................53,200.000 ...................................................787,114 ...........................XXX.............................. .............................................................0
615369 10 5 MOODY'S CORP COM....................................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................201.000 .......................................................5,023 ...........................XXX.............................. .............................................................0
615394 20 2 MOOG INC COM CL A....................................................................................................... ................ 06/10/2010 Various.................................................................................................................... ...........................................3,570.000 ...................................................115,294 ...........................XXX.............................. .............................................................0
617446 44 8 MORGAN STANLEY.......................................................................................................... ................ 12/17/2010 Various.................................................................................................................... ...........................................4,789.000 ...................................................126,654 ...........................XXX.............................. .............................................................0
620076 10 9 MOTOROLA INC................................................................................................................ ................ 10/11/2010 Various.................................................................................................................... .........................................14,067.000 ...................................................112,142 ...........................XXX.............................. .............................................................0
624580 10 6 MOVADO GROUP INC COM............................................................................................. ................ 10/25/2010 FIDELITY CAPITAL MARKETS DIV O..................................................................... ..............................................510.000 .......................................................5,736 ...........................XXX.............................. .............................................................0
625453 10 5 MULTIMEDIA GAMES INC CO.......................................................................................... ................ 03/19/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ...........................................1,500.000 .......................................................6,308 ...........................XXX.............................. .............................................................0
626717 10 2 MURPHY OIL CORP.......................................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ................................................84.000 .......................................................4,958 ...........................XXX.............................. .............................................................0
628530 10 7 MYLAN INC COM............................................................................................................... ................ 11/24/2010 GOLDMAN SACHS & CO NY.................................................................................. ...........................................2,628.000 .....................................................53,685 ...........................XXX.............................. .............................................................0
62886E 10 8 NCR CORP COM............................................................................................................... ................ 09/30/2010 Various.................................................................................................................... ...........................................6,900.000 .....................................................95,310 ...........................XXX.............................. .............................................................0
629377 50 8 NRG ENERGY INC COM................................................................................................... ................ 08/13/2010 Various.................................................................................................................... .........................................15,429.000 ...................................................359,915 ...........................XXX.............................. .............................................................0
629491 10 1 NYSE EURONEXT COM.................................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................38.000 .......................................................1,134 ...........................XXX.............................. .............................................................0
629579 10 3 NACCO INDS COM............................................................................................................ ................ 02/05/2010 INSTINET CORPORATION..................................................................................... ..............................................300.000 .....................................................14,219 ...........................XXX.............................. .............................................................0
631158 10 2 NASH FINCH CO COM...................................................................................................... ................ 10/20/2010 Various.................................................................................................................... ..............................................600.000 .....................................................25,337 ...........................XXX.............................. .............................................................0
637071 10 1 NATIONAL OILWELL VARCO............................................................................................ ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................122.000 .......................................................5,035 ...........................XXX.............................. .............................................................0
637640 10 3 NATIONAL SEMICONDUCTOR......................................................................................... ................ 11/18/2010 Various.................................................................................................................... ...........................................2,751.000 .....................................................36,217 ...........................XXX.............................. .............................................................0
638104 10 9 NATIONAL TECHNICAL SYS............................................................................................. ................ 04/19/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ..............................................500.000 .......................................................2,704 ...........................XXX.............................. .............................................................0
639027 10 1 NATURES SUNSHINE PRODUC....................................................................................... ................ 01/19/2010 BNYBROKERAGELLC NEWYORK......................................................................... ..............................................300.000 .......................................................2,435 ...........................XXX.............................. .............................................................0
63934E 10 8 NAVISTAR INTERNATIONAL............................................................................................ ................ 09/10/2010 Various.................................................................................................................... ...........................................3,100.000 ...................................................135,966 ...........................XXX.............................. .............................................................0
64110D 10 4 NETAPP INC COM............................................................................................................. ................ 12/17/2010 Various.................................................................................................................... ..............................................577.000 .....................................................27,162 ...........................XXX.............................. .............................................................0
64110L 10 6 NETFLIX INC COM............................................................................................................ ................ 12/17/2010 Various.................................................................................................................... ..............................................887.000 ...................................................160,276 ...........................XXX.............................. .............................................................0
64118B 10 0 NETLOGIC MICROSYSTEMS I.......................................................................................... ................ 12/20/2010 Various.................................................................................................................... .........................................34,160.000 ...................................................922,482 ...........................XXX.............................. .............................................................0
64118B 10 0 NETLOGIC MICROSYSTEMS I.......................................................................................... ................ 03/22/2010 Stock Split............................................................................................................... .........................................10,170.000 .............................................................0 ...........................XXX.............................. .............................................................0
64118Q 10 7 NETSUITE INC COM......................................................................................................... ................ 08/06/2010 Various.................................................................................................................... ...........................................3,690.000 .....................................................59,063 ...........................XXX.............................. .............................................................0
651229 10 6 NEWELL RUBBERMAID INC C.......................................................................................... ................ 12/17/2010 Various.................................................................................................................... ..............................................381.000 .......................................................6,482 ...........................XXX.............................. .............................................................0
651290 10 8 NEWFIELD EXPLORATION CO......................................................................................... ................ 12/17/2010 Various.................................................................................................................... ...........................................2,738.000 ...................................................195,107 ...........................XXX.............................. .............................................................0
651639 10 6 NEWMONT MINING CORP................................................................................................ ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................118.000 .......................................................7,434 ...........................XXX.............................. .............................................................0
651718 50 4 NEWPARK RESOURCES INC C........................................................................................ ................ 10/11/2010 Various.................................................................................................................... ...........................................3,700.000 .....................................................31,321 ...........................XXX.............................. .............................................................0
65248E 10 4 NEWS CORPORATION COM CL....................................................................................... ................ 09/17/2010 Various.................................................................................................................... ...........................................2,650.000 .....................................................36,052 ...........................XXX.............................. .............................................................0
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65339F 10 1 NEXTERA ENERGY INC COM........................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................106.000 .......................................................5,698 ...........................XXX.............................. .............................................................0
65339F 10 1 NEXTERA ENERGY INC COM........................................................................................... ................ 06/03/2010 Tax Free Exchange................................................................................................. ...........................................8,405.000 ...................................................264,405 ...........................XXX.............................. .............................................................0
654086 10 7 NICOR INC......................................................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................27.000 .......................................................1,341 ...........................XXX.............................. .............................................................0
654106 10 3 NIKE INC............................................................................................................................ ................ 12/17/2010 Various.................................................................................................................... ...........................................4,132.000 ...................................................331,310 ...........................XXX.............................. .............................................................0
65473P 10 5 NISOURCE INC COM........................................................................................................ ................ 09/17/2010 Various.................................................................................................................... ...........................................7,725.000 ...................................................119,596 ...........................XXX.............................. .............................................................0
655044 10 5 NOBLE ENERGY INC COM............................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ................................................65.000 .......................................................4,813 ...........................XXX.............................. .............................................................0
655663 10 2 NORDSON CORP.............................................................................................................. ................ 07/14/2010 Various.................................................................................................................... ...........................................1,500.000 .....................................................94,056 ...........................XXX.............................. .............................................................0
655664 10 0 NORDSTROM INC COM.................................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................139.000 .......................................................5,015 ...........................XXX.............................. .............................................................0
655844 10 8 NORFOLK SOUTHERN CORP.......................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ................................................85.000 .......................................................4,967 ...........................XXX.............................. .............................................................0
664397 10 6 NORTHEAST UTILITIES.................................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................169.000 .......................................................4,920 ...........................XXX.............................. .............................................................0
665859 10 4 NORTHERN TRUST CORP............................................................................................... ................ 02/01/2010 BEAR STEARNS SECURITIES CORP.................................................................... ..............................................600.000 .....................................................31,308 ...........................XXX.............................. .............................................................0
666807 10 2 NORTHROP GRUMMAN CORP........................................................................................ ................ 03/31/2010 Various.................................................................................................................... ...........................................9,440.000 ...................................................612,965 ...........................XXX.............................. .............................................................0
667340 10 3 NORTHWEST BANCSHARES IN....................................................................................... ................ 10/06/2010 Various.................................................................................................................... ...........................................4,700.000 .....................................................52,502 ...........................XXX.............................. .............................................................0
670006 10 5 NOVELL INC COM............................................................................................................. ................ 11/10/2010 PULSE TRADING LLC............................................................................................ .........................................14,300.000 .....................................................81,117 ...........................XXX.............................. .............................................................0
670008 10 1 NOVELLUS SYS INC COM................................................................................................ ................ 03/12/2010 STATE STREET BROKERAGE SERVICE............................................................... ...........................................4,100.000 .....................................................96,562 ...........................XXX.............................. .............................................................0
67018T 10 5 NU SKIN ENTERPRISES INC............................................................................................ ................ 12/20/2010 Various.................................................................................................................... .........................................27,600.000 ...................................................796,335 ...........................XXX.............................. .............................................................0
670346 10 5 NUCOR.............................................................................................................................. ................ 12/17/2010 Various.................................................................................................................... ...........................................2,795.000 ...................................................110,102 ...........................XXX.............................. .............................................................0
67066G 10 4 NVIDIA CORP.................................................................................................................... ................ 12/17/2010 Various.................................................................................................................... ...........................................1,708.000 .....................................................25,519 ...........................XXX.............................. .............................................................0
67073Y 10 6 NV ENERGY INC COM...................................................................................................... ................ 09/29/2010 Various.................................................................................................................... .........................................66,800.000 ...................................................814,595 ...........................XXX.............................. .............................................................0
670823 10 3 O'CHARLEYS INC COM..................................................................................................... ................ 11/11/2010 Various.................................................................................................................... ..............................................700.000 .......................................................5,014 ...........................XXX.............................. .............................................................0
670837 10 3 OGE ENERGY CORP COM............................................................................................... ................ 12/17/2010 Various.................................................................................................................... .........................................17,500.000 ...................................................774,979 ...........................XXX.............................. .............................................................0
67103H 10 7 O'REILLY AUTOMOTIVE INC............................................................................................ ................ 12/30/2010 Tax Free Exchange................................................................................................. .........................................25,510.000 ...................................................800,431 ...........................XXX.............................. .............................................................0
674599 10 5 OCCIDENTAL PETROLEUM CO....................................................................................... ................ 12/17/2010 Various.................................................................................................................... .........................................12,409.000 ...................................................979,091 ...........................XXX.............................. .............................................................0
676220 10 6 OFFICE DEPOT INC.......................................................................................................... ................ 11/09/2010 Various.................................................................................................................... .........................................10,650.000 .....................................................60,318 ...........................XXX.............................. .............................................................0
679580 10 0 OLD DOMINION FREIGHT LI............................................................................................. ................ 08/05/2010 CANTOR FITZGERALD & CO INC.......................................................................... ..............................................800.000 .....................................................29,996 ...........................XXX.............................. .............................................................0
679580 10 0 OLD DOMINION FREIGHT LI............................................................................................. ................ 08/24/2010 Stock Split............................................................................................................... ..............................................400.000 .............................................................0 ...........................XXX.............................. .............................................................0
682189 10 5 ON SEMICONDUCTOR CORP C....................................................................................... ................ 12/13/2010 Various.................................................................................................................... .........................................71,300.000 ...................................................595,437 ...........................XXX.............................. .............................................................0
682680 10 3 ONEOK COM..................................................................................................................... ................ 12/17/2010 Various.................................................................................................................... ...........................................4,532.000 ...................................................207,268 ...........................XXX.............................. .............................................................0
68372A 10 4 OPENTABLE INC COM...................................................................................................... ................ 09/03/2010 Various.................................................................................................................... ...........................................2,270.000 ...................................................124,480 ...........................XXX.............................. .............................................................0
68389X 10 5 ORACLE CORP COM........................................................................................................ ................ 11/09/2010 Various.................................................................................................................... .........................................33,064.000 ...................................................951,884 ...........................XXX.............................. .............................................................0
690768 40 3 OWENS-ILLINOIS INC....................................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................59.000 .......................................................1,768 ...........................XXX.............................. .............................................................0
69329Y 10 4 PDL BIOPHARMA INC COM.............................................................................................. ................ 11/12/2010 Various.................................................................................................................... ...........................................1,890.000 .....................................................10,101 ...........................XXX.............................. .............................................................0
69331C 10 8 PACIFIC GAS & ELEC COM.............................................................................................. ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................462.000 .....................................................20,906 ...........................XXX.............................. .............................................................0
693475 10 5 PNC BK CORP COM.......................................................................................................... ................ 06/18/2010 Various.................................................................................................................... ...........................................1,396.000 .....................................................77,524 ...........................XXX.............................. .............................................................0
69351T 10 6 PPL CORP......................................................................................................................... ................ 09/17/2010 Various.................................................................................................................... ...........................................2,205.000 .....................................................55,178 ...........................XXX.............................. .............................................................0
693718 10 8 PACCAR INC COM............................................................................................................ ................ 12/17/2010 Various.................................................................................................................... ...........................................6,392.000 ...................................................311,778 ...........................XXX.............................. .............................................................0
698657 10 3 PANTRY INC COM............................................................................................................. ................ 05/11/2010 NATIONALFINLSVCSCORP NEWY........................................................................ ...........................................1,100.000 .....................................................15,391 ...........................XXX.............................. .............................................................0
698813 10 2 PAPA JOHN'S INTL INC.................................................................................................... ................ 05/19/2010 INSTINET CORPORATION..................................................................................... ...........................................1,000.000 .....................................................25,909 ...........................XXX.............................. .............................................................0
699173 20 9 PARAMETRIC TECHNOLOGY C....................................................................................... ................ 06/16/2010 PACIFIC CREST SECURITIES............................................................................... ...........................................2,400.000 .....................................................40,841 ...........................XXX.............................. .............................................................0
701094 10 4 PARKER HANNIFIN COM.................................................................................................. ................ 12/17/2010 Various.................................................................................................................... ...........................................2,848.000 ...................................................201,955 ...........................XXX.............................. .............................................................0
701492 10 0 PARKVALE FINANCIAL CORP.......................................................................................... ................ 03/31/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ..............................................300.000 .......................................................2,243 ...........................XXX.............................. .............................................................0
703395 10 3 PATTERSON COS INC COM............................................................................................. ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................225.000 .......................................................6,111 ...........................XXX.............................. .............................................................0
703481 10 1 PATTERSON-UTI ENERGY IN........................................................................................... ................ 09/29/2010 Various.................................................................................................................... .........................................35,900.000 ...................................................544,771 ...........................XXX.............................. .............................................................0
704326 10 7 PAYCHEX INC COM.......................................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................39.000 .......................................................1,209 ...........................XXX.............................. .............................................................0
704549 10 4 PEABODY ENERGY CORP............................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................109.000 .......................................................5,122 ...........................XXX.............................. .............................................................0
705560 10 0 PEETS COFFEE & TEA INC.............................................................................................. ................ 05/26/2010 Various.................................................................................................................... ...........................................2,252.000 .....................................................83,765 ...........................XXX.............................. .............................................................0
707569 10 9 PENN NATIONAL GAMING IN........................................................................................... ................ 04/27/2010 PULSE TRADING LLC............................................................................................ ...........................................2,800.000 .....................................................87,828 ...........................XXX.............................. .............................................................0
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709631 10 5 PENTAIR INC..................................................................................................................... ................ 11/03/2010 Various.................................................................................................................... .........................................25,800.000 ...................................................815,517 ...........................XXX.............................. .............................................................0
713291 10 2 PEPCO HOLDINGS INC COM........................................................................................... ................ 12/17/2010 Various.................................................................................................................... ...........................................4,551.000 .....................................................75,473 ...........................XXX.............................. .............................................................0
713448 10 8 PEPSICO INC COM........................................................................................................... ................ 12/17/2010 Various.................................................................................................................... ...........................................2,796.000 ...................................................185,582 ...........................XXX.............................. .............................................................0
713448 10 8 PEPSICO INC COM........................................................................................................... ................ 03/01/2010 Taxable Exchange................................................................................................... ...........................................1,106.000 ...................................................129,982 ...........................XXX.............................. .............................................................0
714046 10 9 PERKINELMER INC COM.................................................................................................. ................ 01/19/2010 BNYBROKERAGELLC NEWYORK......................................................................... ...........................................2,000.000 .....................................................42,496 ...........................XXX.............................. .............................................................0
717081 10 3 PFIZER INC COM.............................................................................................................. ................ 04/30/2010 Various.................................................................................................................... .......................................115,698.000 ................................................2,067,322 ...........................XXX.............................. .............................................................0
719405 10 2 PHOTRONIC LABS INC COM............................................................................................ ................ 01/19/2010 BNYBROKERAGELLC NEWYORK......................................................................... ..............................................300.000 .......................................................1,275 ...........................XXX.............................. .............................................................0
723443 10 7 PINNACLE AIRLINES CORP............................................................................................. ................ 06/16/2010 STATE STREET BROKERAGE SERVICE............................................................... ..............................................900.000 .......................................................4,936 ...........................XXX.............................. .............................................................0
723456 10 9 PINNACLE ENTERTAINMENT........................................................................................... ................ 02/25/2010 Various.................................................................................................................... ...........................................2,500.000 .....................................................19,809 ...........................XXX.............................. .............................................................0
723484 10 1 PINNACLE WEST CAPITAL............................................................................................... ................ 06/18/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ..............................................273.000 .....................................................10,272 ...........................XXX.............................. .............................................................0
723787 10 7 PIONEER NATURAL RESOURC....................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................12.000 .......................................................1,021 ...........................XXX.............................. .............................................................0
729251 10 8 PLUM CREEK TIMBER CO RE.......................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................28.000 .........................................................997 ...........................XXX.............................. .............................................................0
731572 10 3 POLO RALPH LAUREN CORP.......................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................200.000 .....................................................17,532 ...........................XXX.............................. .............................................................0
73179V 10 3 POLYPORE INTERNATIONAL........................................................................................... ................ 11/04/2010 Various.................................................................................................................... .........................................11,950.000 ...................................................354,746 ...........................XXX.............................. .............................................................0
739276 10 3 POWER INTEGRATIONS INC........................................................................................... ................ 11/03/2010 Various.................................................................................................................... .........................................20,024.000 ...................................................663,411 ...........................XXX.............................. .............................................................0
74005P 10 4 PRAXAIR INC..................................................................................................................... ................ 12/17/2010 Various.................................................................................................................... ...........................................5,034.000 ...................................................455,013 ...........................XXX.............................. .............................................................0
740189 10 5 PRECISION CASTPARTS COR......................................................................................... ................ 06/18/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ................................................88.000 .....................................................10,099 ...........................XXX.............................. .............................................................0
74144T 10 8 PRICE T ROWE GROUP COM.......................................................................................... ................ 06/18/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ..............................................202.000 .......................................................9,966 ...........................XXX.............................. .............................................................0
741503 40 3 PRICELINE COM INC COM............................................................................................... ................ 12/17/2010 Various.................................................................................................................... ..............................................125.000 .....................................................30,533 ...........................XXX.............................. .............................................................0
74158E 10 4 PRIMEENERGY CORP COM............................................................................................. ................ 05/20/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ..............................................200.000 .......................................................3,601 ...........................XXX.............................. .............................................................0
742282 10 6 PRINCETON NATIONAL BANC......................................................................................... ................ 04/01/2010 INVESTMENT TECHNOLOGY GROUPS N............................................................ ..............................................300.000 .......................................................2,598 ...........................XXX.............................. .............................................................0
74251V 10 2 PRINCIPAL FINANCIAL GRO............................................................................................ ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................31.000 .........................................................990 ...........................XXX.............................. .............................................................0
742718 10 9 PROCTER & GAMBLE CO COM........................................................................................ ................ 02/03/2010 INVESTMENT TECHNOLOGY GROUPS N............................................................ ................................................63.000 .......................................................3,945 ...........................XXX.............................. .............................................................0
743263 10 5 PROGRESS ENERGY INC................................................................................................ ................ 12/17/2010 Various.................................................................................................................... ..............................................300.000 .....................................................12,233 ...........................XXX.............................. .............................................................0
743410 10 2 PROLOGIS REIT................................................................................................................ ................ 12/17/2010 Various.................................................................................................................... ...........................................1,917.000 .....................................................25,391 ...........................XXX.............................. .............................................................0
744320 10 2 PRUDENTIAL FINANCIAL IN............................................................................................. ................ 12/17/2010 Various.................................................................................................................... ...........................................5,308.000 ...................................................285,862 ...........................XXX.............................. .............................................................0
744573 10 6 PUBLIC SVC ENT GROUP................................................................................................ ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................159.000 .......................................................5,064 ...........................XXX.............................. .............................................................0
74460D 10 9 PUBLIC STORAGE INC REIT............................................................................................ ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................136.000 .....................................................13,967 ...........................XXX.............................. .............................................................0
745867 10 1 PULTE HOMES INC COM.................................................................................................. ................ 10/14/2010 Various.................................................................................................................... ...........................................1,746.000 .....................................................15,436 ...........................XXX.............................. .............................................................0

74586W 10 6 PULSE ELECTRONICS CORP........................................................................................... ................ 11/17/2010 Tax Free Exchange................................................................................................. ...........................................1,633.000 .......................................................6,796 ...........................XXX.............................. .............................................................0
74733V 10 0 QEP RESOURCES INC COM............................................................................................ ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................28.000 .......................................................1,028 ...........................XXX.............................. .............................................................0
74733V 10 0 QEP RESOURCES INC COM............................................................................................ ................ 07/01/2010 Spin Off................................................................................................................... ...........................................3,552.000 ...................................................103,815 ...........................XXX.............................. .............................................................0
747525 10 3 QUALCOMM INC COM...................................................................................................... ................ 12/17/2010 Various.................................................................................................................... ..............................................797.000 .....................................................32,830 ...........................XXX.............................. .............................................................0
74762E 10 2 QUANTA SERVICES INC COM.......................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................51.000 .........................................................993 ...........................XXX.............................. .............................................................0
74838C 10 6 QUIKSILVER INC COM...................................................................................................... ................ 07/21/2010 LYNCH JONES & RYAN INC.................................................................................. ...........................................5,400.000 .....................................................21,276 ...........................XXX.............................. .............................................................0
749121 10 9 QWEST COMMUNICATIONS IN........................................................................................ ................ 09/17/2010 Various.................................................................................................................... ...........................................9,845.000 .....................................................52,905 ...........................XXX.............................. .............................................................0
75281A 10 9 RANGE RESOURCES CORP CO...................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................41.000 .......................................................1,751 ...........................XXX.............................. .............................................................0
754907 10 3 RAYONIER INC COM........................................................................................................ ................ 04/20/2010 Various.................................................................................................................... .........................................15,200.000 ...................................................674,665 ...........................XXX.............................. .............................................................0
75606N 10 9 REALPAGE INC COM........................................................................................................ ................ 08/11/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. .........................................16,681.000 ...................................................183,491 ...........................XXX.............................. .............................................................0
756577 10 2 RED HAT INC. COM.......................................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................62.000 .......................................................2,965 ...........................XXX.............................. .............................................................0
758750 10 3 REGAL BELOIT CORP COM.............................................................................................. ................ 12/08/2010 Various.................................................................................................................... .........................................13,200.000 ...................................................766,486 ...........................XXX.............................. .............................................................0
759148 10 9 REHABCARE GROUP INC COM....................................................................................... ................ 06/17/2010 Various.................................................................................................................... ...........................................1,100.000 .....................................................30,551 ...........................XXX.............................. .............................................................0
7591EP 10 0 REGIONS FINANCIAL CORP............................................................................................ ................ 09/17/2010 Various.................................................................................................................... ...........................................4,381.000 .....................................................28,639 ...........................XXX.............................. .............................................................0
75936P 10 5 REIS INC COM................................................................................................................... ................ 04/05/2010 Jones Trading Instl SV CS LLC............................................................................... ..............................................600.000 .......................................................3,312 ...........................XXX.............................. .............................................................0
76009N 10 0 RENT A CENTER INC........................................................................................................ ................ 03/24/2010 DIVINE CAPITAL MARKETS LLC - E...................................................................... ...........................................2,780.000 .....................................................65,294 ...........................XXX.............................. .............................................................0
760276 10 5 REPUBLIC AIRWAYS HOLDIN.......................................................................................... ................ 11/15/2010 Various.................................................................................................................... ...........................................1,560.000 .....................................................12,817 ...........................XXX.............................. .............................................................0
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760281 20 4 REPUBLIC BANCORP INC CO.......................................................................................... ................ 08/19/2010 Various.................................................................................................................... ..............................................500.000 .....................................................10,476 ...........................XXX.............................. .............................................................0
760759 10 0 REPUBLIC SERVICES INC C............................................................................................ ................ 06/07/2010 Various.................................................................................................................... .........................................12,400.000 ...................................................344,587 ...........................XXX.............................. .............................................................0
76122Q 10 5 RESOURCES CONNECTION IN........................................................................................ ................ 11/22/2010 Various.................................................................................................................... ...........................................6,990.000 .....................................................83,591 ...........................XXX.............................. .............................................................0
761525 60 9 REVLON INC COM CL A.................................................................................................... ................ 09/09/2010 Various.................................................................................................................... ...........................................1,890.000 .....................................................20,627 ...........................XXX.............................. .............................................................0
768573 10 7 RIVERBED TECHNOLOGY INC......................................................................................... ................ 06/17/2010 WILLIAM BLAIR & CO............................................................................................. ...........................................3,795.000 ...................................................110,361 ...........................XXX.............................. .............................................................0
768573 10 7 RIVERBED TECHNOLOGY INC......................................................................................... ................ 11/09/2010 Stock Split............................................................................................................... .........................................14,730.000 .............................................................0 ...........................XXX.............................. .............................................................0
772739 20 7 ROCK-TENN CO COM CL A.............................................................................................. ................ 08/03/2010 Various.................................................................................................................... ...........................................1,600.000 .....................................................84,399 ...........................XXX.............................. .............................................................0
773903 10 9 ROCKWELL INTL CORP.................................................................................................... ................ 12/17/2010 Various.................................................................................................................... ...........................................1,901.000 ...................................................119,463 ...........................XXX.............................. .............................................................0
774341 10 1 ROCKWELL COLLINS INC................................................................................................ ................ 09/30/2010 Various.................................................................................................................... ...........................................1,623.000 .....................................................94,549 ...........................XXX.............................. .............................................................0
774515 10 0 ROCKY BRANDS INC COM............................................................................................... ................ 03/19/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ..............................................300.000 .......................................................2,705 ...........................XXX.............................. .............................................................0
776696 10 6 ROPER INDUSTRIES INC CO........................................................................................... ................ 12/17/2010 Various.................................................................................................................... ..............................................973.000 .....................................................59,727 ...........................XXX.............................. .............................................................0
778296 10 3 ROSS STORES INC COM.................................................................................................. ................ 12/17/2010 Various.................................................................................................................... ...........................................5,316.000 ...................................................277,953 ...........................XXX.............................. .............................................................0
779382 10 0 ROWAN COMPANIES INC................................................................................................. ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ..............................................288.000 .......................................................9,903 ...........................XXX.............................. .............................................................0
781270 10 3 RUDOLPH TECHNOLOGIES IN......................................................................................... ................ 11/16/2010 DIRECT................................................................................................................... ...........................................1,500.000 .....................................................10,892 ...........................XXX.............................. .............................................................0
78390X 10 1 SAIC INC COM................................................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................329.000 .......................................................5,136 ...........................XXX.............................. .............................................................0
78442P 10 6 SLM CORP COM................................................................................................................ ................ 10/22/2010 Various.................................................................................................................... .........................................20,343.000 ...................................................234,478 ...........................XXX.............................. .............................................................0
784635 10 4 SPX CORP COM................................................................................................................ ................ 11/15/2010 Various.................................................................................................................... ...........................................2,200.000 ...................................................141,414 ...........................XXX.............................. .............................................................0
78478V 10 0 STR HOLDINGS INC COM................................................................................................ ................ 11/19/2010 Various.................................................................................................................... .........................................19,525.000 ...................................................381,030 ...........................XXX.............................. .............................................................0
78573L 10 6 SABRA HEALTH CARE REIT............................................................................................. ................ 11/16/2010 Tax Free Exchange................................................................................................. ..............................................633.000 .......................................................9,968 ...........................XXX.............................. .............................................................0
786598 30 0 SAGA COMMUNICATIONS INC......................................................................................... ................ 01/19/2010 BNYBROKERAGELLC NEWYORK......................................................................... ..............................................300.000 .......................................................3,625 ...........................XXX.............................. .............................................................0
790849 10 3 ST JUDE MEDICAL INC COM............................................................................................ ................ 12/17/2010 Various.................................................................................................................... ...........................................2,192.000 .....................................................88,022 ...........................XXX.............................. .............................................................0
794093 10 4 SALEM COMMUNICATIONS CO....................................................................................... ................ 03/19/2010 INSTINET CORPORATION..................................................................................... ...........................................1,100.000 .......................................................4,517 ...........................XXX.............................. .............................................................0
79466L 30 2 SALESFORCE.COM INC COM.......................................................................................... ................ 12/17/2010 Various.................................................................................................................... ..............................................175.000 .....................................................18,457 ...........................XXX.............................. .............................................................0
80004C 10 1 SANDISK CORP................................................................................................................. ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................127.000 .......................................................4,848 ...........................XXX.............................. .............................................................0
800422 10 7 JOHN B SANFILIPPO & SON............................................................................................. ................ 03/30/2010 CANTOR FITZGERALD & CO INC.......................................................................... ..............................................500.000 .......................................................7,635 ...........................XXX.............................. .............................................................0
800677 10 6 SANGAMO BIOSCIENCES INC......................................................................................... ................ 11/23/2010 Various.................................................................................................................... ...........................................6,620.000 .....................................................25,931 ...........................XXX.............................. .............................................................0

80589M 10 2 SCANA CORP COM........................................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................61.000 .......................................................2,486 ...........................XXX.............................. .............................................................0
807066 10 5 SCHOLASTIC CORP COM................................................................................................ ................ 02/18/2010 PULSE TRADING LLC............................................................................................ ..............................................280.000 .......................................................8,460 ...........................XXX.............................. .............................................................0
808513 10 5 CHARLES SCHWAB CORP............................................................................................... ................ 09/17/2010 Various.................................................................................................................... ...........................................1,025.000 .....................................................15,161 ...........................XXX.............................. .............................................................0
80908T 10 1 SCIQUEST INC COM......................................................................................................... ................ 12/23/2010 Various.................................................................................................................... .........................................18,050.000 ...................................................175,527 ...........................XXX.............................. .............................................................0
811065 10 1 SCRIPPS NETWORKS INTERA......................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................110.000 .......................................................5,021 ...........................XXX.............................. .............................................................0
811904 10 1 SEACOR SMIT INC............................................................................................................ ................ 09/01/2010 Various.................................................................................................................... ...........................................1,100.000 .....................................................87,426 ...........................XXX.............................. .............................................................0
81211K 10 0 SEALED AIR CORP COM.................................................................................................. ................ 09/29/2010 Various.................................................................................................................... .........................................31,872.000 ...................................................678,385 ...........................XXX.............................. .............................................................0
816851 10 9 SEMPRA ENERGY COM................................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ................................................94.000 .......................................................4,989 ...........................XXX.............................. .............................................................0
817070 50 1 SENECA FOODS CORP COM........................................................................................... ................ 05/26/2010 KNIGHT SECURITIES BROADCORT CA............................................................... ..............................................140.000 .......................................................4,030 ...........................XXX.............................. .............................................................0
824348 10 6 SHERWIN WILLIAMS......................................................................................................... ................ 12/17/2010 Various.................................................................................................................... ..............................................533.000 .....................................................40,500 ...........................XXX.............................. .............................................................0
826552 10 1 SIGMA ALDRICH CORP COM........................................................................................... ................ 12/17/2010 Various.................................................................................................................... ...........................................2,481.000 ...................................................150,225 ...........................XXX.............................. .............................................................0
826919 10 2 SILICON LABORATORIES IN............................................................................................ ................ 11/02/2010 Various.................................................................................................................... ..............................................495.000 .....................................................20,065 ...........................XXX.............................. .............................................................0
827048 10 9 SILGAN HOLDINGS INC COM........................................................................................... ................ 11/11/2010 Various.................................................................................................................... ...........................................1,560.000 .....................................................47,519 ...........................XXX.............................. .............................................................0
828806 10 9 SIMON PROPERTY GROUP IN......................................................................................... ................ 09/17/2010 Various.................................................................................................................... ..............................................239.000 .....................................................21,675 ...........................XXX.............................. .............................................................0
830566 10 5 SKECHERS USA INC COM CL.......................................................................................... ................ 07/21/2010 DIVINE CAPITAL MARKETS LLC - E...................................................................... ...........................................1,470.000 .....................................................50,605 ...........................XXX.............................. .............................................................0
83066R 10 7 SKILLED HEALTHCARE GROU......................................................................................... ................ 10/11/2010 Jones Trading Instl SV CS LLC............................................................................... ...........................................1,100.000 .......................................................4,356 ...........................XXX.............................. .............................................................0
832248 10 8 SMITHFIELD FOODS INC.................................................................................................. ................ 10/06/2010 PULSE TRADING LLC............................................................................................ ...........................................1,300.000 .....................................................21,361 ...........................XXX.............................. .............................................................0
832696 40 5 SMUCKER CO COM.......................................................................................................... ................ 12/17/2010 Various.................................................................................................................... ...........................................4,715.000 ...................................................262,333 ...........................XXX.............................. .............................................................0
833034 10 1 SNAP ON INC COM........................................................................................................... ................ 06/18/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ..............................................228.000 .......................................................9,979 ...........................XXX.............................. .............................................................0
83545G 10 2 SONIC AUTOMOTIVE........................................................................................................ ................ 10/06/2010 WILLIAMS CAPITAL GROUP LP............................................................................. ..............................................500.000 .......................................................4,996 ...........................XXX.............................. .............................................................0
83616T 10 8 SOURCEFIRE INC COM.................................................................................................... ................ 07/15/2010 Various.................................................................................................................... .........................................16,713.000 ...................................................343,456 ...........................XXX.............................. .............................................................0
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842587 10 7 SOUTHERN CO................................................................................................................. ................ 12/17/2010 Various.................................................................................................................... ..............................................876.000 .....................................................30,778 ...........................XXX.............................. .............................................................0
844030 10 6 SOUTHERN UNION CO COM............................................................................................ ................ 10/06/2010 Various.................................................................................................................... ...........................................2,790.000 .....................................................65,479 ...........................XXX.............................. .............................................................0
844741 10 8 SOUTHWEST AIRLINES.................................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................88.000 .......................................................1,138 ...........................XXX.............................. .............................................................0
845467 10 9 SOUTHWESTERN ENERGY CO....................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................154.000 .......................................................4,840 ...........................XXX.............................. .............................................................0
847235 10 8 SPARTON CORP COM...................................................................................................... ................ 03/19/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ..............................................600.000 .......................................................3,584 ...........................XXX.............................. .............................................................0
847560 10 9 SPECTRA ENERGY CORP COM....................................................................................... ................ 06/18/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ..............................................469.000 .....................................................10,171 ...........................XXX.............................. .............................................................0
852061 10 0 SPRINT NEXTEL CORP COM........................................................................................... ................ 03/19/2010 Various.................................................................................................................... .........................................11,222.000 .....................................................41,388 ...........................XXX.............................. .............................................................0
853626 10 9 STANDARD MICROSYSTEMS C....................................................................................... ................ 02/11/2010 BNYBROKERAGELLC NEWYORK......................................................................... ...........................................1,000.000 .....................................................19,755 ...........................XXX.............................. .............................................................0
854502 10 1 STANLEY BLACK & DECKER............................................................................................ ................ 12/21/2010 Various.................................................................................................................... .........................................11,896.000 ...................................................698,468 ...........................XXX.............................. .............................................................0
854502 10 1 STANLEY BLACK & DECKER............................................................................................ ................ 03/15/2010 Tax Free Exchange................................................................................................. .........................................14,902.000 ...................................................673,376 ...........................XXX.............................. .............................................................0
855030 10 2 STAPLES INC.................................................................................................................... ................ 06/18/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ..............................................444.000 .......................................................9,757 ...........................XXX.............................. .............................................................0
855244 10 9 STARBUCKS CORP........................................................................................................... ................ 06/18/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ..............................................357.000 .....................................................10,037 ...........................XXX.............................. .............................................................0
85590A 40 1 STARWOOD HOTELS & RESOR....................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ................................................98.000 .......................................................5,089 ...........................XXX.............................. .............................................................0
857477 10 3 STATE STREET CORP...................................................................................................... ................ 06/18/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ..............................................262.000 .......................................................9,745 ...........................XXX.............................. .............................................................0
858155 20 3 STEELCASE INC COM CL A............................................................................................. ................ 02/25/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ...........................................1,400.000 .......................................................9,237 ...........................XXX.............................. .............................................................0
858912 10 8 STERICYCLE INC.............................................................................................................. ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ................................................92.000 .......................................................6,436 ...........................XXX.............................. .............................................................0
860372 10 1 STEWART INFORMATION SER........................................................................................ ................ 10/15/2010 Various.................................................................................................................... ..............................................900.000 .....................................................11,139 ...........................XXX.............................. .............................................................0
861642 10 6 STONE ENERGY CORP COM........................................................................................... ................ 07/19/2010 JEFFERIES&COINC NEWYORK............................................................................ ...........................................1,800.000 .....................................................20,271 ...........................XXX.............................. .............................................................0
863667 10 1 STRYKER CORP............................................................................................................... ................ 09/17/2010 Various.................................................................................................................... ...........................................1,243.000 .....................................................59,876 ...........................XXX.............................. .............................................................0
86663B 10 2 SUN BANCORP INC-NJ COM............................................................................................ ................ 06/02/2010 PULSE TRADING LLC............................................................................................ ..............................................800.000 .......................................................3,644 ...........................XXX.............................. .............................................................0
86677E 10 0 SUN HEALTHCARE GROUP IN......................................................................................... ................ 11/16/2010 Spin Off................................................................................................................... ..............................................633.000 .......................................................6,657 ...........................XXX.............................. .............................................................0
86764P 10 9 SUNOCO INC COM........................................................................................................... ................ 12/17/2010 Various.................................................................................................................... ...........................................4,825.000 ...................................................146,088 ...........................XXX.............................. .............................................................0
867652 10 9 SUNPOWER CORP COM CL A......................................................................................... ................ 11/19/2010 THEMIS TRADING LLC.......................................................................................... ..............................................410.000 .......................................................5,054 ...........................XXX.............................. .............................................................0
867892 10 1 SUNSTONE HOTEL INVESTOR........................................................................................ ................ 11/16/2010 DIRECT................................................................................................................... ...........................................4,860.000 .....................................................46,242 ...........................XXX.............................. .............................................................0
867914 10 3 SUNTRUST BANK............................................................................................................. ................ 09/17/2010 Various.................................................................................................................... ...........................................8,590.000 ...................................................218,569 ...........................XXX.............................. .............................................................0
868157 10 8 SUPERIOR ENERGY SERVICE......................................................................................... ................ 10/06/2010 Various.................................................................................................................... ...........................................3,300.000 .....................................................80,923 ...........................XXX.............................. .............................................................0
868168 10 5 SUPERIOR INDUSTRIES INT............................................................................................ ................ 01/27/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ...........................................1,000.000 .....................................................14,412 ...........................XXX.............................. .............................................................0
868358 10 2 SUPERIOR UNIFORM GROUP.......................................................................................... ................ 04/19/2010 Jones Trading Instl SV CS LLC............................................................................... ..............................................400.000 .......................................................3,808 ...........................XXX.............................. .............................................................0
868536 10 3 SUPERVALU INC COM...................................................................................................... ................ 08/19/2010 Various.................................................................................................................... .........................................13,087.000 ...................................................157,209 ...........................XXX.............................. .............................................................0
869233 10 6 SUSSER HOLDINGS CORP CO........................................................................................ ................ 11/16/2010 UBS SECURITIES LLC........................................................................................... ................................................40.000 .........................................................550 ...........................XXX.............................. .............................................................0
871607 10 7 SYNOPSYS INC COM........................................................................................................ ................ 04/27/2010 INSTINET CORPORATION..................................................................................... ...........................................6,100.000 ...................................................140,136 ...........................XXX.............................. .............................................................0

87162W 10 0 SYNNEX CORP COM........................................................................................................ ................ 05/17/2010 Various.................................................................................................................... ..............................................900.000 .....................................................25,849 ...........................XXX.............................. .............................................................0
871851 10 1 SYSTEMAX INC COM........................................................................................................ ................ 09/24/2010 STATE STREET BROKERAGE SERVICE............................................................... ..............................................100.000 .......................................................1,221 ...........................XXX.............................. .............................................................0
872375 10 0 TECO ENERGY INC COM................................................................................................. ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ..............................................128.000 .......................................................2,239 ...........................XXX.............................. .............................................................0
87240R 10 7 TFS FINANCIAL CORP COM............................................................................................. ................ 12/22/2010 Various.................................................................................................................... .........................................58,400.000 ...................................................513,352 ...........................XXX.............................. .............................................................0
872540 10 9 TJX COS INC..................................................................................................................... ................ 12/17/2010 Various.................................................................................................................... .........................................21,076.000 ...................................................949,628 ...........................XXX.............................. .............................................................0
87264S 10 6 TRW AUTOMOTIVE HOLDINGS........................................................................................ ................ 07/16/2010 KNIGHT SECURITIES BROADCORT CA............................................................... ..............................................240.000 .......................................................7,188 ...........................XXX.............................. .............................................................0
874161 10 2 TALBOTS INC.................................................................................................................... ................ 10/20/2010 UNX COM............................................................................................................... ...........................................3,000.000 .....................................................29,846 ...........................XXX.............................. .............................................................0
87612E 10 6 TARGET CORP COM......................................................................................................... ................ 12/17/2010 Various.................................................................................................................... .........................................14,082.000 ...................................................759,311 ...........................XXX.............................. .............................................................0
878237 10 6 TECH DATA CORP............................................................................................................ ................ 04/27/2010 INSTINET CORPORATION..................................................................................... ..............................................290.000 .....................................................12,527 ...........................XXX.............................. .............................................................0
878377 10 0 TECHNE CORP COM........................................................................................................ ................ 12/22/2010 Various.................................................................................................................... ...........................................6,015.000 ...................................................391,222 ...........................XXX.............................. .............................................................0
88033G 10 0 TENET HEALTHCARE CORP............................................................................................ ................ 06/18/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ...........................................1,938.000 .......................................................9,488 ...........................XXX.............................. .............................................................0
880770 10 2 TERADYNE INC COM........................................................................................................ ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ..............................................153.000 .......................................................2,122 ...........................XXX.............................. .............................................................0
881609 10 1 TESORO CORP COM........................................................................................................ ................ 11/17/2010 Rosenblatt Securities LLC....................................................................................... ...........................................4,510.000 .....................................................63,931 ...........................XXX.............................. .............................................................0
88162G 10 3 TETRA TECH INC COM..................................................................................................... ................ 07/30/2010 Various.................................................................................................................... ...........................................3,230.000 .....................................................70,280 ...........................XXX.............................. .............................................................0
882508 10 4 TEXAS INSTRUMENTS INC C........................................................................................... ................ 12/17/2010 Various.................................................................................................................... .........................................20,445.000 ...................................................563,578 ...........................XXX.............................. .............................................................0
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882681 10 9 TEXAS ROADHOUSE INC COM........................................................................................ ................ 07/09/2010 INVESTMENT TECHNOLOGY GROUPS N............................................................ ...........................................1,200.000 .....................................................14,968 ...........................XXX.............................. .............................................................0
883203 10 1 TEXTRON INC COM.......................................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................49.000 .......................................................1,141 ...........................XXX.............................. .............................................................0
88579Y 10 1 3M CO COM....................................................................................................................... ................ 09/17/2010 Various.................................................................................................................... ...........................................9,284.000 ...................................................747,707 ...........................XXX.............................. .............................................................0
886547 10 8 TIFFANY & CO COM.......................................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................44.000 .......................................................2,867 ...........................XXX.............................. .............................................................0
88732J 20 7 TIME WARNER CABLE INC C........................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................108.000 .......................................................5,503 ...........................XXX.............................. .............................................................0
887389 10 4 TIMKEN CO....................................................................................................................... ................ 03/24/2010 Various.................................................................................................................... ...........................................4,100.000 ...................................................116,961 ...........................XXX.............................. .............................................................0
888339 20 7 TITANIUM METALS CORP CO.......................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................61.000 .......................................................1,103 ...........................XXX.............................. .............................................................0
891027 10 4 TORCHMARK CORP......................................................................................................... ................ 07/12/2010 Various.................................................................................................................... ..............................................710.000 .....................................................36,698 ...........................XXX.............................. .............................................................0
891092 10 8 TORO CO COM................................................................................................................. ................ 10/19/2010 Various.................................................................................................................... ...........................................1,270.000 .....................................................71,779 ...........................XXX.............................. .............................................................0
891769 10 1 TOWER FINANCIAL CORP CO......................................................................................... ................ 05/10/2010 PULSE TRADING LLC............................................................................................ ..............................................300.000 .......................................................1,881 ...........................XXX.............................. .............................................................0
891777 10 4 TOWER GROUP INC COM................................................................................................ ................ 09/13/2010 PULSE TRADING LLC............................................................................................ ..............................................300.000 .......................................................6,579 ...........................XXX.............................. .............................................................0
892356 10 6 TRACTOR SUPPLY COMPANY......................................................................................... ................ 08/17/2010 Jones Trading Instl SV CS LLC............................................................................... ...........................................1,600.000 ...................................................111,161 ...........................XXX.............................. .............................................................0
892356 10 6 TRACTOR SUPPLY COMPANY......................................................................................... ................ 09/03/2010 Stock Split............................................................................................................... ...........................................1,600.000 .............................................................0 ...........................XXX.............................. .............................................................0
894675 10 7 TREE.COM INC COM........................................................................................................ ................ 04/08/2010 CANTOR FITZGERALD & CO INC.......................................................................... ..............................................400.000 .......................................................3,525 ...........................XXX.............................. .............................................................0
902748 10 2 UIL HOLDINGS CORP COM.............................................................................................. ................ 09/23/2010 Various.................................................................................................................... .........................................18,800.000 ...................................................491,174 ...........................XXX.............................. .............................................................0
902973 30 4 US BANCORP COM........................................................................................................... ................ 06/18/2010 Various.................................................................................................................... ..............................................563.000 .....................................................13,360 ...........................XXX.............................. .............................................................0

90341W 10 8 US AIRWAYS GROUP INC CO.......................................................................................... ................ 07/16/2010 PULSE TRADING LLC............................................................................................ ...........................................6,600.000 .....................................................59,563 ...........................XXX.............................. .............................................................0
90385D 10 7 ULTIMATE SOFTWARE GROUP....................................................................................... ................ 09/13/2010 Various.................................................................................................................... .........................................17,126.000 ...................................................568,821 ...........................XXX.............................. .............................................................0
904214 10 3 UMPQUA HOLDINGS CORP CO....................................................................................... ................ 08/11/2010 Various.................................................................................................................... .........................................52,600.000 ...................................................632,833 ...........................XXX.............................. .............................................................0
907818 10 8 UNION PACIFIC CORP COM............................................................................................. ................ 06/18/2010 Various.................................................................................................................... ...........................................8,693.000 ...................................................660,680 ...........................XXX.............................. .............................................................0
911268 10 0 UNITED ONLINE INC COM................................................................................................ ................ 02/05/2010 Various.................................................................................................................... ...........................................3,500.000 .....................................................23,851 ...........................XXX.............................. .............................................................0
911312 10 6 UNITED PARCEL SERVICE C........................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................112.000 .......................................................7,467 ...........................XXX.............................. .............................................................0
912909 10 8 UNITED STATES STEEL COR........................................................................................... ................ 02/03/2010 INVESTMENT TECHNOLOGY GROUPS N............................................................ ..............................................305.000 .....................................................14,308 ...........................XXX.............................. .............................................................0
913017 10 9 UNITED TECHNOLOGIES COR........................................................................................ ................ 12/17/2010 Various.................................................................................................................... .........................................11,911.000 ...................................................849,695 ...........................XXX.............................. .............................................................0
91324P 10 2 UNITED HEALTH GROUP INC.......................................................................................... ................ 11/19/2010 Various.................................................................................................................... ...........................................7,474.000 ...................................................263,799 ...........................XXX.............................. .............................................................0
917047 10 2 URBAN OUTFITTERS INC CO.......................................................................................... ................ 02/05/2010 CREDIT SUISSE FIRST BOSTON COR................................................................. ...........................................2,616.000 .....................................................80,641 ...........................XXX.............................. .............................................................0
918204 10 8 VF CORP........................................................................................................................... ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................26.000 .......................................................2,319 ...........................XXX.............................. .............................................................0
91913Y 10 0 VALERO ENERGY CORP.................................................................................................. ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................48.000 .......................................................1,012 ...........................XXX.............................. .............................................................0
92276F 10 0 VENTAS INC REIT............................................................................................................. ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................30.000 .......................................................1,489 ...........................XXX.............................. .............................................................0
92343V 10 4 VERIZON COMMUNICATIONS.......................................................................................... ................ 09/17/2010 Various.................................................................................................................... ...........................................1,180.000 .....................................................32,872 ...........................XXX.............................. .............................................................0
92552R 40 6 VIAD CORP COM............................................................................................................... ................ 02/11/2010 BNYBROKERAGELLC NEWYORK......................................................................... ..............................................900.000 .....................................................15,878 ...........................XXX.............................. .............................................................0
92553P 20 1 VIACOM INC COM CL B.................................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................143.000 .......................................................5,041 ...........................XXX.............................. .............................................................0
92826C 83 9 VISA INC COM CL A.......................................................................................................... ................ 09/17/2010 Various.................................................................................................................... ...........................................1,080.000 .....................................................75,183 ...........................XXX.............................. .............................................................0
928298 10 8 VISHAY INTERTECHNOLOGY.......................................................................................... ................ 03/18/2010 JACKSON SECURITIES INC.................................................................................. ...........................................4,790.000 .....................................................46,673 ...........................XXX.............................. .............................................................0
92839U 20 6 VISTEON CORP COM....................................................................................................... ................ 12/02/2010 Various.................................................................................................................... ...........................................5,400.000 ...................................................337,613 ...........................XXX.............................. .............................................................0
929042 10 9 VORNADO REALTY TRUST RE........................................................................................ ................ 12/17/2010 Various.................................................................................................................... ..............................................138.000 .....................................................10,960 ...........................XXX.............................. .............................................................0
929160 10 9 VULCAN MATERIALS........................................................................................................ ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................30.000 .......................................................1,382 ...........................XXX.............................. .............................................................0
929297 10 9 WMS INDUSTRIES COM................................................................................................... ................ 10/29/2010 Various.................................................................................................................... .........................................11,300.000 ...................................................479,418 ...........................XXX.............................. .............................................................0
931142 10 3 WAL MART STORES INC COM......................................................................................... ................ 02/03/2010 INVESTMENT TECHNOLOGY GROUPS N............................................................ ................................................68.000 .......................................................3,656 ...........................XXX.............................. .............................................................0
931422 10 9 WALGREEN CO................................................................................................................. ................ 09/30/2010 Various.................................................................................................................... .........................................12,290.000 ...................................................411,756 ...........................XXX.............................. .............................................................0
93317Q 10 5 WALTER INDS INC............................................................................................................ ................ 10/01/2010 Various.................................................................................................................... ...........................................2,090.000 ...................................................135,198 ...........................XXX.............................. .............................................................0
941053 10 0 WASTE CONNECTIONS INC............................................................................................. ................ 11/18/2010 Various.................................................................................................................... .........................................19,720.000 ...................................................658,562 ...........................XXX.............................. .............................................................0
941053 10 0 WASTE CONNECTIONS INC............................................................................................. ................ 11/15/2010 Stock Split............................................................................................................... ...........................................7,962.000 .............................................................0 ...........................XXX.............................. .............................................................0
942683 10 3 WATSON PHARMACEUTICALS........................................................................................ ................ 11/11/2010 Various.................................................................................................................... ..............................................383.000 .....................................................19,525 ...........................XXX.............................. .............................................................0
949746 10 1 WELLS FARGO & CO........................................................................................................ ................ 09/17/2010 Various.................................................................................................................... ...........................................4,752.000 ...................................................133,841 ...........................XXX.............................. .............................................................0
958102 10 5 WESTERN DIGITAL CORP CO.......................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................183.000 .......................................................4,853 ...........................XXX.............................. .............................................................0
962166 10 4 WEYERHAEUSER CO COM.............................................................................................. ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................400.000 .......................................................6,384 ...........................XXX.............................. .............................................................0
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962166 10 4 WEYERHAEUSER CO COM.............................................................................................. ................ 07/20/2010 Stock Dividend......................................................................................................... ...........................................6,220.000 .............................................................0 ...........................XXX.............................. .............................................................0
963320 10 6 WHIRLPOOL CORP........................................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ................................................69.000 .......................................................5,139 ...........................XXX.............................. .............................................................0
966837 10 6 WHOLE FOODS MARKET INC.......................................................................................... ................ 02/24/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ..............................................661.000 .....................................................22,871 ...........................XXX.............................. .............................................................0
969457 10 0 WILLIAMS COMPANIES INC............................................................................................. ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................42.000 .......................................................1,004 ...........................XXX.............................. .............................................................0
970646 10 5 WILLIS LEASE FINANCE CO............................................................................................. ................ 01/19/2010 BNYBROKERAGELLC NEWYORK......................................................................... ..............................................220.000 .......................................................3,143 ...........................XXX.............................. .............................................................0

97381W 10 4 WINDSTREAM CORP COM............................................................................................... ................ 06/18/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ...........................................1,132.000 .....................................................12,821 ...........................XXX.............................. .............................................................0
976657 10 6 WISCONSIN ENERGY CORP............................................................................................ ................ 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................18.000 .......................................................1,064 ...........................XXX.............................. .............................................................0
981419 10 4 WORLD ACCEPTANCE CORP C...................................................................................... ................ 10/07/2010 Jones Trading Instl SV CS LLC............................................................................... ..............................................700.000 .....................................................28,985 ...........................XXX.............................. .............................................................0
983134 10 7 WYNN RESORTS LTD COM.............................................................................................. ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................143.000 .....................................................13,142 ...........................XXX.............................. .............................................................0
98389B 10 0 XCEL ENERGY INC........................................................................................................... ................ 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................218.000 .......................................................4,973 ...........................XXX.............................. .............................................................0
983919 10 1 XILINX INC COM................................................................................................................ ................ 09/30/2010 Various.................................................................................................................... ...........................................4,895.000 ...................................................126,110 ...........................XXX.............................. .............................................................0
984121 10 3 XEROX CORP COM........................................................................................................... ................ 06/18/2010 Various.................................................................................................................... ...........................................1,410.000 .....................................................13,141 ...........................XXX.............................. .............................................................0
984121 10 3 XEROX CORP COM........................................................................................................... ................ 02/08/2010 Taxable Exchange................................................................................................... .........................................11,227.000 .....................................................19,224 ...........................XXX.............................. .............................................................0
984332 10 6 YAHOO! INC...................................................................................................................... ................ 09/17/2010 Various.................................................................................................................... ...........................................4,968.000 .....................................................71,735 ...........................XXX.............................. .............................................................0
988498 10 1 YUM BRANDS INC COM................................................................................................... ................ 12/17/2010 Various.................................................................................................................... ...........................................9,386.000 ...................................................433,807 ...........................XXX.............................. .............................................................0
98956P 10 2 ZIMMER HLDGS INC......................................................................................................... ................ 12/17/2010 Various.................................................................................................................... ...........................................2,606.000 ...................................................136,951 ...........................XXX.............................. .............................................................0
989701 10 7 ZIONS BANCORP.............................................................................................................. ................ 12/17/2010 Various.................................................................................................................... ..............................................909.000 .....................................................21,021 ...........................XXX.............................. .............................................................0
989855 10 1 ZYGO CORP COM............................................................................................................. ................ 03/30/2010 Jones Trading Instl SV CS LLC............................................................................... ..............................................800.000 .......................................................7,189 ...........................XXX.............................. .............................................................0

87162M 40 9 SYNTHES INC COM.......................................................................................................... O............. 01/15/2010 EXANE.................................................................................................................... ...........................................6,000.000 ...................................................839,750 ...........................XXX.............................. .............................................................0
767744 10 5 RITCHIE BROS AUCTIONEER.......................................................................................... I............... 06/23/2010 Various.................................................................................................................... .........................................13,655.000 ...................................................276,219 ...........................XXX.............................. .............................................................0
85472N 10 9 STANTEC INC COM.......................................................................................................... I............... 03/26/2010 RAYMOND JAMES & ASSOCIATES....................................................................... ...........................................2,425.000 .....................................................61,241 ...........................XXX.............................. .............................................................0
893662 10 6 TRANSGLOBE ENERGY CORP........................................................................................ I............... 12/31/2010 Various.................................................................................................................... .........................................17,532.000 ...................................................272,255 ...........................XXX.............................. .............................................................0
151290 88 9 CEMEX SA SPON ADR...................................................................................................... R............. 07/30/2010 Various.................................................................................................................... .........................................40,500.000 ...................................................379,756 ...........................XXX.............................. .............................................................0
151290 88 9 CEMEX SA SPON ADR...................................................................................................... R............. 06/02/2010 Stock Dividend......................................................................................................... ...........................................4,488.000 .............................................................0 ...........................XXX.............................. .............................................................0
40415F 10 1 HDFC BANK LTD ADR....................................................................................................... R............. 06/09/2010 Various.................................................................................................................... ...........................................1,295.000 ...................................................175,292 ...........................XXX.............................. .............................................................0
45103T 10 7 ICON PLC ADR.................................................................................................................. R............. 12/17/2010 Various.................................................................................................................... ...........................................9,405.000 ...................................................203,738 ...........................XXX.............................. .............................................................0
629865 20 5 NAM TAI ELECTRONICS INC............................................................................................ F.............. 10/25/2010 Various.................................................................................................................... ...........................................1,250.000 .......................................................5,894 ...........................XXX.............................. .............................................................0
71654V 10 1 PETROLEO BRASILEIRO S.A........................................................................................... R............. 10/19/2010 CITIGROUP GLOBAL MARKETS INC..................................................................... ...........................................8,450.000 ...................................................258,388 ...........................XXX.............................. .............................................................0
71654V 10 1 PETROLEO BRASILEIRO S.A........................................................................................... R............. 08/25/2010 Tax Free Exchange................................................................................................. .........................................78,380.000 ................................................2,641,880 ...........................XXX.............................. .............................................................0
733174 10 6 POPULAR INC COM.......................................................................................................... R............. 05/13/2010 Various.................................................................................................................... .......................................222,200.000 ...................................................821,967 ...........................XXX.............................. .............................................................0
806857 10 8 SCHLUMBERGER LTD COM............................................................................................. R............. 09/17/2010 MORGANSTANLEY&COINC NY............................................................................. ................................................90.000 .......................................................5,228 ...........................XXX.............................. .............................................................0
806857 10 8 SCHLUMBERGER LTD COM............................................................................................. R............. 08/30/2010 Tax Free Exchange................................................................................................. ...........................................3,514.000 ...................................................135,184 ...........................XXX.............................. .............................................................0
879246 10 6 TELENORTE LESTE PARTICI........................................................................................... R............. 08/25/2010 Tax Free Exchange................................................................................................. .........................................34,300.000 ...................................................496,086 ...........................XXX.............................. .............................................................0
88706P 10 6 TIM PARTICIPACOES SA AD............................................................................................ R............. 08/25/2010 Tax Free Exchange................................................................................................. ..............................................703.000 .......................................................6,573 ...........................XXX.............................. .............................................................0
92855S 20 0 VIVO PARTICIPACOES SA A............................................................................................ R............. 08/25/2010 Tax Free Exchange................................................................................................. ..............................................635.000 .....................................................14,535 ...........................XXX.............................. .............................................................0
980228 10 0 WOODSIDE PETROLEUM ORD........................................................................................ D............. 03/01/2010 DIRECT................................................................................................................... ..............................................564.000 .....................................................23,034 ...........................XXX.............................. .............................................................0
980228 10 0 WOODSIDE PETROLEUM ORD........................................................................................ D............. 08/23/2010 Stock Dividend......................................................................................................... ..............................................488.000 .............................................................0 ...........................XXX.............................. .............................................................0
B26882 16 5 COLRUYT SA NPV............................................................................................................ D............. 10/15/2010 Stock Split............................................................................................................... .........................................23,200.000 .............................................................0 ...........................XXX.............................. .............................................................0

D2035M 13 6 TELEKOM AG NPV REGD................................................................................................. D............. 05/13/2010 Various.................................................................................................................... .......................................159,800.000 ................................................2,012,962 ...........................XXX.............................. .............................................................0
E8471S 13 0 REPSOL YPF..................................................................................................................... D............. 06/08/2010 SALOMON BROTHERS INTERNATIONAL............................................................. .........................................25,400.000 ...................................................482,865 ...........................XXX.............................. .............................................................0
D18190 89 8 DEUTSCHE BANK AG COM.............................................................................................. D............. 10/05/2010 Various.................................................................................................................... .........................................10,195.000 ...................................................540,368 ...........................XXX.............................. .............................................................0
F92124 10 0 TOTAL SA COM PAR EUR 2............................................................................................. D............. 10/12/2010 Various.................................................................................................................... .........................................42,582.000 ................................................2,369,385 ...........................XXX.............................. .............................................................0
F95922 10 4 VALLOUREC SA COM....................................................................................................... D............. 12/21/2010 CREDIT AGRICOLE INDOSUEZ CHEUV............................................................... ...........................................3,390.000 ...................................................354,833 ...........................XXX.............................. .............................................................0
J10005 10 6 AEON MALL CO LTD COM................................................................................................ D............. 08/27/2010 Various.................................................................................................................... .........................................33,900.000 ...................................................779,592 ...........................XXX.............................. .............................................................0
J92676 11 3 TOYOTA MOTOR CORP COM.......................................................................................... D............. 07/26/2010 Various.................................................................................................................... .........................................14,600.000 ...................................................531,882 ...........................XXX.............................. .............................................................0
G02995 10 1 AMERICAN SAFETY INS HOL........................................................................................... F.............. 10/13/2010 ALTRUSHARE SECURITIES.................................................................................. ..............................................600.000 .......................................................9,958 ...........................XXX.............................. .............................................................0
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G05384 10 5 ASPEN INSURNACE HOLDING......................................................................................... R............. 11/03/2010 WEEDEN & CO....................................................................................................... ...........................................2,980.000 .....................................................85,682 ...........................XXX.............................. .............................................................0
G08036 12 4 BARCLAYS PLC COM GBP 0............................................................................................ D............. 01/27/2010 BZW SECURITIES LTD.......................................................................................... .......................................203,600.000 ...................................................895,477 ...........................XXX.............................. .............................................................0
G17528 25 1 CAIRN ENERGY PLC COM............................................................................................... D............. 12/22/2010 MAINFIRST BANK AG............................................................................................ .......................................100,540.000 ...................................................650,149 ...........................XXX.............................. .............................................................0
G25508 10 5 CRH PLC COM.................................................................................................................. D............. 11/10/2010 Various.................................................................................................................... .........................................71,280.000 ................................................1,344,404 ...........................XXX.............................. .............................................................0
G3122U 14 5 ESPRIT HOLDINGS LTD HKD........................................................................................... D............. 05/12/2010 HSBC BANK PLC MIDLAND BANK PLC................................................................. .........................................61,600.000 ...................................................419,748 ...........................XXX.............................. .............................................................0
G3122U 14 5 ESPRIT HOLDINGS LTD HKD........................................................................................... D............. 03/10/2010 Stock Dividend......................................................................................................... ...........................................6,036.000 .............................................................0 ...........................XXX.............................. .............................................................0
G4388N 10 6 HELEN OF TROY LTD COM.............................................................................................. R............. 02/18/2010 PULSE TRADING LLC............................................................................................ ...........................................1,300.000 .....................................................31,704 ...........................XXX.............................. .............................................................0
G4634U 16 9 HSBC HOLDINGS PLC COM P.......................................................................................... D............. 07/21/2010 REDBURN PARTNERS LLP................................................................................... .........................................17,700.000 ...................................................173,115 ...........................XXX.............................. .............................................................0
G47791 10 1 INGERSOLL-RAND PLC COM........................................................................................... F.............. 12/17/2010 Various.................................................................................................................... ...........................................6,621.000 ...................................................274,584 ...........................XXX.............................. .............................................................0
G491BT 10 8 INVESCO LTD COM.......................................................................................................... R............. 09/17/2010 Various.................................................................................................................... ..............................................898.000 .....................................................16,679 ...........................XXX.............................. .............................................................0
G54050 10 2 LAZARD LTD CL A COM.................................................................................................... R............. 08/03/2010 GOLDMAN SACHS & CO NY.................................................................................. .........................................13,300.000 ...................................................468,623 ...........................XXX.............................. .............................................................0
G6359F 10 3 NABORS INDUSTRIES INC L............................................................................................ R............. 12/17/2010 GOLDMAN SACHS & CO NY.................................................................................. ................................................48.000 .......................................................1,048 ...........................XXX.............................. .............................................................0
G82245 10 4 SMART MODULAR TECHNOLOG..................................................................................... F.............. 11/15/2010 CANTOR FITZGERALD & CO INC.......................................................................... ...........................................2,400.000 .....................................................14,635 ...........................XXX.............................. .............................................................0
G84228 15 7 STANDARD CHARTERED PLC......................................................................................... D............. 11/08/2010 Various.................................................................................................................... .........................................17,487.000 ...................................................412,784 ...........................XXX.............................. .............................................................0
G87621 10 1 TESCO PLC COM PAR GBP 0........................................................................................... D............. 01/28/2010 MERRILL LYNCH INTERNATIONAL....................................................................... .......................................233,000.000 ................................................1,599,159 ...........................XXX.............................. .............................................................0
G93882 13 5 VODAFONE GROUP PLC COM......................................................................................... D............. 02/02/2010 UBS EQUITIES....................................................................................................... .......................................534,800.000 ................................................1,160,174 ...........................XXX.............................. .............................................................0
G9736L 10 8 WOLSELEY PLC COM....................................................................................................... D............. 11/23/2010 Tax Free Exchange................................................................................................. .........................................12,356.000 .....................................................72,263 ...........................XXX.............................. .............................................................0
G98290 10 2 XL GROUP PLC COM........................................................................................................ R............. 07/01/2010 Tax Free Exchange................................................................................................. ...........................................6,572.000 ...................................................119,648 ...........................XXX.............................. .............................................................0
H0023R 10 5 ACE LTD COM CHF........................................................................................................... R............. 09/17/2010 Various.................................................................................................................... ...........................................6,953.000 ...................................................384,019 ...........................XXX.............................. .............................................................0
H01531 10 4 ALLIED WORLD ASSURANCE.......................................................................................... R............. 12/01/2010 Tax Free Exchange................................................................................................. .........................................13,000.000 ...................................................668,643 ...........................XXX.............................. .............................................................0
H84046 13 7 SWISS REINSURANCE COM R......................................................................................... D............. 08/10/2010 Various.................................................................................................................... .........................................11,289.000 ...................................................480,406 ...........................XXX.............................. .............................................................0
H89128 10 4 TYCO INTERNATIONAL LTD............................................................................................. R............. 08/27/2010 Various.................................................................................................................... .........................................10,024.000 ...................................................383,521 ...........................XXX.............................. .............................................................0
H89231 33 8 UBS AG COM..................................................................................................................... D............. 01/27/2010 Various.................................................................................................................... .........................................48,300.000 ...................................................700,479 ...........................XXX.............................. .............................................................0
J05124 14 4 CANON INC COM Y50....................................................................................................... D............. 07/22/2010 Various.................................................................................................................... ...........................................5,800.000 ...................................................221,741 ...........................XXX.............................. .............................................................0
J11257 10 2 DAIICHI SANKYO CO LTD C............................................................................................. D............. 04/14/2010 UBS WARBURG ASIA LIMITED.............................................................................. .........................................23,800.000 ...................................................444,400 ...........................XXX.............................. .............................................................0
J14208 10 2 FUJI PHOTO FILM CO LTD............................................................................................... D............. 08/04/2010 NOMURASECSINTLINC NEWYORK...................................................................... .........................................14,400.000 ...................................................457,522 ...........................XXX.............................. .............................................................0
J22302 11 1 HONDA MOTOR CO COM Y50.......................................................................................... D............. 06/29/2010 GOLDMAN SACHS & CO NY.................................................................................. .........................................39,800.000 ................................................1,193,103 ...........................XXX.............................. .............................................................0
J22848 10 5 HOYA CORP COM............................................................................................................. D............. 08/20/2010 MIZUHO INTERNATIONAL PLC............................................................................. .........................................32,600.000 ...................................................732,477 ...........................XXX.............................. .............................................................0
J4599L 10 2 MIZUHO FINANCIAL GROUP............................................................................................ D............. 08/23/2010 Various.................................................................................................................... .......................................537,077.000 ...................................................830,039 ...........................XXX.............................. .............................................................0
J58699 10 9 NKSJ HOLDINGS INC COM............................................................................................... D............. 07/16/2010 DAIWA SECURITIES AMERICA INC...................................................................... .........................................27,000.000 ...................................................173,352 ...........................XXX.............................. .............................................................0
J58699 10 9 NKSJ HOLDINGS INC COM............................................................................................... D............. 04/01/2010 Tax Free Exchange................................................................................................. .......................................103,899.000 ...................................................680,085 ...........................XXX.............................. .............................................................0
J7771X 10 9 SUMITOMO MISTUI FINL GR............................................................................................ D............. 01/20/2010 CITIGROUPGBLMKTS/SALOMON NE.................................................................... .........................................32,870.000 ................................................1,010,497 ...........................XXX.............................. .............................................................0
J81281 11 5 TAKEDA CHEMICAL INDUSTR......................................................................................... D............. 11/10/2010 Various.................................................................................................................... .........................................19,200.000 ...................................................910,206 ...........................XXX.............................. .............................................................0
N00927 29 8 AEGON NV COM PAR EUR.12.......................................................................................... D............. 08/13/2010 Various.................................................................................................................... .......................................186,200.000 ................................................1,255,832 ...........................XXX.............................. .............................................................0
N83574 10 8 STMICROELECTRONICS NV C......................................................................................... D............. 08/16/2010 SANFORD C BERNSTEIN & CO INC...................................................................... .......................................137,500.000 ................................................1,034,920 ...........................XXX.............................. .............................................................0
N93540 10 7 VISTAPRINT NV COM....................................................................................................... R............. 12/21/2010 Various.................................................................................................................... .........................................13,737.000 ...................................................522,859 ...........................XXX.............................. .............................................................0
N9643A 11 4 WOLTERS KLUWERS CVA EUR....................................................................................... D............. 04/23/2010 Stock Dividend......................................................................................................... ...........................................3,188.000 .............................................................0 ...........................XXX.............................. .............................................................0
P94398 10 7 ULTRAPETROL (BAHAMAS) L.......................................................................................... R............. 07/14/2010 CANTOR FITZGERALD & CO INC.......................................................................... ..............................................100.000 .........................................................453 ...........................XXX.............................. .............................................................0
Q25953 10 2 COCHLEAR LTD COM....................................................................................................... D............. 05/20/2010 Various.................................................................................................................... .........................................11,900.000 ...................................................795,095 ...........................XXX.............................. .............................................................0
Q3018U 10 9 CSL LTD COM................................................................................................................... D............. 05/05/2010 Various.................................................................................................................... .........................................46,100.000 ................................................1,528,690 ...........................XXX.............................. .............................................................0
Q55368 11 4 LEND LEASE GROUP........................................................................................................ D............. 03/11/2010 DIRECT................................................................................................................... .........................................23,181.000 ...................................................163,241 ...........................XXX.............................. .............................................................0
Q55368 11 4 LEND LEASE GROUP........................................................................................................ D............. 03/15/2010 Tax Free Exchange................................................................................................. ..............................................229.000 .......................................................1,578 ...........................XXX.............................. .............................................................0
T17074 11 2 INTESA SANPAOLO COM................................................................................................. D............. 05/07/2010 UBS EQUITIES....................................................................................................... .........................................83,300.000 ...................................................179,350 ...........................XXX.............................. .............................................................0
T3643A 14 5 ENI EUR COM.................................................................................................................... D............. 06/29/2010 Various.................................................................................................................... .........................................18,300.000 ...................................................338,116 ...........................XXX.............................. .............................................................0
T92778 12 4 TELECOM ITALIA DI RISPA.............................................................................................. D............. 07/01/2010 Various.................................................................................................................... ....................................2,055,200.000 ................................................2,195,998 ...........................XXX.............................. .............................................................0
T95132 10 5 UNICREDITO ITALIANO SPA............................................................................................ D............. 03/15/2010 CHASE BANK......................................................................................................... .......................................156,300.000 ...................................................434,177 ...........................XXX.............................. .............................................................0

V5633W 10 9 MAKEMYTRIP LTD COM................................................................................................... R............. 08/12/2010 MORGANSTANLEY&COINC NY............................................................................. ..............................................305.000 .......................................................4,270 ...........................XXX.............................. .............................................................0
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W26049 11 9 ERICSSON (L.M.)............................................................................................................... D............. 11/24/2010 MORGANSTANLEY&COINC NY............................................................................. .........................................79,500.000 ...................................................820,745 ...........................XXX.............................. .............................................................0
W41422 10 1 HENNES & MAURITZ  AB SE............................................................................................ D............. 06/01/2010 Stock Split............................................................................................................... .........................................23,869.000 .............................................................0 ...........................XXX.............................. .............................................................0
Y14965 10 0 CHINA MOBILE (HK) HK$ O.............................................................................................. D............. 01/15/2010 HSBC BANK PLC MIDLAND BANK PLC................................................................. .........................................35,500.000 ...................................................361,851 ...........................XXX.............................. .............................................................0
Y20246 10 7 DBS HOLDINGS COM....................................................................................................... D............. 08/20/2010 Stock Dividend......................................................................................................... ...........................................1,539.000 .............................................................0 ...........................XXX.............................. .............................................................0
Y2573F 10 2 FLEXTRONICS INTL LTD CO............................................................................................ R............. 10/20/2010 Various.................................................................................................................... .........................................99,700.000 ...................................................611,866 ...........................XXX.............................. .............................................................0
Y33370 10 0 HONG KONG & CHINA GAS H.......................................................................................... D............. 05/14/2010 Stock Dividend......................................................................................................... .........................................29,932.000 .............................................................0 ...........................XXX.............................. .............................................................0
000000 00 0 HEALTH INTELLIGENCE COMPANY................................................................................ ................ 12/17/2010 HEALTH INTELLIGENCE COMPANY..................................................................... ...........................................2,204.000 .......................................................2,209 ...........................XXX.............................. .............................................................0

9099999. Total - Common Stocks - Industrial and Miscellaneous..................................................................................................... .............................................................................................................................................................................................. ............................................160,093,123 ...........................XXX.............................. .............................................................0
Common Stocks - Mutual Funds

000000 00 0 MONDRIAN INTL SM CAP EQ........................................................................................... ................ 12/01/2010 Direct....................................................................................................................... ....................................2,011,826.000 ..............................................35,088,034 ...........................XXX.............................. .............................................................0
091927 67 3 BLACKROCK INDEX EQUITY............................................................................................ ................ 12/17/2010 PNC BROKERAGE CORP...................................................................................... .........................................52,951.000 ................................................1,187,881 ...........................XXX.............................. .............................................................0
091928 56 4 BLACKROCK INTERMED GOVT....................................................................................... ................ 12/23/2010 PNC BROKERAGE CORP...................................................................................... .........................................24,162.000 ...................................................254,942 ...........................XXX.............................. .............................................................0
091928 74 7 BLACKROCK TOT RETURN PO........................................................................................ ................ 12/23/2010 PNC BROKERAGE CORP...................................................................................... .........................................54,638.000 ...................................................504,920 ...........................XXX.............................. .............................................................0
261980 75 9 DREYFUS PREF HIGH YLD.............................................................................................. ................ 12/31/2010 Direct....................................................................................................................... ...........................................1,888.000 .....................................................12,201 ...........................XXX.............................. .............................................................0
31420B 88 8 FEDERATED GOVT ULTRASHO....................................................................................... ................ 12/31/2010 DIRECT................................................................................................................... ....................................4,028,945.000 ..............................................40,007,421 ...........................XXX.............................. .............................................................0
31420C 20 9 FEDERATED SHORT TERM IN......................................................................................... ................ 12/31/2010 DIRECT................................................................................................................... ....................................1,165,912.000 ..............................................10,015,186 ...........................XXX.............................. .............................................................0
31428Q 74 7 FEDERATED ULTRASHORT BO....................................................................................... ................ 12/31/2010 DIRECT................................................................................................................... ....................................4,354,048.000 ..............................................40,040,923 ...........................XXX.............................. .............................................................0
362008 47 6 GRANTHAM MAYO VAN OTTER....................................................................................... ................ 12/17/2010 Direct....................................................................................................................... ................................................72.000 .......................................................1,491 ...........................XXX.............................. .............................................................0
453320 83 0 AMERICAN INCOME FUND AS......................................................................................... ................ 12/23/2010 Direct....................................................................................................................... ..............................................668.000 .....................................................10,592 ...........................XXX.............................. .............................................................0
464287 46 5 ISHARES TR MSCI EAFE IN.............................................................................................. ................ 03/24/2010 PNC BROKERAGE CORP...................................................................................... ...........................................4,470.000 ...................................................247,504 ...........................XXX.............................. .............................................................0
552966 80 6 MASSACHUSETTS FINANCIAL......................................................................................... ................ 12/16/2010 Direct....................................................................................................................... ..............................................136.000 .......................................................2,410 ...........................XXX.............................. .............................................................0
693390 72 6 PACIFIC INVESTMENT MANAGEMENT TOTAL RETURN................................................ ................ 12/31/2010 Direct....................................................................................................................... ..............................................258.000 .......................................................2,829 ...........................XXX.............................. .............................................................0
693391 11 2 PACIFIC INVESTMENT MANAGEMENT REAL RETURN.................................................. ................ 12/31/2010 Direct....................................................................................................................... ..............................................224.000 .......................................................2,521 ...........................XXX.............................. .............................................................0
922908 10 8 VANGUARD 500 INDEX FUND.......................................................................................... ................ 12/23/2010 Direct....................................................................................................................... ................................................72.000 .......................................................7,585 ...........................XXX.............................. .............................................................0
000000 00 0 ASHMORE EMER MARKETS DE....................................................................................... F.............. 04/30/2010 DIRECT................................................................................................................... .........................................18,419.000 ................................................3,262,314 ...........................XXX.............................. .............................................................0

9299999. Total - Common Stocks - Mutual Funds............................................................................................................................ .............................................................................................................................................................................................. ............................................130,648,754 ...........................XXX.............................. .............................................................0
9799997. Total - Common Stocks - Part 3........................................................................................................................................ .............................................................................................................................................................................................. ............................................290,741,877 ...........................XXX.............................. .............................................................0
9799998. Total - Common Stocks - Summary Item from Part 5........................................................................................................ .............................................................................................................................................................................................. ..............................................83,372,108 ...........................XXX.............................. .............................................................0
9799999. Total - Common Stocks.................................................................................................................................................... .............................................................................................................................................................................................. ............................................374,113,985 ...........................XXX.............................. .............................................................0
9899999. Total - Preferred and Common Stocks.............................................................................................................................. .............................................................................................................................................................................................. ............................................384,319,689 ...........................XXX.............................. .............................................................0
9999999. Total - Bonds, Preferred and Common Stocks.................................................................................................................. .............................................................................................................................................................................................. .........................................1,895,335,807 ...........................XXX.............................. ................................................8,212,775
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Bonds - U.S. Government

3128X1 GZ 4 FEDERAL HOME LOAN MTG CORP SR NTS........ ... 01/28/2010.
FTB/FIRST TENNESSEE CAPITAL
MA ........................... ...........947,437 ........3,599,000 ...........959,925 ..............971,759 ..................0 ............4,072 ..................0 ..............4,072 .................0 ...............975,831 ................0 ........(28,394) ........(28,394) .................0 06/17/2033.

3128X4 BE 0 FEDERAL HOME LOAN MTG CORP NTS.............. ... 05/12/2010. Call      100.0000............................ ........................... ...........850,000 ...........850,000 ...........847,212 ..............847,889 ..................0 ............2,111 ..................0 ..............2,111 .................0 ...............850,000 ................0 ..................0 ..................0 ........22,525 05/12/2020.
3128X6 KB 1 FEDERAL HOME LOAN MTG CORP RANGE NTS. ... 03/03/2010. STIFEL NICOLAUS & CO INC....... ........................... ...........528,675 ...........530,000 ...........528,675 ..............528,969 ..................0 .................23 ..................0 ...................23 .................0 ...............528,992 ................0 .............(317) .............(317) ..........2,191 08/21/2017.
3128X6 SK 3 FEDERAL HOME LOAN MTG CORP RANGE NTS. ... 03/03/2010. Various........................................... ........................... ........3,042,450 ........3,080,000 ........3,056,900 ...........3,060,899 ..................0 ...............313 ..................0 .................313 .................0 ............3,061,212 ................0 ........(18,762) ........(18,762) ........10,183 12/11/2017.
3128X8 3M 2 FEDERAL HOME LOAN MTG CORP NTS.............. ... 04/27/2010. Various........................................... ........................... ........5,030,939 ........5,000,000 ........5,037,500 ...........5,020,094 ..................0 .........(10,698) ..................0 ...........(10,698) .................0 ............5,009,395 ................0 .........21,544 .........21,544 ......133,000 07/08/2014.
3128X8 Y8 9 FEDERAL HOME LOAN MTG CORP NTS.............. ... 04/01/2010. PNC CAPITAL MKTS..................... ........................... ........5,023,500 ........5,000,000 ........5,034,375 ...........5,018,057 ..................0 ...........(9,325) ..................0 .............(9,325) .................0 ............5,008,732 ................0 .........14,768 .........14,768 ......128,917 07/02/2014.
3128X9 BU 3 FEDERAL HOME LOAN MTG CORP NTS.............. ... 03/03/2010. Call      100.0000............................ ........................... ........1,000,000 ........1,000,000 ........1,007,300 ...........1,004,048 ..................0 ...........(4,048) ..................0 .............(4,048) .................0 ............1,000,000 ................0 ..................0 ..................0 ........15,000 09/03/2013.
3128X9 DS 6 FEDERAL HOME LOAN MTG CORP NTS.............. ... 03/15/2010. Call      100.0000............................ ........................... ...........468,000 ...........468,000 ...........468,000 ..............468,000 ..................0 ...................0 ..................0 ....................0 .................0 ...............468,000 ................0 ..................0 ..................0 ..........8,190 09/15/2014.
3128X9 DZ 0 FEDERAL HOME LOAN MTG CORP STP CPN...... ... 03/24/2010. Call      100.0000............................ ........................... ........1,185,000 ........1,185,000 ........1,185,000 ...........1,185,000 ..................0 ...................0 ..................0 ....................0 .................0 ............1,185,000 ................0 ..................0 ..................0 ........11,850 09/24/2014.
3128X9 QJ 2 FEDERAL HOME LOAN MTG CORP STP CPN...... ... 02/02/2010. SUNTRUST CAPITAL MARKETS.. ........................... ........5,994,000 ........6,000,000 ........6,000,000 ...........6,000,000 ..................0 ...................0 ..................0 ....................0 .................0 ............6,000,000 ................0 ..........(6,000) ..........(6,000) ..........2,750 12/28/2012.
31331G M2 2 FEDERAL FARM CREDIT BANK BONDS............... ... 02/04/2010. PNC CAPITAL MKTS..................... ........................... ........5,534,375 ........5,500,000 ........5,500,000 ...........5,500,000 ..................0 ...................0 ..................0 ....................0 .................0 ............5,500,000 ................0 .........34,375 .........34,375 ........96,924 08/26/2016.
3133MA TQ 2 FEDERAL HOME LOAN BANK  7.375% 02/12/10... ... 02/02/2010. PNC CAPITAL MKTS..................... ........................... ........5,503,438 ........5,500,000 ........5,559,005 ...........5,500,274 ..................0 ..............(229) ..................0 ...............(229) .................0 ............5,500,046 ................0 ...........3,392 ...........3,392 ......191,545 02/12/2010.
3133MC LA 1 FEDERAL HOME LOAN BANK BONDS.................. ... 02/04/2010. PNC CAPITAL MKTS..................... ........................... ........5,237,500 ........5,000,000 ........5,180,000 ...........5,020,628 ..................0 ...........(2,252) ..................0 .............(2,252) .................0 ............5,018,376 ................0 .......219,124 .......219,124 ........73,611 11/15/2010.
3133X0 PF 0 FEDERAL HOME LOAN BANK BONDS.................. ... 01/14/2010. Various........................................... ........................... ........1,435,958 ........1,305,000 ........1,453,335 ...........1,450,809 ..................0 ..............(492) ..................0 ...............(492) .................0 ............1,450,317 ................0 ........(14,359) ........(14,359) ........29,031 08/15/2018.
3133XH K6 8 FEDERAL HOME LOAN BANK BONDS.................. ... 01/08/2010. CHASE SECURITIES INC.............. ........................... ........1,014,742 ...........930,000 ........1,031,063 ...........1,030,701 ..................0 ..............(362) ..................0 ...............(362) .................0 ............1,030,339 ................0 ........(15,598) ........(15,598) ........10,856 10/19/2016.
3133XT AW 6 FEDERAL HOME LOAN BANK BONDS.................. ... 02/03/2010. BEAR STEARNS & CO.................. ........................... ...........225,100 ...........220,000 ...........220,569 ..............220,429 ..................0 ................(17) ..................0 .................(17) .................0 ...............220,412 ................0 ...........4,688 ...........4,688 ..........1,526 04/13/2012.
3133XU XQ 1 FEDERAL HOME LOAN BANK STP CPN BONDS.. ... 03/30/2010. Call      100.0000............................ ........................... ...........580,000 ...........580,000 ...........580,000 ..............580,000 ..................0 ...................0 ..................0 ....................0 .................0 ...............580,000 ................0 ..................0 ..................0 .................0 09/30/2019.
3133XV 4Z 1 FEDERAL HOME LOAN BANK STP CPN BONDS.. ... 04/15/2010. Call      100.0000............................ ........................... ........1,925,000 ........1,925,000 ........1,923,556 ...........1,931,436 ..................0 ...........(6,436) ..................0 .............(6,436) .................0 ............1,925,000 ................0 ..................0 ..................0 ........28,875 10/15/2024.
3133XV 5Y 3 FEDERAL HOME LOAN BANK STP CPN BONDS.. ... 04/22/2010. Call      100.0000............................ ........................... ...........850,000 ...........850,000 ...........848,300 ..............855,377 ..................0 ...........(5,377) ..................0 .............(5,377) .................0 ...............850,000 ................0 ..................0 ..................0 ..........8,500 10/22/2019.
3133XV EH 0 FEDERAL HOME LOAN BANK BONDS.................. ... 05/05/2010. Call      100.0000............................ ........................... ........1,965,000 ........1,965,000 ........1,960,088 ...........1,959,971 ..................0 ............5,029 ..................0 ..............5,029 .................0 ............1,965,000 ................0 ..................0 ..................0 ........22,058 11/05/2019.
3133XV FG 1 FEDERAL HOME LOAN BANK STP CPN BONDS.. ... 04/28/2010. Call      100.0000............................ ........................... ...........960,000 ...........960,000 ...........959,520 ..............966,026 ..................0 ...........(6,026) ..................0 .............(6,026) .................0 ...............960,000 ................0 ..................0 ..................0 ........10,800 10/28/2019.
3133XV Q5 3 FEDERAL HOME LOAN BANK RANGE BONDS..... ... 06/04/2010. Call      100.0000............................ ........................... ...........700,000 ...........700,000 ...........694,750 ..............694,767 ..................0 ............5,233 ..................0 ..............5,233 .................0 ...............700,000 ................0 ..................0 ..................0 ........20,942 12/04/2024.
3133XV YF 2 FEDERAL HOME LOAN BANK STP CPN BONDS.. ... 02/25/2010. DUNCAN WILLIAMS INC............... ........................... ........4,993,750 ........5,000,000 ........5,000,000 ...........5,000,000 ..................0 ...................0 ..................0 ....................0 .................0 ............5,000,000 ................0 ..........(6,250) ..........(6,250) ........19,688 12/23/2019.
3133XV YF 2 FEDERAL HOME LOAN BANK STP CPN BONDS.. ... 03/23/2010. Call      100.0000............................ ........................... ........2,500,000 ........2,500,000 ........2,500,000 ...........2,500,000 ..................0 ...................0 ..................0 ....................0 .................0 ............2,500,000 ................0 ..................0 ..................0 ........14,063 12/23/2019.

3133XW 2P 3 FEDERAL HOME LOAN BANK STP CPN BONDS.. ... 07/27/2010. PNC CAPITAL MKTS..................... ........................... ........2,503,906 ........2,500,000 ........2,500,000 ...........2,500,000 ..................0 ...................0 ..................0 ....................0 .................0 ............2,500,000 ................0 ...........3,906 ...........3,906 ........43,333 12/30/2021.
3133XW 2P 3 FEDERAL HOME LOAN BANK STP CPN BONDS.. ... 09/30/2010. Call      100.0000............................ ........................... ........2,500,000 ........2,500,000 ........2,500,000 ...........2,500,000 ..................0 ...................0 ..................0 ....................0 .................0 ............2,500,000 ................0 ..................0 ..................0 ........56,250 12/30/2021.
3133XW AH 2 FEDERAL HOME LOAN BANK STP CPN BONDS.. ... 03/24/2010. Call      100.0000............................ ........................... ........8,000,000 ........8,000,000 ........8,000,000 ...........8,000,000 ..................0 ...................0 ..................0 ....................0 .................0 ............8,000,000 ................0 ..................0 ..................0 ........40,000 12/24/2014.
3134A2 HF 8 FEDERAL HOME LOAN MTG CORP ZERO CPN... ... 02/18/2010. Various........................................... ........................... ........1,954,868 ........2,237,000 ........1,951,025 ...........1,957,083 ..................0 ............6,221 ..................0 ..............6,221 .................0 ............1,963,305 ................0 ..........(8,436) ..........(8,436) .................0 11/24/2014.
313586 QR 3 FNMA ZERO CPN SR BOND  0.000% 07/05/14..... ... 03/01/2010. Various........................................... ........................... ........3,885,875 ........4,394,000 ........3,777,858 ...........3,827,591 ..................0 ............8,874 ..................0 ..............8,874 .................0 ............3,836,465 ................0 .........49,410 .........49,410 .................0 07/05/2014.
313586 YX 1 FNMA SR NTS  8.950% 02/12/18............................ ... 01/05/2010. DEUTSCHE BANC ALEX BROWN. ........................... ...........994,127 ...........743,000 ........1,010,257 ...........1,004,947 ..................0 ..............(369) ..................0 ...............(369) .................0 ............1,004,578 ................0 ........(10,452) ........(10,452) ........26,599 02/12/2018.

31359M 5G 4 FNMA NTS  5.550% 02/16/17................................. ... 02/16/2010. Call      100.0000............................ ........................... ........9,000,000 ........9,000,000 ........9,358,470 ...........9,022,665 ..................0 .........(22,665) ..................0 ...........(22,665) .................0 ............9,000,000 ................0 ..................0 ..................0 ......249,750 02/16/2017.
31359M EL 3 FNMA NTS  0.000% 06/01/17................................. ... 02/03/2010. STIFEL NICOLAUS & CO INC....... ........................... ........1,465,061 ........1,960,000 ........1,470,062 ...........1,475,970 ..................0 ............5,042 ..................0 ..............5,042 .................0 ............1,481,013 ................0 ........(15,952) ........(15,952) .................0 06/01/2017.
31359M GT 4 FNMA NTS  6.250% 02/01/11................................. ... 01/06/2010. BARCLAYS CAPITAL INC.............. ........................... ...........358,536 ...........340,000 ...........359,978 ..............356,794 ..................0 ..............(219) ..................0 ...............(219) .................0 ...............356,575 ................0 ...........1,961 ...........1,961 ..........9,167 02/01/2011.
31359M NU 3 FNMA SUB NTS  5.250% 08/01/12......................... ... 08/25/2010. MORGANSTANLEY&COINC NY.... ........................... ...........453,756 ...........420,000 ...........405,132 ..............409,905 ..................0 ............2,408 ..................0 ..............2,408 .................0 ...............412,314 ................0 .........41,442 .........41,442 ........23,643 08/01/2012.
3136F8 R9 8 FNMA NTS  4.140% 02/04/15................................. ... 02/04/2010. Call      100.0000............................ ........................... ........6,000,000 ........6,000,000 ........6,084,240 ...........6,013,620 ..................0 .........(13,620) ..................0 ...........(13,620) .................0 ............6,000,000 ................0 ..................0 ..................0 ......124,200 02/04/2015.

3136F9 2Y 8 FNMA NTS  0.000% 12/30/38................................. ... 01/21/2010.
FIRST TENNESSEE BANK NA-
BOND D ........................... ...........416,372 ........2,172,000 ...........429,079 ..............434,803 ..................0 ............1,342 ..................0 ..............1,342 .................0 ...............436,145 ................0 ........(19,773) ........(19,773) .................0 12/30/2038.

3136FH 6L 4 FNMA NTS  5.500% 08/26/24................................. ... 01/15/2010. PNC CAPITAL MKTS..................... ........................... ........4,005,000 ........4,000,000 ........4,000,000 ...........4,000,000 ..................0 ...................0 ..................0 ....................0 .................0 ............4,000,000 ................0 ...........5,000 ...........5,000 ........87,389 08/26/2024.
3136FH 6P 5 FNMA STP CPN NTS  5.000% 08/26/24................. ... 02/26/2010. Call      100.0000............................ ........................... ...........512,000 ...........512,000 ...........512,000 ..............512,000 ..................0 ...................0 ..................0 ....................0 .................0 ...............512,000 ................0 ..................0 ..................0 ........12,800 08/26/2024.
3136FH Q4 0 FNMA STP CPN NTS  5.000% 07/08/24................. ... 04/08/2010. Call      100.0000............................ ........................... ........2,445,000 ........2,445,000 ........2,440,721 ...........2,452,636 ..................0 ...........(7,636) ..................0 .............(7,636) .................0 ............2,445,000 ................0 ..................0 ..................0 ........91,688 07/08/2024.
3136FH T2 1 FNMA NTS  5.500% 07/15/24................................. ... 01/15/2010. PNC CAPITAL MKTS..................... ........................... ........1,001,250 ........1,000,000 ........1,000,000 ...........1,000,000 ..................0 ...................0 ..................0 ....................0 .................0 ............1,000,000 ................0 ...........1,250 ...........1,250 ........28,111 07/15/2024.
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3136FH T9 6 FNMA STP CPN NTS  4.250% 07/15/24................. ... 07/15/2010. Call      100.0000............................ ........................... ........1,380,000 ........1,380,000 ........1,377,930 ...........1,388,514 ..................0 ...........(8,514) ..................0 .............(8,514) .................0 ............1,380,000 ................0 ..................0 ..................0 ........58,650 07/15/2024.
3136FH ZY 4 FNMA STP CPN NTS  5.000% 06/25/24................. ... 03/25/2010. Call      100.0000............................ ........................... ...........622,000 ...........622,000 ...........622,000 ..............622,000 ..................0 ...................0 ..................0 ....................0 .................0 ...............622,000 ................0 ..................0 ..................0 ..........7,775 06/25/2024.
3136FJ AU 5 FNMA STP CPN NTS  3.000% 09/10/14................. ... 03/10/2010. Call      100.0000............................ ........................... ...........487,000 ...........487,000 ...........487,000 ..............487,000 ..................0 ...................0 ..................0 ....................0 .................0 ...............487,000 ................0 ..................0 ..................0 ..........4,870 09/10/2014.
3136FJ JC 6 FNMA NTS  3.000% 10/28/14................................. ... 10/28/2010. Call      100.0000............................ ........................... ........2,000,000 ........2,000,000 ........2,000,000 ...........2,000,000 ..................0 ...................0 ..................0 ....................0 .................0 ............2,000,000 ................0 ..................0 ..................0 ........60,000 10/28/2014.
3136FJ LR 0 FNMA STP CPN BOND  3.000% 11/12/24.............. ... 08/12/2010. Call      100.0000............................ ........................... ...........507,000 ...........507,000 ...........505,226 ..............507,504 ..................0 ..............(504) ..................0 ...............(504) .................0 ...............507,000 ................0 ..................0 ..................0 ........11,408 11/12/2024.
3136FJ TE 1 FNMA STP CPN BONDS  3.000% 12/10/21............ ... 12/10/2010. Call      100.0000............................ ........................... ........1,725,000 ........1,725,000 ........1,723,275 ...........1,725,953 ..................0 ..............(953) ..................0 ...............(953) .................0 ............1,725,000 ................0 ..................0 ..................0 ........51,750 12/10/2021.
313771 AA 5 FEDERAL HOME LOAN BK IL SUB NTS................ ... 09/13/2010. STIFEL NICOLAUS & CO INC....... ........................... ...........602,778 ...........550,000 ...........536,531 ..............538,414 ..................0 ............1,059 ..................0 ..............1,059 .................0 ...............539,473 ................0 .........63,305 .........63,305 ........23,289 06/13/2016.

3137EA AD 1 FEDERAL HOME LOAN MTG CORP NTS.............. ... 06/10/2010.
BARCLAYS CAPITAL INC/FIXED
INC ........................... ........1,593,366 ........1,400,000 ........1,625,810 ...........1,596,563 ..................0 .........(12,693) ..................0 ...........(12,693) .................0 ............1,583,870 ................0 ...........9,496 ...........9,496 ........47,571 04/18/2016.

3137EA AJ 8 FEDERAL HOME LOAN MTG CORP SR NTS........ ... 02/24/2010. BARCLAYS CAPITAL INC.............. ........................... ...........664,999 ...........600,000 ...........670,397 ..............669,440 ..................0 ...........(1,411) ..................0 .............(1,411) .................0 ...............668,029 ................0 ..........(3,031) ..........(3,031) ........10,933 10/18/2016.
3137EA AX 7 FEDERAL HOME LOAN MTG CORP NTS.............. ... 02/04/2010. DUNCAN WILLIAMS INC............... ........................... ......10,262,500 ......10,000,000 ........9,976,900 ...........9,995,017 ..................0 ...............721 ..................0 .................721 .................0 ............9,995,738 ................0 .......266,762 .......266,762 ......230,625 08/23/2010.

31398A XW 7 FNMA NTS  3.553% 06/24/24................................. ... 01/29/2010.
BARCLAYS CAPITAL INC/FIXED
INC ........................... ...........769,808 ...........770,000 ...........769,480 ..............769,494 ..................0 ...................2 ..................0 ....................2 .................0 ...............769,496 ................0 ..............311 ..............311 ..........2,909 06/24/2024.

31398A YB 2 FNMA NTS  5.000% 06/18/24................................. ... 06/18/2010. Call      100.0000............................ ........................... ...........490,000 ...........490,000 ...........482,191 ..............482,380 ..................0 ............7,620 ..................0 ..............7,620 .................0 ...............490,000 ................0 ..................0 ..................0 ........12,250 06/18/2024.
31398A YW 6 FNMA NTS  3.500% 08/25/14................................. ... 08/03/2010. BAIRD ROBERT W & CO INC........ ........................... ........1,001,690 ........1,000,000 ........1,017,000 ...........1,014,418 ..................0 .........(13,128) ..................0 ...........(13,128) .................0 ............1,001,290 ................0 ..............400 ..............400 ........32,958 08/25/2014.
31398A ZD 7 FNMA NTS  2.170% 03/21/13................................. ... 09/08/2010. BTIG LLC  JERSEY CITY............... ........................... ........1,000,200 ........1,000,000 ...........998,020 ..............998,174 ..................0 ...............378 ..................0 .................378 .................0 ...............998,552 ................0 ...........1,648 ...........1,648 ........20,977 03/21/2013.
31398A ZY 1 FNMA NTS  3.125% 11/10/14................................. ... 08/09/2010. Various........................................... ........................... ......16,616,225 ......16,500,000 ......16,618,200 .........16,606,522 ..................0 .........(31,129) ..................0 ...........(31,129) .................0 ..........16,575,393 ................0 .........40,832 .........40,832 ......186,806 11/10/2014.
31771K AA 5 FINANCING CORPORATION STRIP...................... ... 01/06/2010. STIFEL NICOLAUS & CO INC....... ........................... ...........960,813 ........1,506,000 ...........937,862 ..............967,221 ..................0 ...............733 ..................0 .................733 .................0 ...............967,954 ................0 ..........(7,141) ..........(7,141) .................0 09/26/2019.
36200A TT 6 GNMA SF I POOL# 595562  6.000% 03/15/33........ ... 12/01/2010. Paydown........................................ ........................... ....................47 ....................47 ....................48 .......................48 ..................0 ..................(1) ..................0 ...................(1) .................0 .......................47 ................0 ..................0 ..................0 .................2 03/15/2033.
36200C BG 9 GNMA SF I POOL# 596839  6.000% 01/15/33........ ... 09/14/2010. Raymond James FL St Pete........... ........................... .............38,916 .............36,138 .............37,592 ................37,338 ..................0 ................(29) ..................0 .................(29) .................0 .................37,309 ................0 ...........1,607 ...........1,607 ..........1,722 01/15/2033.
36200C BG 9 GNMA SF I POOL# 596839  6.000% 01/15/33........ ... 09/01/2010. Paydown........................................ ........................... ...............8,393 ...............8,393 ...............8,731 ..................8,672 ..................0 ..............(279) ..................0 ...............(279) .................0 ..................8,393 ................0 ..................0 ..................0 ...............95 01/15/2033.
36200D 6V 0 GNMA SF I POOL# 598584  6.000% 01/15/33........ ... 12/01/2010. Paydown........................................ ........................... ...............1,677 ...............1,677 ...............1,710 ..................1,706 ..................0 ................(29) ..................0 .................(29) .................0 ..................1,677 ................0 ..................0 ..................0 ...............59 01/15/2033.
36200N QU 8 GNMA SF I POOL# 605367  6.000% 09/15/34........ ... 12/01/2010. Paydown........................................ ........................... ...............1,729 ...............1,729 ...............1,763 ..................1,759 ..................0 ................(30) ..................0 .................(30) .................0 ..................1,729 ................0 ..................0 ..................0 ...............56 09/15/2034.
36200N ZT 1 GNMA SF I POOL# 605564  6.000% 08/15/34........ ... 12/01/2010. Paydown........................................ ........................... .............59,010 .............59,010 .............60,153 ................60,031 ..................0 ...........(1,021) ..................0 .............(1,021) .................0 .................59,010 ................0 ..................0 ..................0 ..........1,623 08/15/2034.
36200Q H2 3 GNMA SF I POOL# 569149  6.000% 03/15/32........ ... 12/01/2010. Paydown........................................ ........................... .............12,936 .............12,936 .............13,187 ................13,157 ..................0 ..............(220) ..................0 ...............(220) .................0 .................12,936 ................0 ..................0 ..................0 .............339 03/15/2032.
36202E 4K 2 GNMA SF II POOL #4426  6.000% 04/20/39........... ... 01/19/2010. UBS SECURITIES LLC.................. ........................... ........3,615,296 ........3,407,141 ........3,558,333 ...........3,556,489 ..................0 ..............(350) ..................0 ...............(350) .................0 ............3,556,140 ................0 .........59,156 .........59,156 ........28,393 04/20/2039.
36202E 4K 2 GNMA SF II POOL #4426  6.000% 04/20/39........... ... 01/01/2010. Paydown........................................ ........................... ...........187,312 ...........187,312 ...........195,624 ..............195,523 ..................0 ...........(8,211) ..................0 .............(8,211) .................0 ...............187,312 ................0 ..................0 ..................0 .............937 04/20/2039.
36202E H3 6 GNMA SF II POOL# 3850  5.000% 05/20/36........... ... 12/01/2010. Paydown........................................ ........................... ...........902,559 ...........902,559 ...........898,893 ..............898,944 ..................0 ............3,615 ..................0 ..............3,615 .................0 ...............902,559 ................0 ..................0 ..................0 ........24,301 05/20/2036.
36202E JY 6 GNMA SF II POOL# 3879  6.000% 07/20/36........... ... 12/01/2010. Paydown........................................ ........................... ........1,576,341 ........1,576,341 ........1,597,277 ...........1,595,996 ..................0 .........(19,655) ..................0 ...........(19,655) .................0 ............1,576,341 ................0 ..................0 ..................0 ........47,581 07/20/2036.
36202E NB 1 GNMA SF II POOL # 3986  6.000% 05/20/37.......... ... 08/16/2010. UBSFINANCIALSERVICESINC WE ........................... ........3,017,507 ........2,758,863 ........2,882,581 ...........2,880,727 ..................0 ...........(2,321) ..................0 .............(2,321) .................0 ............2,878,406 ................0 .......139,100 .......139,100 ......118,631 05/20/2037.
36202E NB 1 GNMA SF II POOL # 3986  6.000% 05/20/37.......... ... 08/01/2010. Paydown........................................ ........................... ...........789,710 ...........789,710 ...........825,124 ..............824,593 ..................0 .........(34,883) ..................0 ...........(34,883) .................0 ...............789,710 ................0 ..................0 ..................0 ........16,720 05/20/2037.
36202E QZ 5 GNMA SF II POOL# 4072  5.500% 01/20/38........... ... 09/14/2010. Raymond James FL St Pete........... ........................... ...........392,952 ...........365,112 ...........363,743 ..............363,760 ..................0 ...................2 ..................0 ....................2 .................0 ...............363,762 ................0 .........29,190 .........29,190 ........15,953 01/20/2038.
36202E QZ 5 GNMA SF II POOL# 4072  5.500% 01/20/38........... ... 09/01/2010. Paydown........................................ ........................... ...........136,207 ...........136,207 ...........135,696 ..............135,703 ..................0 ...............504 ..................0 .................504 .................0 ...............136,207 ................0 ..................0 ..................0 ..........2,410 01/20/2038.
36202E RD 3 GNMA SF II POOL# 4084  5.500% 02/20/38........... ... 12/01/2010. Paydown........................................ ........................... ........2,123,012 ........2,123,012 ........2,146,723 ...........2,145,694 ..................0 .........(22,682) ..................0 ...........(22,682) .................0 ............2,123,012 ................0 ..................0 ..................0 ........51,712 02/20/2038.
36202E RT 8 GNMA SF II POOL# 4098  5.500% 03/20/38........... ... 09/14/2010. Raymond James FL St Pete........... ........................... ...........637,045 ...........591,912 ...........590,818 ..............590,800 ..................0 ................(17) ..................0 .................(17) .................0 ...............590,783 ................0 .........46,263 .........46,263 ........25,863 03/20/2038.
36202E RT 8 GNMA SF II POOL# 4098  5.500% 03/20/38........... ... 09/01/2010. Paydown........................................ ........................... ...........181,454 ...........181,454 ...........181,119 ..............181,113 ..................0 ...............341 ..................0 .................341 .................0 ...............181,454 ................0 ..................0 ..................0 ..........3,841 03/20/2038.
36202E UT 4 GNMA SF II POOL # 4194  5.500% 07/20/38.......... ... 12/01/2010. Paydown........................................ ........................... ........1,295,766 ........1,295,766 ........1,348,811 ...........1,348,033 ..................0 .........(52,267) ..................0 ...........(52,267) .................0 ............1,295,766 ................0 ..................0 ..................0 ........36,747 07/20/2038.
36202E XU 8 GNMA SF II POOL# 4291  6.000% 11/20/38........... ... 08/11/2010. BAIRD ROBERT W & CO INC........ ........................... ........2,076,197 ........1,903,131 ........1,979,108 ...........1,977,890 ..................0 ...........(1,260) ..................0 .............(1,260) .................0 ............1,976,630 ................0 .........99,567 .........99,567 ........80,883 11/20/2038.
36202E XU 8 GNMA SF II POOL# 4291  6.000% 11/20/38........... ... 08/01/2010. Paydown........................................ ........................... ...........643,390 ...........643,390 ...........669,075 ..............668,663 ..................0 .........(25,274) ..................0 ...........(25,274) .................0 ...............643,390 ................0 ..................0 ..................0 ........12,409 11/20/2038.
36205F 5Z 2 GNMA SF I POOL# 389764  6.000% 11/15/32........ ... 12/01/2010. Paydown........................................ ........................... .............29,419 .............29,419 .............29,989 ................29,922 ..................0 ..............(503) ..................0 ...............(503) .................0 .................29,419 ................0 ..................0 ..................0 ..........1,096 11/15/2032.
36205F 7A 5 GNMA SF I POOL# 389789  6.000% 12/15/32........ ... 12/01/2010. Paydown........................................ ........................... .............25,476 .............25,476 .............25,970 ................25,912 ..................0 ..............(436) ..................0 ...............(436) .................0 .................25,476 ................0 ..................0 ..................0 ..........1,415 12/15/2032.
36205P Y4 7 GNMA SF I POOL# 396831  7.000% 09/15/25........ ... 09/16/2010. STIFEL NICOLAUS & CO INC....... ........................... .............24,690 .............23,514 .............23,419 ................23,429 ..................0 ...................1 ..................0 ....................1 .................0 .................23,430 ................0 ...........1,260 ...........1,260 ..........1,321 09/15/2025.
36205P Y4 7 GNMA SF I POOL# 396831  7.000% 09/15/25........ ... 09/01/2010. Paydown........................................ ........................... ..................625 ..................625 ..................622 .....................623 ..................0 ...................2 ..................0 ....................2 .................0 .....................625 ................0 ..................0 ..................0 ...............18 09/15/2025.
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36205T C6 8 GNMA SF I POOL# 399793  7.000% 10/15/25........ ... 01/01/2010. Paydown........................................ ........................... ..................655 ..................655 ..................652 .....................652 ..................0 ...................2 ..................0 ....................2 .................0 .....................655 ................0 ..................0 ..................0 .................4 10/15/2025.
36206P C5 7 GNMA SF I POOL# 416892  6.500% 04/15/26........ ... 09/15/2010. STIFEL NICOLAUS & CO INC....... ........................... .............20,652 .............18,947 .............18,485 ................18,622 ..................0 .................10 ..................0 ...................10 .................0 .................18,631 ................0 ...........2,021 ...........2,021 .............989 04/15/2026.
36206P C5 7 GNMA SF I POOL# 416892  6.500% 04/15/26........ ... 09/01/2010. Paydown........................................ ........................... ...............1,154 ...............1,154 ...............1,126 ..................1,134 ..................0 .................20 ..................0 ...................20 .................0 ..................1,154 ................0 ..................0 ..................0 ...............32 04/15/2026.
36206Y M5 7 GNMA SF I POOL# 425280  7.000% 04/15/26........ ... 09/15/2010. STIFEL NICOLAUS & CO INC....... ........................... .............44,847 .............42,711 .............40,869 ................41,351 ..................0 .................41 ..................0 ...................41 .................0 .................41,392 ................0 ...........3,455 ...........3,455 ..........2,400 04/15/2026.
36206Y M5 7 GNMA SF I POOL# 425280  7.000% 04/15/26........ ... 09/01/2010. Paydown........................................ ........................... ...............1,094 ...............1,094 ...............1,047 ..................1,059 ..................0 .................35 ..................0 ...................35 .................0 ..................1,094 ................0 ..................0 ..................0 ...............32 04/15/2026.
36207M RY 4 GNMA SF I POOL# 436203  7.500% 02/15/28........ ... 12/01/2010. Paydown........................................ ........................... ...............2,548 ...............2,548 ...............2,622 ..................2,599 ..................0 ................(51) ..................0 .................(51) .................0 ..................2,548 ................0 ..................0 ..................0 .............127 02/15/2028.
36208Y TQ 2 GNMA SF I POOL# 465059  7.000% 05/15/28........ ... 12/01/2010. Paydown........................................ ........................... ...............2,255 ...............2,255 ...............2,288 ..................2,279 ..................0 ................(24) ..................0 .................(24) .................0 ..................2,255 ................0 ..................0 ..................0 ...............87 05/15/2028.
36209R CL 5 GNMA SF I POOL# 478975  8.500% 12/15/29........ ... 12/01/2010. Paydown........................................ ........................... ..................711 ..................711 ..................730 .....................726 ..................0 ................(15) ..................0 .................(15) .................0 .....................711 ................0 ..................0 ..................0 ...............35 12/15/2029.
36210B X4 2 GNMA SF I POOL# 487699  5.000% 03/15/39........ ... 12/01/2010. Paydown........................................ ........................... ........1,131,892 ........1,131,892 ........1,161,251 ...........1,160,674 ..................0 .........(28,781) ..................0 ...........(28,781) .................0 ............1,131,892 ................0 ..................0 ..................0 ........26,587 03/15/2039.
36210T AY 2 GNMA SF I POOL# 501423  6.000% 03/15/29........ ... 12/01/2010. Paydown........................................ ........................... ..................451 ..................451 ..................460 .....................459 ..................0 ..................(7) ..................0 ...................(7) .................0 .....................451 ................0 ..................0 ..................0 ...............21 03/15/2029.
36213C XY 1 GNMA SF I POOL# 550695  5.500% 10/15/35........ ... 12/01/2010. Paydown........................................ ........................... ...........531,642 ...........531,642 ...........535,214 ..............535,041 ..................0 ...........(3,399) ..................0 .............(3,399) .................0 ...............531,642 ................0 ..................0 ..................0 ........16,964 10/15/2035.
36213U NP 1 GNMA SF I POOL# 564798  6.000% 03/15/34........ ... 12/01/2010. Paydown........................................ ........................... ...............9,226 ...............9,226 ...............9,405 ..................9,385 ..................0 ..............(159) ..................0 ...............(159) .................0 ..................9,226 ................0 ..................0 ..................0 .............103 03/15/2034.
36213X 4A 9 GNMA SF I POOL# 567917  6.000% 11/15/32........ ... 12/01/2010. Paydown........................................ ........................... ..................159 ..................159 ..................162 .....................162 ..................0 ..................(3) ..................0 ...................(3) .................0 .....................159 ................0 ..................0 ..................0 .................5 11/15/2032.
36223A ZB 1 GNMA SF I POOL# 302338  9.500% 02/15/11........ ... 12/01/2010. Paydown........................................ ........................... ...............7,255 ...............7,255 ...............7,794 ..................7,284 ..................0 ................(29) ..................0 .................(29) .................0 ..................7,255 ................0 ..................0 ..................0 .............361 02/15/2011.
36223Q EQ 6 GNMA SF I POOL# 314343  9.000% 08/15/11........ ... 12/01/2010. Paydown........................................ ........................... ...............3,250 ...............3,250 ...............3,444 ..................3,267 ..................0 ................(17) ..................0 .................(17) .................0 ..................3,250 ................0 ..................0 ..................0 .............158 08/15/2011.
36223Q FA 0 GNMA SF I POOL# 314361  9.000% 09/15/11........ ... 12/01/2010. Paydown........................................ ........................... .............18,677 .............18,677 .............19,821 ................18,783 ..................0 ..............(106) ..................0 ...............(106) .................0 .................18,677 ................0 ..................0 ..................0 ..........1,004 09/15/2011.
36225A RX 0 GNMA SF I POOL# 780502  7.000% 06/15/24........ ... 12/01/2010. Paydown........................................ ........................... .............16,370 .............16,370 .............16,784 ................16,625 ..................0 ..............(255) ..................0 ...............(255) .................0 .................16,370 ................0 ..................0 ..................0 .............628 06/15/2024.
36225A UA 6 GNMA SF I POOL# 780577  7.000% 12/15/23........ ... 12/01/2010. Paydown........................................ ........................... .............16,400 .............16,400 .............16,815 ................16,651 ..................0 ..............(251) ..................0 ...............(251) .................0 .................16,400 ................0 ..................0 ..................0 .............642 12/15/2023.
36225A ZF 0 GNMA SF I POOL# 780742  7.000% 09/15/24........ ... 12/01/2010. Paydown........................................ ........................... ..................826 ..................826 ..................807 .....................812 ..................0 .................14 ..................0 ...................14 .................0 .....................826 ................0 ..................0 ..................0 ...............30 09/15/2024.
36225B U6 3 GNMA SF I POOL# 781505  5.500% 10/15/32........ ... 12/01/2010. Paydown........................................ ........................... ........1,574,960 ........1,574,960 ........1,618,456 ...........1,615,887 ..................0 .........(40,927) ..................0 ...........(40,927) .................0 ............1,574,960 ................0 ..................0 ..................0 ........46,412 10/15/2032.
36241K G5 1 GNMA SF I POOL# 782020  5.500% 12/15/35........ ... 12/01/2010. Paydown........................................ ........................... ........1,904,501 ........1,904,501 ........1,932,771 ...........1,931,715 ..................0 .........(27,214) ..................0 ...........(27,214) .................0 ............1,904,501 ................0 ..................0 ..................0 ........49,897 12/15/2035.
36241K LZ 9 GNMA SF I POOL# 782144  6.000% 02/15/37........ ... 08/16/2010. UBSFINANCIALSERVICESINC WE ........................... ........2,388,469 ........2,183,431 ........2,259,510 ...........2,255,822 ..................0 ...........(1,350) ..................0 .............(1,350) .................0 ............2,254,473 ................0 .......133,997 .......133,997 ........93,888 02/15/2037.
36241K LZ 9 GNMA SF I POOL# 782144  6.000% 02/15/37........ ... 08/01/2010. Paydown........................................ ........................... ...........796,312 ...........796,312 ...........824,059 ..............822,714 ..................0 .........(26,401) ..................0 ...........(26,401) .................0 ...............796,312 ................0 ..................0 ..................0 ........14,818 02/15/2037.
36290S RJ 2 GNMA SF I POOL #616189  4.500% 01/15/19........ ... 04/13/2010. UBSFINANCIALSERVICESINC WE ........................... ........2,873,716 ........2,731,993 ........2,856,641 ...........2,852,309 ..................0 ...........(4,506) ..................0 .............(4,506) .................0 ............2,847,802 ................0 .........25,913 .........25,913 ........47,127 01/15/2019.
36290S RJ 2 GNMA SF I POOL #616189  4.500% 01/15/19........ ... 04/01/2010. Paydown........................................ ........................... ...........172,082 ...........172,082 ...........179,934 ..............179,661 ..................0 ...........(7,578) ..................0 .............(7,578) .................0 ...............172,082 ................0 ..................0 ..................0 ..........1,919 01/15/2019.
36290S TJ 0 GNMA SF I POOL# 616253  6.000% 02/15/34........ ... 12/01/2010. Paydown........................................ ........................... .............80,205 .............80,205 .............81,759 ................81,589 ..................0 ...........(1,383) ..................0 .............(1,383) .................0 .................80,205 ................0 ..................0 ..................0 ..........2,843 02/15/2034.
36290T 3T 4 GNMA SF I POOL# 617410  6.000% 02/15/37........ ... 12/01/2010. Paydown........................................ ........................... ...........807,180 ...........807,180 ...........823,071 ..............822,578 ..................0 .........(15,398) ..................0 ...........(15,398) .................0 ...............807,180 ................0 ..................0 ..................0 ........25,117 02/15/2037.
36291F VS 4 GNMA SF I POOL# 627125  5.500% 03/15/34........ ... 12/01/2010. Paydown........................................ ........................... ...........189,084 ...........189,084 ...........192,984 ..............192,417 ..................0 ...........(3,332) ..................0 .............(3,332) .................0 ...............189,084 ................0 ..................0 ..................0 ..........4,078 03/15/2034.
36291G PA 8 GNMA SF I POOL# 627817  6.000% 09/15/34........ ... 12/01/2010. Paydown........................................ ........................... ...........139,012 ...........139,012 ...........141,706 ..............141,419 ..................0 ...........(2,407) ..................0 .............(2,407) .................0 ...............139,012 ................0 ..................0 ..................0 ..........5,124 09/15/2034.
36291N U2 5 GNMA SF I POOL# 633401  6.000% 02/15/36........ ... 12/01/2010. Paydown........................................ ........................... .............43,126 .............43,126 .............43,962 ................43,879 ..................0 ..............(753) ..................0 ...............(753) .................0 .................43,126 ................0 ..................0 ..................0 ..........1,340 02/15/2036.
36292F G5 0 GNMA SF I POOL# 647420  6.000% 10/15/35........ ... 12/01/2010. Paydown........................................ ........................... .............24,583 .............24,583 .............25,059 ................25,011 ..................0 ..............(428) ..................0 ...............(428) .................0 .................24,583 ................0 ..................0 ..................0 .............740 10/15/2035.
36292F UP 0 GNMA SF I POOL# 647790  6.000% 09/15/35........ ... 12/01/2010. Paydown........................................ ........................... ...............5,163 ...............5,163 ...............5,263 ..................5,253 ..................0 ................(90) ..................0 .................(90) .................0 ..................5,163 ................0 ..................0 ..................0 .............199 09/15/2035.
36292J 4D 8 GNMA SF I POOL# 650720  6.000% 01/15/36........ ... 12/01/2010. Paydown........................................ ........................... .............77,055 .............77,055 .............78,548 ................78,400 ..................0 ...........(1,345) ..................0 .............(1,345) .................0 .................77,055 ................0 ..................0 ..................0 ..........1,872 01/15/2036.
36292N HA 1 GNMA SF I POOL# 653725  5.000% 03/15/36........ ... 12/01/2010. Paydown........................................ ........................... ...........267,428 ...........267,428 ...........262,748 ..............263,132 ..................0 ............4,296 ..................0 ..............4,296 .................0 ...............267,428 ................0 ..................0 ..................0 ..........3,432 03/15/2036.
36295V 6T 1 GNMA I POOL# 682282  5.500% 02/15/38.............. ... 12/01/2010. Paydown........................................ ........................... ........1,271,531 ........1,271,531 ........1,303,518 ...........1,302,088 ..................0 .........(30,557) ..................0 ...........(30,557) .................0 ............1,271,531 ................0 ..................0 ..................0 ........21,464 02/15/2038.
36295X YV 1 GNMA I POOL# 683924  5.500% 02/15/38.............. ... 09/14/2010. Raymond James FL St Pete........... ........................... ...........465,197 ...........432,238 ...........435,953 ..............435,767 ..................0 ................(86) ..................0 .................(86) .................0 ...............435,681 ................0 .........29,515 .........29,515 ........18,886 02/15/2038.
36295X YV 1 GNMA I POOL# 683924  5.500% 02/15/38.............. ... 09/01/2010. Paydown........................................ ........................... ...........177,006 ...........177,006 ...........178,527 ..............178,451 ..................0 ...........(1,445) ..................0 .............(1,445) .................0 ...............177,006 ................0 ..................0 ..................0 ..........2,792 02/15/2038.
36295Y GJ 6 GNMA I POOL# 684301  6.000% 02/15/38.............. ... 01/19/2010. UBS SECURITIES LLC.................. ........................... ........3,802,437 ........3,587,205 ........3,697,063 ...........3,693,688 ..................0 ..............(271) ..................0 ...............(271) .................0 ............3,693,417 ................0 .......109,020 .......109,020 ........29,893 02/15/2038.
36295Y GJ 6 GNMA I POOL# 684301  6.000% 02/15/38.............. ... 01/01/2010. Paydown........................................ ........................... ........1,256,976 ........1,256,976 ........1,295,471 ...........1,294,289 ..................0 .........(37,312) ..................0 ...........(37,312) .................0 ............1,256,976 ................0 ..................0 ..................0 ..........6,285 02/15/2038.
36296A 4R 2 GNMA POOL# 685832  5.500% 04/15/38................ ... 12/01/2010. Paydown........................................ ........................... ...........955,308 ...........955,308 ...........967,697 ..............967,146 ..................0 .........(11,837) ..................0 ...........(11,837) .................0 ...............955,308 ................0 ..................0 ..................0 ........17,129 04/15/2038.
36296D HD 3 GNMA I POOL# 687928  6.500% 09/15/38.............. ... 12/03/2010. UBS SECURITIES LLC.................. ........................... ........2,909,630 ........2,587,776 ........2,719,995 ...........2,717,212 ..................0 ...........(3,172) ..................0 .............(3,172) .................0 ............2,714,040 ................0 .......195,590 .......195,590 ......177,083 09/15/2038.
36296D HD 3 GNMA I POOL# 687928  6.500% 09/15/38.............. ... 12/01/2010. Paydown........................................ ........................... ...........897,263 ...........897,263 ...........943,107 ..............942,142 ..................0 .........(44,880) ..................0 ...........(44,880) .................0 ...............897,263 ................0 ..................0 ..................0 ........35,739 09/15/2038.
36296G NM 9 GNMA I POOL# 690796  6.000% 05/15/38.............. ... 12/03/2010. UBS SECURITIES LLC.................. ........................... ........3,002,835 ........2,726,365 ........2,818,380 ...........2,814,872 ..................0 ...........(2,332) ..................0 .............(2,332) .................0 ............2,812,541 ................0 .......190,295 .......190,295 ......172,215 05/15/2038.
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36296G NM 9 GNMA I POOL# 690796  6.000% 05/15/38.............. ... 12/01/2010. Paydown........................................ ........................... ........1,200,016 ........1,200,016 ........1,240,516 ...........1,238,973 ..................0 .........(38,957) ..................0 ...........(38,957) .................0 ............1,200,016 ................0 ..................0 ..................0 ........28,689 05/15/2038.
36296N W4 4 GNMA I POOL# 696467  6.500% 08/15/38.............. ... 12/01/2010. Paydown........................................ ........................... .............75,135 .............75,135 .............76,802 ................76,750 ..................0 ...........(1,615) ..................0 .............(1,615) .................0 .................75,135 ................0 ..................0 ..................0 ..........1,415 08/15/2038.
36297K YP 0 GNMA I POOL #714518  5.000% 05/15/39.............. ... 12/01/2010. Paydown........................................ ........................... ........1,917,767 ........1,917,767 ........1,996,275 ...........1,995,120 ..................0 .........(77,353) ..................0 ...........(77,353) .................0 ............1,917,767 ................0 ..................0 ..................0 ........31,706 05/15/2039.
742651 DG 4 PRIVATE EXPT FDG NTS  4.375% 03/15/19.......... ... 10/06/2010. Various........................................... ........................... ...........710,284 ...........661,000 ...........665,537 ..............665,241 ..................0 ..............(196) ..................0 ...............(196) .................0 ...............665,045 ................0 .........45,239 .........45,239 ........23,731 03/15/2019.
880591 CS 9 TENN VALLEY AUTHORITY  5.880% 04/01/36...... ... 09/15/2010. PERSHING LLC............................. ........................... ...........819,065 ...........675,000 ...........769,242 ..............762,942 ..................0 ...........(1,177) ..................0 .............(1,177) .................0 ...............761,765 ................0 .........57,300 .........57,300 ........38,036 04/01/2036.
912803 AW 3 US TREASURY  0.000% 05/15/21.......................... ... 03/04/2010. BARCLAYS CAPITAL INC.............. ........................... ........9,806,940 ......15,600,000 ........4,370,964 ...........7,785,853 ..................0 ..........85,047 ..................0 ............85,047 .................0 ............7,870,900 ................0 .....1,936,040 .....1,936,040 .................0 05/15/2021.

912810 FG 8 US TREASURY NOTE BONDS  5.250% 02/15/29.. ... 07/30/2010.
SOUTHWESTSECURITIESINC
DALL ........................... ......24,086,075 ......20,000,000 ......17,692,969 .........18,079,594 ..................0 ..........32,035 ..................0 ............32,035 .................0 ..........18,111,628 ................0 .....5,974,447 .....5,974,447 ...1,015,193 02/15/2029.

912810 FH 6 US TREASURY NOTE T I P   3.875% 04/15/29...... ... 03/24/2010.
CITIGROUPGBLMKTS/SALOMON
NE ........................... .............33,235 .............20,000 .............31,578 ................33,776 ..........(3,398) ................(66) ..................0 .............(3,464) .................0 .................30,312 ................0 ...........2,924 ...........2,924 .............454 04/15/2029.

912810 FP 8 US TREASURY NOTE BONDS  5.375% 02/15/31.. ... 07/30/2010. UBS SECURITIES LLC.................. ........................... ......14,537,937 ......11,836,000 ......11,942,873 .........11,940,389 ..................0 ...........(1,786) ..................0 .............(1,786) .................0 ..........11,938,603 ................0 .....2,599,334 .....2,599,334 ......615,096 02/15/2031.
912810 PS 1 US TREASURY NOTE T I P   2.375% 01/15/27...... ... 05/04/2010. FORTIS SECURITIES LLC............. ........................... .............82,048 .............70,000 .............70,911 ................75,462 ..........(4,600) ..................(7) ..................0 .............(4,607) .................0 .................70,856 ................0 .........11,191 .........11,191 ..........1,435 01/15/2027.
912810 PT 9 US TREASURY NOTE BONDS  4.750% 02/15/37.. ... 03/04/2010. BARCLAYS CAPITAL INC.............. ........................... ......10,170,471 ........9,790,000 ........9,817,534 ...........9,816,876 ..................0 ................(85) ..................0 .................(85) .................0 ............9,816,792 ................0 .......353,679 .......353,679 ......255,635 02/15/2037.
912810 PX 0 US TREASURY NOTE  4.500% 05/15/38................ ... 11/05/2010. BAIRD ROBERT W & CO INC........ ........................... ...........123,230 ...........115,000 ...........122,529 ..............122,441 ..................0 ..............(121) ..................0 ...............(121) .................0 ...............122,321 ................0 ..............909 ..............909 ..........5,077 05/15/2038.
912810 PZ 5 US TREASURY NOTE T I P   2.500% 01/15/29...... ... 03/16/2010. Various........................................... ........................... ...........544,527 ...........510,000 ...........552,601 ..............554,202 ..........(2,018) ..............(330) ..................0 .............(2,348) .................0 ...............551,853 ................0 ..........(7,326) ..........(7,326) ..........8,340 01/15/2029.
912810 QA 9 US TREASURY NOTE  3.500% 02/15/39................ ... 09/01/2010. Various........................................... ........................... ........4,285,146 ........4,540,000 ........3,912,614 ...........3,916,091 ..................0 ............6,664 ..................0 ..............6,664 .................0 ............3,922,755 ................0 .......362,391 .......362,391 ......156,990 02/15/2039.
912810 QB 7 US TREASURY NOTE  4.250% 05/15/39................ ... 11/05/2010. Various........................................... ........................... ........2,208,251 ........2,335,000 ........2,312,168 ...........2,312,426 ..................0 ...............139 ..................0 .................139 .................0 ............2,312,565 ................0 ......(104,314) ......(104,314) ........29,203 05/15/2039.
912810 QC 5 US TREASURY NOTE  4.500% 08/15/39................ ... 11/05/2010. Various........................................... ........................... ........1,082,614 ........1,075,000 ........1,130,367 ...........1,130,108 ..................0 ..............(321) ..................0 ...............(321) .................0 ............1,129,788 ................0 ........(47,174) ........(47,174) ........33,401 08/15/2039.
912810 QD 3 US TREASURY NOTE  4.375% 11/15/39................ ... 12/30/2010. Various........................................... ........................... ........1,358,289 ........1,237,000 ........1,214,662 ...........1,214,697 ..................0 ...............236 ..................0 .................236 .................0 ............1,214,933 ................0 .......143,356 .......143,356 ........38,653 11/15/2039.
912828 BW 9 US TREASURY NOTE T I P   2.000% 01/15/14...... ... 12/08/2010. CHASE/GREENWICH CAP............ ........................... ........2,109,078 ........1,661,000 ........1,838,252 ...........1,843,176 .........19,787 ..........22,226 ..................0 ............42,013 .................0 ............1,885,189 ................0 .......223,888 .......223,888 ........54,617 01/15/2014.

912828 CP 3 US TREASURY NOTE T I P   2.000% 07/15/14...... ... 05/10/2010.
BNP PARIBAS SECURITIES
CORP/FI ........................... ...........111,412 .............90,000 ...........106,542 ..............106,711 .............(368) ..............(270) ..................0 ...............(638) .................0 ...............106,072 ................0 ...........5,340 ...........5,340 ..........1,702 07/15/2014.

912828 CZ 1 US TREASURY NOTE T I P   0.875% 04/15/10...... ... 02/26/2010. G X CLARKE AND COMPANY....... ........................... ........1,090,441 ...........952,000 ........1,088,580 ...........1,083,721 .........16,677 ............1,507 ..................0 ............18,184 .................0 ............1,101,905 ................0 ........(11,463) ........(11,463) ..........3,574 04/15/2010.
912828 CZ 1 US TREASURY NOTE T I P   0.875% 04/15/10...... ... 04/15/2010. Maturity.......................................... ........................... ...........968,909 ...........847,000 ...........952,963 ..............963,008 ...........2,860 ............3,496 ..................0 ..............6,356 .................0 ...............969,364 ................0 .............(456) .............(456) ..........4,239 04/15/2010.
912828 DH 0 US TREASURY NOTE T I P   1.625% 01/15/15...... ... 12/01/2010. Various........................................... ........................... ........2,737,576 ........2,249,000 ........2,456,860 ...........2,479,768 ........(10,467) ..........12,527 ..................0 ..............2,060 .................0 ............2,481,827 ................0 .......255,748 .......255,748 ........51,601 01/15/2015.
912828 EE 6 US TREASURY NOTE  4.250% 08/15/15................ ... 03/05/2010. Various........................................... ........................... ........2,176,113 ........2,000,000 ........2,213,750 ...........2,210,901 ..................0 ...........(5,394) ..................0 .............(5,394) .................0 ............2,205,507 ................0 ........(29,394) ........(29,394) ........45,162 08/15/2015.
912828 FB 1 US TREASURY NOTE T I P   2.375% 04/15/11...... ... 05/07/2010. JEFFERIES&COINC NEWYORK... ........................... ...........966,339 ...........860,000 ...........924,723 ..............944,887 ........(25,324) ...........(2,206) ..................0 ...........(27,530) .................0 ...............917,357 ................0 .........48,982 .........48,982 ........12,737 04/15/2011.
912828 FL 9 US TREASURY NOTE T I P   2.500% 07/15/16...... ... 02/26/2010. ROYAL BANK OF SCOTLAND PLC ........................... ...........543,421 ...........462,000 ...........461,166 ..............460,490 ...........5,786 ...............763 ..................0 ..............6,549 .................0 ...............467,039 ................0 .........76,382 .........76,382 ..........7,719 07/15/2016.

912828 GM 6 US TREASURY NOTE  4.500% 03/31/12................ ... 03/05/2010.
DEUTSCHE BANC ALEX BROWN
INC ........................... ...........814,863 ...........760,000 ...........822,077 ..............819,415 ..................0 ...........(4,819) ..................0 .............(4,819) .................0 ...............814,596 ................0 ..............266 ..............266 ........15,033 03/31/2012.

912828 GN 4 US TREASURY NOTE T I P   2.000% 04/15/12...... ... 12/29/2010. Various........................................... ........................... ........1,967,559 ........1,766,000 ........1,826,693 ...........1,836,823 .........11,257 ..........18,415 ..................0 ............29,672 .................0 ............1,866,494 ................0 .......101,065 .......101,065 ........44,530 04/15/2012.
912828 HQ 6 US TREASURY NOTE  2.875% 01/31/13................ ... 09/24/2010. Various........................................... ........................... ........1,159,674 ........1,100,000 ........1,159,383 ...........1,157,883 ..................0 .........(12,068) ..................0 ...........(12,068) .................0 ............1,145,815 ................0 .........13,859 .........13,859 ........33,824 01/31/2013.
912828 HW 3 US TREASURY NOTE T I P   0.625% 04/15/13...... ... 12/30/2010. Various........................................... ........................... ........2,494,652 ........2,343,000 ........2,299,691 ...........2,360,723 ........(52,200) ..........10,157 ..................0 ...........(42,043) .................0 ............2,318,679 ................0 .......175,973 .......175,973 ........18,009 04/15/2013.
912828 JH 4 US TREASURY NOTE  4.000% 08/15/18................ ... 03/18/2010. Various........................................... ........................... ...........718,264 ...........695,000 ...........723,017 ..............721,941 ..................0 ..............(212) ..................0 ...............(212) .................0 ...............721,729 ................0 ..........(3,466) ..........(3,466) ........12,693 08/15/2018.

912828 JQ 4 US TREASURY NOTE  2.750% 10/31/13................ ... 10/18/2010.
BANC OF AMERICA SECURITIES
LLC ........................... ........1,065,859 ........1,000,000 ........1,039,883 ...........1,038,825 ..................0 ...........(7,889) ..................0 .............(7,889) .................0 ............1,030,935 ................0 .........34,924 .........34,924 ........26,678 10/31/2013.

912828 JR 2 US TREASURY NOTE  3.750% 11/15/18................ ... 07/29/2010. Various........................................... ........................... ......19,372,981 ......18,725,000 ......19,541,634 .........19,487,337 ..................0 .........(24,919) ..................0 ...........(24,919) .................0 ..........19,462,418 ................0 ........(89,437) ........(89,437) ......332,781 11/15/2018.
912828 JX 9 US TREASURY NOTE T I P   2.125% 01/15/19...... ... 02/23/2010. DEUTSCHEBKSECINC NEWYORK ........................... ...........718,782 ...........675,000 ...........736,509 ..............736,708 .............(798) ..............(924) ..................0 .............(1,722) .................0 ...............734,987 ................0 ........(16,205) ........(16,205) ..........8,858 01/15/2019.
912828 JZ 4 US TREASURY NOTE  1.750% 01/31/14................ ... 03/05/2010. Various........................................... ........................... ........1,157,563 ........1,165,000 ........1,159,570 ...........1,159,903 ..................0 ...............184 ..................0 .................184 .................0 ............1,160,087 ................0 ..........(2,524) ..........(2,524) ........11,786 01/31/2014.
912828 KC 3 US TREASURY NOTE  1.380% 02/15/12................ ... 09/07/2010. Various........................................... ........................... ........2,537,269 ........2,505,000 ........2,510,906 ...........2,509,379 ..................0 ...........(1,199) ..................0 .............(1,199) .................0 ............2,508,180 ................0 .........29,089 .........29,089 ........31,838 02/15/2012.
912828 KD 1 US TREASURY NOTE  2.750% 02/15/19................ ... 01/22/2010. Various........................................... ........................... ........1,213,318 ........1,300,000 ........1,219,800 ...........1,222,642 ..................0 ...............276 ..................0 .................276 .................0 ............1,222,918 ................0 ..........(9,600) ..........(9,600) ........15,035 02/15/2019.
912828 KN 9 US TREASURY NOTE  1.875% 04/30/14................ ... 03/17/2010. Various........................................... ........................... ........1,427,861 ........1,435,000 ........1,439,272 ...........1,439,317 ..................0 ..............(169) ..................0 ...............(169) .................0 ............1,439,147 ................0 ........(11,286) ........(11,286) ..........9,681 04/30/2014.

912828 KQ 2 US TREASURY NOTE  3.125% 05/15/19................ ... 07/08/2010.
DEUTSCHE BANC ALEX BROWN
INC ........................... ........1,288,208 ........1,320,000 ........1,256,776 ...........1,258,976 ..................0 ...............963 ..................0 .................963 .................0 ............1,259,939 ................0 .........28,269 .........28,269 ........12,384 05/15/2019.
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912828 KR 0 US TREASURY NOTE  2.625% 04/30/16................ ... 01/22/2010. Various........................................... ........................... ........1,327,729 ........1,356,000 ........1,343,823 ...........1,344,372 ..................0 .................87 ..................0 ...................87 .................0 ............1,344,459 ................0 ........(16,730) ........(16,730) ..........7,744 04/30/2016.

912828 KT 6 US TREASURY NOTE  2.375% 03/31/16................ ... 01/06/2010.
FIRST TENNESSEE BANK NA-
BOND D ........................... ...........590,400 ...........615,000 ...........607,747 ..............608,405 ..................0 .................16 ..................0 ...................16 .................0 ...............608,421 ................0 ........(18,021) ........(18,021) ..........3,973 03/31/2016.

912828 KW 9 US TREASURY NOTE  3.250% 05/31/16................ ... 02/03/2010. Various........................................... ........................... ........2,340,647 ........2,311,000 ........2,352,573 ...........2,351,763 ..................0 ..............(451) ..................0 ...............(451) .................0 ............2,351,312 ................0 ........(10,666) ........(10,666) ........10,916 05/31/2016.
912828 KY 5 US TREASURY NOTE  2.625% 06/30/14................ ... 01/22/2010. Various........................................... ........................... ........1,993,022 ........1,966,000 ........1,966,735 ...........1,966,614 ..................0 ................(13) ..................0 .................(13) .................0 ............1,966,600 ................0 .........26,422 .........26,422 ..........1,748 06/30/2014.
912828 KZ 2 US TREASURY NOTE  3.250% 06/30/16................ ... 09/01/2010. Various........................................... ........................... ........4,156,172 ........3,965,000 ........3,972,166 ...........3,971,715 ..................0 ..............(448) ..................0 ...............(448) .................0 ............3,971,267 ................0 .......184,905 .......184,905 ........52,436 06/30/2016.
912828 LC 2 US TREASURY NOTE  2.625% 07/31/14................ ... 09/01/2010. Various........................................... ........................... ........7,290,569 ........6,900,000 ........6,911,752 ...........6,911,036 ..................0 ...........(1,181) ..................0 .............(1,181) .................0 ............6,909,855 ................0 .......380,714 .......380,714 ......191,935 07/31/2014.
912828 LD 0 US TREASURY NOTE  3.250% 07/31/16................ ... 01/11/2010. Various........................................... ........................... ........3,241,576 ........3,217,000 ........3,219,851 ...........3,220,350 ..................0 ................(54) ..................0 .................(54) .................0 ............3,220,296 ................0 .........21,280 .........21,280 ........45,736 07/31/2016.
912828 LH 1 US TREASURY NOTE  1.750% 08/15/12................ ... 02/17/2010. CHASESECURITIES NEWYORK... ........................... ...........162,325 ...........160,000 ...........161,500 ..............161,337 ..................0 ................(65) ..................0 .................(65) .................0 ...............161,272 ................0 ...........1,053 ...........1,053 ..........1,423 08/15/2012.
912828 LJ 7 US TREASURY NOTE  3.625% 08/15/19................ ... 03/18/2010. Various........................................... ........................... ........2,255,335 ........2,270,000 ........2,292,949 ...........2,292,539 ..................0 ..............(273) ..................0 ...............(273) .................0 ............2,292,266 ................0 ........(36,930) ........(36,930) ........44,124 08/15/2019.
912828 LP 3 US TREASURY NOTE  3.000% 09/30/16................ ... 07/08/2010. Various........................................... ........................... ........1,694,429 ........1,670,000 ........1,673,363 ...........1,673,261 ..................0 ..............(218) ..................0 ...............(218) .................0 ............1,673,043 ................0 .........21,385 .........21,385 ........27,520 09/30/2016.
912828 LQ 1 US TREASURY NOTE  2.375% 09/30/14................ ... 03/08/2010. CHASESECURITIES NEWYORK... ........................... ........1,310,964 ........1,300,000 ........1,295,839 ...........1,296,040 ..................0 ...............145 ..................0 .................145 .................0 ............1,296,185 ................0 .........14,779 .........14,779 ........13,571 09/30/2014.
912828 LS 7 US TREASURY NOTE  2.375% 10/31/14................ ... 02/18/2010. Various........................................... ........................... ........3,172,982 ........3,165,000 ........3,169,480 ...........3,169,447 ..................0 ..............(123) ..................0 ...............(123) .................0 ............3,169,325 ................0 ...........3,657 ...........3,657 ........23,479 10/31/2014.
912828 LU 2 US TREASURY NOTE  3.125% 10/31/16................ ... 08/02/2010. Various........................................... ........................... ...........787,396 ...........750,000 ...........749,250 ..............749,266 ..................0 .................54 ..................0 ...................54 .................0 ...............749,320 ................0 .........38,076 .........38,076 ........16,793 10/31/2016.
912828 LY 4 US TREASURY NOTE  3.375% 11/15/19................ ... 02/18/2010. Various........................................... ........................... ........2,893,049 ........2,960,000 ........2,949,010 ...........2,949,068 ..................0 ...............116 ..................0 .................116 .................0 ............2,949,184 ................0 ........(56,135) ........(56,135) ........21,354 11/15/2019.

912828 LZ 1 US TREASURY NOTE  2.125% 11/30/14................ ... 05/19/2010.
CREDIT SUISSE FIRST BOSTON
COR ........................... ...........362,600 ...........360,000 ...........359,861 ..............359,862 ..................0 .................11 ..................0 ...................11 .................0 ...............359,874 ................0 ...........2,727 ...........2,727 ..........3,678 11/30/2014.

912828 MA 5 US TREASURY NOTE  2.750% 11/30/16................ ... 06/14/2010. Various........................................... ........................... ...........393,498 ...........400,000 ...........393,846 ..............393,899 ..................0 ...............202 ..................0 .................202 .................0 ...............394,101 ................0 .............(603) .............(603) ..........3,732 11/30/2016.
912828 ML 1 US TREASURY NOTE  1.000% 12/31/11................ ... 01/11/2010. STIFEL NICOLAUS & CO INC....... ........................... ........2,502,148 ........2,500,000 ........2,496,094 ...........2,496,099 ..................0 .................54 ..................0 ...................54 .................0 ............2,496,153 ................0 ...........5,996 ...........5,996 .............760 12/31/2011.

0399999. Total - Bonds - U.S. Government.............................................................. ..................................................................................... .....345,498,796 .....343,593,798 .....328,397,812 .......331,691,840 ........(42,806) .......(555,197) ..................0 .........(598,003) .................0 ........331,093,833 ................0 ...14,404,957 ...14,404,957 ...7,231,811 .....XXX......
Bonds - All Other Government

465138 H6 5 STATE OF ISRAEL LIBOR FLT RT......................... R 06/01/2010. Maturity.......................................... ........................... ...........100,000 ...........100,000 ...........100,000 ..............100,000 ..................0 ...................0 ..................0 ....................0 .................0 ...............100,000 ................0 ..................0 ..................0 .............609 06/01/2010.
46513E LX 8 STATE OF ISRAEL 3RD JUBILEE SER A............... R 12/01/2010. Maturity.......................................... ........................... ...........250,000 ...........250,000 ...........250,000 ..............250,000 ..................0 ...................0 ..................0 ....................0 .................0 ...............250,000 ................0 ..................0 ..................0 ........13,271 12/01/2010.

1099999. Total - Bonds - All Other Government....................................................... ..................................................................................... ...........350,000 ...........350,000 ...........350,000 ..............350,000 ..................0 ...................0 ..................0 ....................0 .................0 ...............350,000 ................0 ..................0 ..................0 ........13,880 .....XXX......
Bonds - U.S. States, Territories and Possessions

13063A 5D 2 CALIFORNIA ST TAXABLE - VAR PURP 3............. ... 09/14/2010.
PITTSBURGH NATIONAL BANK-
SECUR ........................... ...........109,250 ...........100,000 ...........100,506 ..............100,497 ..................0 ................(41) ..................0 .................(41) .................0 ...............100,456 ................0 ...........8,794 ...........8,794 ..........5,719 04/01/2016.

13063A 5G 5 CALIFORNIA ST TAXABLE -VAR PURP................. ... 09/14/2010.
PITTSBURGH NATIONAL BANK-
SECUR ........................... ...........213,800 ...........200,000 ...........202,752 ..............202,717 ..................0 ................(19) ..................0 .................(19) .................0 ...............202,698 ................0 .........11,102 .........11,102 ........14,513 04/01/2039.

373295 GY 4 GEORGIA MUN GAS AUTH GAS........................... ... 05/04/2010. Various........................................... ........................... ........3,707,400 ........3,600,000 ........3,600,000 ...........3,600,000 ..................0 ...................0 ..................0 ....................0 .................0 ............3,600,000 ................0 .......107,400 .......107,400 ......136,718 08/01/2016.

60636W NU 5 MISSOURI ST HWYS & TRANS............................. ... 09/14/2010.
PITTSBURGH NATIONAL BANK-
SECUR ........................... ...........181,564 ...........175,000 ...........175,000 ..............175,000 ..................0 ...................0 ..................0 ....................0 .................0 ...............175,000 ................0 ...........6,564 ...........6,564 ..........9,185 05/01/2033.

646139 W3 5 NEW JERSEY ST TAXABLE - SER F...................... ... 09/14/2010.
PITTSBURGH NATIONAL BANK-
SECUR ........................... ...........212,263 ...........175,000 ...........175,000 ..............175,000 ..................0 ...................0 ..................0 ....................0 .................0 ...............175,000 ................0 .........37,263 .........37,263 ........15,714 01/01/2040.

64966E CJ 4 NEW YORK NY SER J  5.000% 03/01/30................ ... 01/06/2010.
CITIGROUP GLOBAL MARKETS
INC ........................... .............41,239 .............40,000 .............41,890 ................41,810 ..................0 ..................(9) ..................0 ...................(9) .................0 .................41,802 ................0 .............(562) .............(562) .............722 03/01/2030.

649902 ZQ 9 NEW YORK ST DORM AUTH REVENUE BONDS.. ... 09/14/2010.
PITTSBURGH NATIONAL BANK-
SECUR ........................... ...........203,560 ...........200,000 ...........200,000 ..............200,000 ..................0 ...................0 ..................0 ....................0 .................0 ...............200,000 ................0 ...........3,560 ...........3,560 ........11,788 03/15/2039.

882721 VR 1 TEXAS ST TRANSN COMMN F  5.000% 04/01/37. ... 01/06/2010. NATIONALFINLSVCSCORP NEWY ........................... ...........104,047 ...........100,000 ...........106,226 ..............106,042 ..................0 ................(20) ..................0 .................(20) .................0 ...............106,023 ................0 ..........(1,976) ..........(1,976) ..........1,389 04/01/2037.

882722 KF 7 TEXAS ST GEN OBL  5.517% 04/01/39.................. ... 09/14/2010.
PITTSBURGH NATIONAL BANK-
SECUR ........................... ...........325,800 ...........300,000 ...........300,000 ..............300,000 ..................0 ...................0 ..................0 ....................0 .................0 ...............300,000 ................0 .........25,800 .........25,800 ........15,907 04/01/2039.

915489 RR 1 UPPER ARLINGTON OHIO TAX VAR PURP B....... ... 01/19/2010. PNC SECURITIES CORP.............. ........................... ...........500,000 ...........500,000 ...........500,000 ..............500,000 ..................0 ...................0 ..................0 ....................0 .................0 ...............500,000 ................0 ..................0 ..................0 ..........4,073 12/01/2029.
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1799999. Total - Bonds - U.S. States, Territories & Possessions............................. ..................................................................................... ........5,598,923 ........5,390,000 ........5,401,374 ...........5,401,066 ..................0 ................(89) ..................0 .................(89) .................0 ............5,400,979 ................0 .......197,945 .......197,945 ......215,728 .....XXX......
Bonds - U.S. Political Subdivisions of States

084509 PP 7 BERKS COUNTY PA TAXABLE SER...................... ... 01/19/2010. PNC SECURITIES CORP.............. ........................... ........1,264,410 ........1,260,000 ........1,260,000 ...........1,260,000 ..................0 ...................0 ..................0 ....................0 .................0 ............1,260,000 ................0 ...........4,410 ...........4,410 ........13,953 11/15/2029.
263713 WV 7 DUBLIN OHIO BUILD AMERICA BONDS............... ... 01/25/2010. PNC SECURITIES CORP.............. ........................... ...........641,600 ...........640,000 ...........640,000 ..............640,000 ..................0 ...................0 ..................0 ....................0 .................0 ...............640,000 ................0 ...........1,600 ...........1,600 ..........6,471 12/01/2024.

59259N ZH 9 METROPOLITAN TRANS NY DEDICATD TXB....... ... 09/14/2010.
PITTSBURGH NATIONAL BANK-
SECUR ........................... ...........473,640 ...........400,000 ...........400,000 ..............400,000 ..................0 ...................0 ..................0 ....................0 .................0 ...............400,000 ................0 .........73,640 .........73,640 ........24,616 11/15/2039.

59333F FA 3 MIAMI DADE CNTY FLA BLDG............................... ... 01/05/2010.
MERRILLLYNCHPIERCEFENNER
SM ........................... ...........101,626 ...........100,000 ...........102,946 ..............102,854 ..................0 ..................(9) ..................0 ...................(9) .................0 ...............102,845 ................0 ..........(1,219) ..........(1,219) ..........2,597 07/01/2033.

602245 VQ 2
MILWAUKEE CNTY WIS BUILD AMERICA BONDS
E ... 01/22/2010. PNC SECURITIES CORP.............. ........................... ........1,002,500 ........1,000,000 ...........994,850 ..............994,850 ..................0 ...................0 ..................0 ....................0 .................0 ...............994,850 ................0 ...........7,650 ...........7,650 ........10,500 08/01/2024.

725277 CD 7 PITTSBURGH PA SCH DIST BUILD AMER BONDS ... 01/20/2010. PNC SECURITIES CORP.............. ........................... ........1,475,145 ........1,470,000 ........1,470,000 ...........1,470,000 ..................0 ...................0 ..................0 ....................0 .................0 ............1,470,000 ................0 ...........5,145 ...........5,145 ........21,242 09/01/2024.
902273 SS 1 TYLER TEX INDPT SCH DIST SCH BLDG............. ... 01/07/2010. MORGANSTANLEY&COINC NY.... ........................... .............41,617 .............40,000 .............42,500 ................42,436 ..................0 ..................(7) ..................0 ...................(7) .................0 .................42,429 ................0 .............(812) .............(812) ..........1,833 02/15/2034.

2499999. Total - Bonds - U.S. Political Subdivisions of States................................. ..................................................................................... ........5,000,538 ........4,910,000 ........4,910,296 ...........4,910,140 ..................0 ................(16) ..................0 .................(16) .................0 ............4,910,124 ................0 .........90,414 .........90,414 ........81,212 .....XXX......
Bonds - U.S. Special Revenue and Special Assessment

20281P CW 0 COMMONWEALTH FING AUTH PA....................... ... 03/11/2010. PNC SECURITIES CORP.............. ........................... ........1,042,500 ........1,000,000 ........1,000,000 ...........1,000,000 ..................0 ...................0 ..................0 ....................0 .................0 ............1,000,000 ................0 .........42,500 .........42,500 ........14,398 06/01/2015.
31287M HU 7 FHLMC POOL# C6-2043  6.000% 12/01/31............ ... 09/14/2010. Raymond James FL St Pete........... ........................... .............55,321 .............51,372 .............50,858 ................50,935 ..................0 ...................8 ..................0 ....................8 .................0 .................50,942 ................0 ...........4,379 ...........4,379 ..........2,449 12/01/2031.
31287M HU 7 FHLMC POOL# C6-2043  6.000% 12/01/31............ ... 09/01/2010. Paydown........................................ ........................... .............20,308 .............20,308 .............20,105 ................20,135 ..................0 ...............173 ..................0 .................173 .................0 .................20,308 ................0 ..................0 ..................0 .............455 12/01/2031.
31288B LZ 4 FHLMC POOL# C7-3044  6.000% 11/01/32............ ... 09/14/2010. Raymond James FL St Pete........... ........................... .............20,176 .............18,735 .............19,328 ................19,219 ..................0 ................(12) ..................0 .................(12) .................0 .................19,207 ................0 ..............968 ..............968 .............893 11/01/2032.
31288B LZ 4 FHLMC POOL# C7-3044  6.000% 11/01/32............ ... 09/01/2010. Paydown........................................ ........................... ...............6,153 ...............6,153 ...............6,348 ..................6,312 ..................0 ..............(159) ..................0 ...............(159) .................0 ..................6,153 ................0 ..................0 ..................0 .............142 11/01/2032.
31288J ZR 0 FHLMC POOL# C7-9752  5.500% 05/01/33............ ... 09/14/2010. Raymond James FL St Pete........... ........................... ...........388,278 ...........365,546 ...........370,087 ..............369,231 ..................0 ................(99) ..................0 .................(99) .................0 ...............369,132 ................0 .........19,147 .........19,147 ........15,972 05/01/2033.
31288J ZR 0 FHLMC POOL# C7-9752  5.500% 05/01/33............ ... 09/01/2010. Paydown........................................ ........................... .............66,251 .............66,251 .............67,073 ................66,918 ..................0 ..............(668) ..................0 ...............(668) .................0 .................66,251 ................0 ..................0 ..................0 ..........1,466 05/01/2033.

3128GT CG 8 FHLMC POOL# E8-9971  5.500% 06/01/17............ ... 09/23/2010. PNC CAPITAL MKTS..................... ........................... .............17,855 .............16,785 .............16,669 ................16,706 ..................0 ...................4 ..................0 ....................4 .................0 .................16,710 ................0 ...........1,145 ...........1,145 .............736 06/01/2017.
3128GT CG 8 FHLMC POOL# E8-9971  5.500% 06/01/17............ ... 10/01/2010. Paydown........................................ ........................... ...............5,621 ...............5,621 ...............5,582 ..................5,595 ..................0 .................27 ..................0 ...................27 .................0 ..................5,621 ................0 ..................0 ..................0 .............236 06/01/2017.
3128H4 3Y 3 FHLMC POOL# E9-7115  5.000% 05/01/18............ ... 09/23/2010. PNC CAPITAL MKTS..................... ........................... ...........202,194 ...........190,749 ...........194,117 ..............192,619 ..................0 ..............(193) ..................0 ...............(193) .................0 ...............192,426 ................0 ...........9,768 ...........9,768 ..........7,604 05/01/2018.
3128H4 3Y 3 FHLMC POOL# E9-7115  5.000% 05/01/18............ ... 10/01/2010. Paydown........................................ ........................... .............42,094 .............42,094 .............42,837 ................42,506 ..................0 ..............(413) ..................0 ...............(413) .................0 .................42,094 ................0 ..................0 ..................0 ..........1,853 05/01/2018.
3128JR P6 7 FHLMC ARM POOL# 847645  5.513% 12/01/36..... ... 12/01/2010. Paydown........................................ ........................... ...........296,483 ...........296,483 ...........300,004 ..............299,731 ..................0 ...........(3,248) ..................0 .............(3,248) .................0 ...............296,483 ................0 ..................0 ..................0 ..........8,345 12/01/2036.
3128KD XS 9 FHLMC POOL# A5-1589  6.000% 08/01/36............ ... 12/01/2010. Paydown........................................ ........................... .............86,440 .............86,440 .............86,467 ................86,460 ..................0 ................(20) ..................0 .................(20) .................0 .................86,440 ................0 ..................0 ..................0 ..........2,147 08/01/2036.
3128KV 3A 1 FHLMC POOL# A6-5293  6.000% 09/01/37............ ... 09/14/2010. Raymond James FL St Pete........... ........................... .............98,686 .............91,641 .............94,061 ................93,982 ..................0 ................(48) ..................0 .................(48) .................0 .................93,935 ................0 ...........4,751 ...........4,751 ..........4,368 09/01/2037.
3128KV 3A 1 FHLMC POOL# A6-5293  6.000% 09/01/37............ ... 09/01/2010. Paydown........................................ ........................... .............29,607 .............29,607 .............30,389 ................30,364 ..................0 ..............(757) ..................0 ...............(757) .................0 .................29,607 ................0 ..................0 ..................0 .............669 09/01/2037.

3128KW YC 1 FHLMC POOL# A6-6107  6.000% 09/01/37............ ... 12/01/2010. Paydown........................................ ........................... ...........129,629 ...........129,629 ...........132,826 ..............132,693 ..................0 ...........(3,063) ..................0 .............(3,063) .................0 ...............129,629 ................0 ..................0 ..................0 ..........4,272 09/01/2037.
3128L1 5U 0 FHLMC POOL# A6-9859  6.000% 12/01/37............ ... 12/01/2010. Paydown........................................ ........................... .............94,893 .............94,893 .............96,509 ................96,425 ..................0 ...........(1,533) ..................0 .............(1,533) .................0 .................94,893 ................0 ..................0 ..................0 ..........2,884 12/01/2037.

3128M4 AT 0 FHLMC POOL# G0-2418  5.500% 11/01/36............ ... 12/01/2010. Paydown........................................ ........................... ...........305,219 ...........305,219 ...........293,535 ..............294,163 ..................0 ..........11,057 ..................0 ............11,057 .................0 ...............305,219 ................0 ..................0 ..................0 ..........8,078 11/01/2036.
3128M4 FW 8 FHLMC POOL# G0-2581  5.000% 09/01/35............ ... 12/01/2010. Paydown........................................ ........................... ...........116,603 ...........116,603 ...........115,583 ..............115,624 ..................0 ...............979 ..................0 .................979 .................0 ...............116,603 ................0 ..................0 ..................0 ..........3,245 09/01/2035.
3128M4 YG 2 FHLMC POOL# G0-3111  5.500% 05/01/37............ ... 12/01/2010. Paydown........................................ ........................... ...........149,596 ...........149,596 ...........143,776 ..............144,080 ..................0 ............5,516 ..................0 ..............5,516 .................0 ...............149,596 ................0 ..................0 ..................0 ..........4,209 05/01/2037.
3128M5 6W 5 FHLMC POOL# G0-4185  6.000% 03/01/38............ ... 12/01/2010. Paydown........................................ ........................... .............80,682 .............80,682 .............80,871 ................80,861 ..................0 ..............(179) ..................0 ...............(179) .................0 .................80,682 ................0 ..................0 ..................0 ..........1,974 03/01/2038.
3128M6 P2 8 FHLMC POOL# G0-4641  6.000% 06/01/38............ ... 09/14/2010. Raymond James FL St Pete........... ........................... ...........669,915 ...........622,092 ...........628,969 ..............628,723 ..................0 ..............(131) ..................0 ...............(131) .................0 ...............628,591 ................0 .........41,324 .........41,324 ........29,653 06/01/2038.
3128M6 P2 8 FHLMC POOL# G0-4641  6.000% 06/01/38............ ... 09/01/2010. Paydown........................................ ........................... ...........142,306 ...........142,306 ...........143,879 ..............143,823 ..................0 ...........(1,517) ..................0 .............(1,517) .................0 ...............142,306 ................0 ..................0 ..................0 ..........3,426 06/01/2038.
3128M6 SB 5 FHLMC POOL# G0-4714  5.000% 09/01/38............ ... 12/01/2010. Paydown........................................ ........................... ...........247,609 ...........247,609 ...........244,156 ..............244,242 ..................0 ............3,367 ..................0 ..............3,367 .................0 ...............247,609 ................0 ..................0 ..................0 ..........7,881 09/01/2038.
3128MB VP 9 FHLMC POOL# G1-3122  5.000% 04/01/23............ ... 12/01/2010. Paydown........................................ ........................... ...........146,545 ...........146,545 ...........145,537 ..............145,602 ..................0 ...............942 ..................0 .................942 .................0 ...............146,545 ................0 ..................0 ..................0 ..........3,619 04/01/2023.
3128MJ FH 8 FHLMC POOL# G0-8167  5.500% 12/01/36............ ... 12/01/2010. Paydown........................................ ........................... ...........426,062 ...........426,062 ...........411,330 ..............412,110 ..................0 ..........13,952 ..................0 ............13,952 .................0 ...............426,062 ................0 ..................0 ..................0 ........11,700 12/01/2036.
3128P7 MK 6 FHLMC POOL# C91262  5.000% 08/01/29............. ... 12/01/2010. Paydown........................................ ........................... ........1,001,158 ........1,001,158 ........1,038,388 ...........1,038,064 ..................0 .........(36,906) ..................0 ...........(36,906) .................0 ............1,001,158 ................0 ..................0 ..................0 ........34,630 08/01/2029.

3128PM HR 4 FHLMC POOL# JO-9240  5.500% 01/01/24............ ... 02/11/2010. DUNCAN WILLIAMS INC............... ........................... ...........240,292 ...........225,428 ...........235,572 ..............235,108 ..................0 ..............(104) ..................0 ...............(104) .................0 ...............235,005 ................0 ...........5,287 ...........5,287 ..........2,617 01/01/2024.
3128PM HR 4 FHLMC POOL# JO-9240  5.500% 01/01/24............ ... 02/01/2010. Paydown........................................ ........................... .............11,143 .............11,143 .............11,644 ................11,621 ..................0 ..............(479) ..................0 ...............(479) .................0 .................11,143 ................0 ..................0 ..................0 ...............88 01/01/2024.
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3128QH TP 5 FHLMC ARM POOL# 1N-1458  6.084% 03/01/37... ... 12/01/2010. Paydown........................................ ........................... ...........345,244 ...........345,244 ...........349,115 ..............348,754 ..................0 ...........(3,510) ..................0 .............(3,510) .................0 ...............345,244 ................0 ..................0 ..................0 ..........6,918 03/01/2037.
312927 2Y 1 FHLMC POOL# A8-1691  6.000% 09/01/38............ ... 09/14/2010. Raymond James FL St Pete........... ........................... ...........353,732 ...........328,480 ...........337,052 ..............336,785 ..................0 ..............(161) ..................0 ...............(161) .................0 ...............336,624 ................0 .........17,108 .........17,108 ........15,658 09/01/2038.
312927 2Y 1 FHLMC POOL# A8-1691  6.000% 09/01/38............ ... 09/01/2010. Paydown........................................ ........................... .............78,615 .............78,615 .............80,667 ................80,603 ..................0 ...........(1,987) ..................0 .............(1,987) .................0 .................78,615 ................0 ..................0 ..................0 ..........1,651 09/01/2038.
312927 3E 4 FHLMC POOL# A8-1697  6.000% 09/01/38............ ... 09/14/2010. Raymond James FL St Pete........... ........................... ...........450,480 ...........418,321 ...........429,694 ..............429,341 ..................0 ..............(213) ..................0 ...............(213) .................0 ...............429,128 ................0 .........21,352 .........21,352 ........19,940 09/01/2038.
312927 3E 4 FHLMC POOL# A8-1697  6.000% 09/01/38............ ... 09/01/2010. Paydown........................................ ........................... ...........110,172 ...........110,172 ...........113,168 ..............113,074 ..................0 ...........(2,902) ..................0 .............(2,902) .................0 ...............110,172 ................0 ..................0 ..................0 ..........2,906 09/01/2038.
312927 A2 2 FHLMC POOL# A8-0925  6.000% 08/01/38............ ... 09/14/2010. Raymond James FL St Pete........... ........................... .............88,813 .............82,473 .............84,677 ................84,608 ..................0 ................(41) ..................0 .................(41) .................0 .................84,566 ................0 ...........4,247 ...........4,247 ..........3,931 08/01/2038.
312927 A2 2 FHLMC POOL# A8-0925  6.000% 08/01/38............ ... 09/01/2010. Paydown........................................ ........................... ...............9,775 ...............9,775 .............10,036 ................10,028 ..................0 ..............(253) ..................0 ...............(253) .................0 ..................9,775 ................0 ..................0 ..................0 .............258 08/01/2038.
312927 BG 0 FHLMC POOL# A8-0939  6.000% 08/01/38............ ... 09/14/2010. Raymond James FL St Pete........... ........................... .............79,513 .............73,836 .............75,809 ................75,747 ..................0 ................(37) ..................0 .................(37) .................0 .................75,710 ................0 ...........3,802 ...........3,802 ..........3,520 08/01/2038.
312927 BG 0 FHLMC POOL# A8-0939  6.000% 08/01/38............ ... 09/01/2010. Paydown........................................ ........................... .............16,161 .............16,161 .............16,593 ................16,580 ..................0 ..............(418) ..................0 ...............(418) .................0 .................16,161 ................0 ..................0 ..................0 .............506 08/01/2038.
312927 CS 3 FHLMC POOL# A8-0981  6.000% 08/01/38............ ... 09/14/2010. Raymond James FL St Pete........... ........................... ...........129,111 ...........119,894 ...........123,098 ..............122,997 ..................0 ................(60) ..................0 .................(60) .................0 ...............122,937 ................0 ...........6,174 ...........6,174 ..........5,715 08/01/2038.
312927 CS 3 FHLMC POOL# A8-0981  6.000% 08/01/38............ ... 09/01/2010. Paydown........................................ ........................... .............19,373 .............19,373 .............19,890 ................19,874 ..................0 ..............(501) ..................0 ...............(501) .................0 .................19,373 ................0 ..................0 ..................0 .............488 08/01/2038.
312927 N4 4 FHLMC POOL# A8-1311  6.000% 08/01/38............ ... 09/14/2010. Raymond James FL St Pete........... ........................... ...........224,071 ...........208,075 ...........213,635 ..............213,461 ..................0 ..............(105) ..................0 ...............(105) .................0 ...............213,356 ................0 .........10,715 .........10,715 ..........9,918 08/01/2038.
312927 N4 4 FHLMC POOL# A8-1311  6.000% 08/01/38............ ... 09/01/2010. Paydown........................................ ........................... .............62,140 .............62,140 .............63,801 ................63,749 ..................0 ...........(1,608) ..................0 .............(1,608) .................0 .................62,140 ................0 ..................0 ..................0 ..........1,651 08/01/2038.
31292H XA 7 FHLMC POOL# C0-1573  5.500% 06/01/33............ ... 09/14/2010. Various........................................... ........................... ...........958,605 ...........904,147 ...........930,424 ..............925,747 ..................0 ..............(295) ..................0 ...............(295) .................0 ...............925,452 ................0 .........33,153 .........33,153 ........24,048 06/01/2033.
31292H XA 7 FHLMC POOL# C0-1573  5.500% 06/01/33............ ... 09/01/2010. Paydown........................................ ........................... .............99,730 .............99,730 ...........102,628 ..............102,112 ..................0 ...........(2,383) ..................0 .............(2,383) .................0 .................99,730 ................0 ..................0 ..................0 ..........2,300 06/01/2033.
312935 GC 7 FHLMC POOL# A8-8295  4.500% 08/01/39............ ... 01/25/2010. CHASESECURITIES NEWYORK... ........................... ...........279,208 ...........276,957 ...........279,078 ..............279,064 ..................0 ................(10) ..................0 .................(10) .................0 ...............279,054 ................0 ..............153 ..............153 ..........1,973 08/01/2039.
312935 GC 7 FHLMC POOL# A8-8295  4.500% 08/01/39............ ... 01/01/2010. Paydown........................................ ........................... ..................648 ..................648 ..................653 .....................652 ..................0 ..................(5) ..................0 ...................(5) .................0 .....................648 ................0 ..................0 ..................0 .................2 08/01/2039.
312935 GD 5 FHLMC POOL# A8-8296  4.500% 09/01/39............ ... 01/25/2010. CHASESECURITIES NEWYORK... ........................... ...........134,648 ...........133,563 ...........134,585 ..............134,579 ..................0 ..................(5) ..................0 ...................(5) .................0 ...............134,574 ................0 ................74 ................74 .............952 09/01/2039.
312935 GD 5 FHLMC POOL# A8-8296  4.500% 09/01/39............ ... 01/01/2010. Paydown........................................ ........................... ..................301 ..................301 ..................303 .....................303 ..................0 ..................(2) ..................0 ...................(2) .................0 .....................301 ................0 ..................0 ..................0 .................1 09/01/2039.
312935 JA 8 FHLMC POOL# A8-8357  4.500% 09/01/39............ ... 01/25/2010. CHASESECURITIES NEWYORK... ........................... ...........372,856 ...........369,851 ...........372,683 ..............372,664 ..................0 ................(13) ..................0 .................(13) .................0 ...............372,652 ................0 ..............204 ..............204 ..........2,635 09/01/2039.
312935 JA 8 FHLMC POOL# A8-8357  4.500% 09/01/39............ ... 01/01/2010. Paydown........................................ ........................... ...............4,024 ...............4,024 ...............4,055 ..................4,055 ..................0 ................(31) ..................0 .................(31) .................0 ..................4,024 ................0 ..................0 ..................0 ...............15 09/01/2039.
31294K HR 9 FHLMC POOL# E0-1140  6.000% 05/01/17............ ... 09/23/2010. PNC CAPITAL MKTS..................... ........................... .............64,426 .............60,036 .............60,758 ................60,358 ..................0 ................(45) ..................0 .................(45) .................0 .................60,313 ................0 ...........4,113 ...........4,113 ..........2,872 05/01/2017.
31294K HR 9 FHLMC POOL# E0-1140  6.000% 05/01/17............ ... 10/01/2010. Paydown........................................ ........................... .............17,097 .............17,097 .............17,303 ................17,189 ..................0 ................(92) ..................0 .................(92) .................0 .................17,097 ................0 ..................0 ..................0 .............754 05/01/2017.

31297Q XU 8 FHLMC POOL# A3-5191  5.500% 06/01/35............ ... 02/12/2010.
BNP PARIBAS SECURITIES
CORP/FI ........................... ........1,019,210 ...........963,935 ...........975,908 ..............974,423 ..................0 ................(55) ..................0 .................(55) .................0 ...............974,368 ................0 .........44,842 .........44,842 ........10,309 06/01/2035.

31297Q XU 8 FHLMC POOL# A3-5191  5.500% 06/01/35............ ... 03/01/2010. Paydown........................................ ........................... ...........241,988 ...........241,988 ...........244,994 ..............244,621 ..................0 ...........(2,633) ..................0 .............(2,633) .................0 ...............241,988 ................0 ..................0 ..................0 ..........7,722 06/01/2035.
31297U ZY 9 FHLMC POOL# A3-8859  5.500% 05/01/35............ ... 12/01/2010. Paydown........................................ ........................... .............19,348 .............19,348 .............19,556 ................19,528 ..................0 ..............(180) ..................0 ...............(180) .................0 .................19,348 ................0 ..................0 ..................0 .............510 05/01/2035.
31358S 6X 4 FNMA REMIC SER 2001-T2   6.022% 11/25/10...... ... 11/01/2010. Paydown........................................ ........................... ...........400,000 ...........400,000 ...........406,547 ..............399,346 ..................0 ...............654 ..................0 .................654 .................0 ...............400,000 ................0 ..................0 ..................0 ........22,081 11/25/2010.
31360K DW 1 FNMA POOL# 008217 11.000% 12/01/15............... ... 12/01/2010. Paydown........................................ ........................... ...............1,226 ...............1,226 ...............1,354 ..................1,271 ..................0 ................(45) ..................0 .................(45) .................0 ..................1,226 ................0 ..................0 ..................0 ...............68 12/01/2015.
31371H QY 7 FNMA POOL# 252571  7.000% 07/01/29................ ... 12/01/2010. Paydown........................................ ........................... ...............6,113 ...............6,113 ...............6,023 ..................6,038 ..................0 .................75 ..................0 ...................75 .................0 ..................6,113 ................0 ..................0 ..................0 .............236 07/01/2029.
31371J 6V 1 FNMA POOL# 253884  6.500% 08/01/16................ ... 09/23/2010. PNC CAPITAL MKTS..................... ........................... .............13,256 .............12,746 .............12,864 ................12,775 ..................0 ..................(9) ..................0 ...................(9) .................0 .................12,766 ................0 ..............490 ..............490 .............661 08/01/2016.
31371J 6V 1 FNMA POOL# 253884  6.500% 08/01/16................ ... 10/01/2010. Paydown........................................ ........................... ...............3,291 ...............3,291 ...............3,321 ..................3,298 ..................0 ..................(8) ..................0 ...................(8) .................0 ..................3,291 ................0 ..................0 ..................0 .............164 08/01/2016.
31371J MC 5 FNMA POOL# 253355  7.500% 07/01/30................ ... 12/01/2010. Paydown........................................ ........................... ..................273 ..................273 ..................263 .....................265 ..................0 ...................8 ..................0 ....................8 .................0 .....................273 ................0 ..................0 ..................0 ...............11 07/01/2030.
31371K 7F 2 FNMA POOL# 254794  5.500% 07/01/33................ ... 09/14/2010. Raymond James FL St Pete........... ........................... ...........297,542 ...........278,891 ...........283,336 ..............282,616 ..................0 ..............(105) ..................0 ...............(105) .................0 ...............282,511 ................0 .........15,031 .........15,031 ........12,186 07/01/2033.
31371K 7F 2 FNMA POOL# 254794  5.500% 07/01/33................ ... 09/01/2010. Paydown........................................ ........................... .............55,147 .............55,147 .............56,026 ................55,884 ..................0 ..............(736) ..................0 ...............(736) .................0 .................55,147 ................0 ..................0 ..................0 ..........1,348 07/01/2033.
31371K F6 3 FNMA POOL# 254089  6.000% 12/01/16................ ... 09/23/2010. PNC CAPITAL MKTS..................... ........................... .............44,989 .............42,021 .............42,973 ................42,416 ..................0 ................(58) ..................0 .................(58) .................0 .................42,359 ................0 ...........2,630 ...........2,630 ..........2,010 12/01/2016.
31371K F6 3 FNMA POOL# 254089  6.000% 12/01/16................ ... 10/01/2010. Paydown........................................ ........................... .............12,617 .............12,617 .............12,903 ................12,735 ..................0 ..............(119) ..................0 ...............(119) .................0 .................12,617 ................0 ..................0 ..................0 .............560 12/01/2016.
31371N BF 1 FNMA POOL# 256638  6.000% 03/01/37................ ... 08/16/2010. UBSFINANCIALSERVICESINC WE ........................... ........1,989,301 ........1,839,284 ........1,903,084 ...........1,901,568 ..................0 ...........(1,214) ..................0 .............(1,214) .................0 ............1,900,355 ................0 .........88,946 .........88,946 ........79,089 03/01/2037.
31371N BF 1 FNMA POOL# 256638  6.000% 03/01/37................ ... 08/01/2010. Paydown........................................ ........................... ...........704,013 ...........704,013 ...........728,433 ..............727,853 ..................0 .........(23,840) ..................0 ...........(23,840) .................0 ...............704,013 ................0 ..................0 ..................0 ........16,992 03/01/2037.
31371N UV 5 FNMA POOL# 257196  5.500% 05/01/23................ ... 02/11/2010. DUNCAN WILLIAMS INC............... ........................... .............81,215 .............76,113 .............79,514 ................79,346 ..................0 ................(38) ..................0 .................(38) .................0 .................79,308 ................0 ...........1,907 ...........1,907 .............884 05/01/2023.
31371N UV 5 FNMA POOL# 257196  5.500% 05/01/23................ ... 02/01/2010. Paydown........................................ ........................... ...............7,121 ...............7,121 ...............7,439 ..................7,424 ..................0 ..............(303) ..................0 ...............(303) .................0 ..................7,121 ................0 ..................0 ..................0 ...............46 05/01/2023.
31371P C8 1 FNMA POOL# 257595  5.000% 03/01/29................ ... 12/01/2010. Paydown........................................ ........................... ........1,116,345 ........1,116,345 ........1,147,393 ...........1,146,863 ..................0 .........(30,518) ..................0 ...........(30,518) .................0 ............1,116,345 ................0 ..................0 ..................0 ........35,571 03/01/2029.
31374T D2 2 FNMA POOL# 323321  6.500% 10/01/13................ ... 09/23/2010. PNC CAPITAL MKTS..................... ........................... .............11,936 .............11,588 .............12,128 ................11,754 ..................0 ................(41) ..................0 .................(41) .................0 .................11,712 ................0 ..............224 ..............224 .............601 10/01/2013.
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31374T D2 2 FNMA POOL# 323321  6.500% 10/01/13................ ... 10/01/2010. Paydown........................................ ........................... ...............7,013 ...............7,013 ...............7,340 ..................7,113 ..................0 ..............(100) ..................0 ...............(100) .................0 ..................7,013 ................0 ..................0 ..................0 .............266 10/01/2013.
31381G RA 8 FNMA POOL# 460481  6.280% 08/01/11................ ... 09/23/2010. PNC CAPITAL MKTS..................... ........................... ...........429,250 ...........425,000 ...........472,215 ..............435,353 ..................0 ...........(5,190) ..................0 .............(5,190) .................0 ...............430,163 ................0 .............(913) .............(913) ........22,019 08/01/2011.

31383S 3J 7 FNMA POOL# 512101  7.500% 12/01/29................ ... 04/06/2010.
CANTOR
FITZGERALD/MORTGAGE BAC ........................... ...............4,387 ...............4,057 ...............4,149 ..................4,125 ..................0 ..................(1) ..................0 ...................(1) .................0 ..................4,124 ................0 ..............263 ..............263 .............112 12/01/2029.

31383S 3J 7 FNMA POOL# 512101  7.500% 12/01/29................ ... 04/01/2010. Paydown........................................ ........................... ..................985 ..................985 ...............1,007 ..................1,002 ..................0 ................(16) ..................0 .................(16) .................0 .....................985 ................0 ..................0 ..................0 ...............13 12/01/2029.
31384D YL 0 FNMA ARM POOL# 521015  2.424% 12/01/29....... ... 12/01/2010. Paydown........................................ ........................... ..................490 ..................490 ..................481 .....................483 ..................0 ...................7 ..................0 ....................7 .................0 .....................490 ................0 ..................0 ..................0 .................3 12/01/2029.
31384W CH 1 FNMA POOL# 535672  6.000% 01/01/16................ ... 09/23/2010. PNC CAPITAL MKTS..................... ........................... .............44,711 .............41,713 .............41,876 ................41,695 ..................0 ................(17) ..................0 .................(17) .................0 .................41,678 ................0 ...........3,033 ...........3,033 ..........1,995 01/01/2016.
31384W CH 1 FNMA POOL# 535672  6.000% 01/01/16................ ... 10/01/2010. Paydown........................................ ........................... .............17,742 .............17,742 .............17,811 ................17,734 ..................0 ...................8 ..................0 ....................8 .................0 .................17,742 ................0 ..................0 ..................0 .............688 01/01/2016.
31385X EC 7 FNMA POOL# 555531  5.500% 06/01/33................ ... 09/14/2010. Raymond James FL St Pete........... ........................... ...........159,355 ...........149,366 ...........149,296 ..............149,220 ..................0 ..................(8) ..................0 ...................(8) .................0 ...............149,212 ................0 .........10,143 .........10,143 ..........6,527 06/01/2033.
31385X EC 7 FNMA POOL# 555531  5.500% 06/01/33................ ... 09/01/2010. Paydown........................................ ........................... .............31,865 .............31,865 .............31,851 ................31,834 ..................0 .................31 ..................0 ...................31 .................0 .................31,865 ................0 ..................0 ..................0 .............769 06/01/2033.
31385X F9 3 FNMA POOL# 555592  5.500% 07/01/33................ ... 09/14/2010. Raymond James FL St Pete........... ........................... ...........310,011 ...........290,579 ...........300,840 ..............298,990 ..................0 ..............(212) ..................0 ...............(212) .................0 ...............298,778 ................0 .........11,233 .........11,233 ........12,697 07/01/2033.
31385X F9 3 FNMA POOL# 555592  5.500% 07/01/33................ ... 09/01/2010. Paydown........................................ ........................... .............60,222 .............60,222 .............62,348 ................61,965 ..................0 ...........(1,743) ..................0 .............(1,743) .................0 .................60,222 ................0 ..................0 ..................0 ..........1,451 07/01/2033.
31385X GA 9 FNMA POOL# 555593  6.000% 02/01/18................ ... 09/23/2010. PNC CAPITAL MKTS..................... ........................... .............39,980 .............37,299 .............38,810 ................38,126 ..................0 ................(86) ..................0 .................(86) .................0 .................38,040 ................0 ...........1,939 ...........1,939 ..........1,784 02/01/2018.
31385X GA 9 FNMA POOL# 555593  6.000% 02/01/18................ ... 10/01/2010. Paydown........................................ ........................... .............10,864 .............10,864 .............11,304 ................11,105 ..................0 ..............(241) ..................0 ...............(241) .................0 .................10,864 ................0 ..................0 ..................0 .............489 02/01/2018.
31386M GM 6 FNMA POOL# 567304  7.500% 01/01/31................ ... 12/01/2010. Paydown........................................ ........................... ..................745 ..................745 ..................749 .....................747 ..................0 ..................(2) ..................0 ...................(2) .................0 .....................745 ................0 ..................0 ..................0 ...............31 01/01/2031.
31387B PT 4 FNMA POOL# 579234  6.000% 04/01/16................ ... 09/23/2010. PNC CAPITAL MKTS..................... ........................... .............47,703 .............44,504 .............44,560 ................44,437 ..................0 ................(12) ..................0 .................(12) .................0 .................44,424 ................0 ...........3,278 ...........3,278 ..........2,129 04/01/2016.
31387B PT 4 FNMA POOL# 579234  6.000% 04/01/16................ ... 10/01/2010. Paydown........................................ ........................... .............13,386 .............13,386 .............13,403 ................13,366 ..................0 .................20 ..................0 ...................20 .................0 .................13,386 ................0 ..................0 ..................0 .............528 04/01/2016.
31388A L9 3 FNMA POOL# 598952  5.500% 08/01/17................ ... 09/23/2010. PNC CAPITAL MKTS..................... ........................... .............62,214 .............58,042 .............58,809 ................58,363 ..................0 ................(50) ..................0 .................(50) .................0 .................58,313 ................0 ...........3,901 ...........3,901 ..........2,545 08/01/2017.
31388A L9 3 FNMA POOL# 598952  5.500% 08/01/17................ ... 10/01/2010. Paydown........................................ ........................... .............23,087 .............23,087 .............23,392 ................23,214 ..................0 ..............(127) ..................0 ...............(127) .................0 .................23,087 ................0 ..................0 ..................0 .............783 08/01/2017.
31388D PB 8 FNMA POOL# 601718  6.500% 08/01/16................ ... 09/23/2010. PNC CAPITAL MKTS..................... ........................... .............14,443 .............13,626 .............13,751 ................13,657 ..................0 ................(10) ..................0 .................(10) .................0 .................13,647 ................0 ..............796 ..............796 .............706 08/01/2016.
31388D PB 8 FNMA POOL# 601718  6.500% 08/01/16................ ... 10/01/2010. Paydown........................................ ........................... ...............1,657 ...............1,657 ...............1,673 ..................1,661 ..................0 ..................(4) ..................0 ...................(4) .................0 ..................1,657 ................0 ..................0 ..................0 .............126 08/01/2016.
31388D ZP 6 FNMA POOL# 602050  6.000% 09/01/16................ ... 09/23/2010. PNC CAPITAL MKTS..................... ........................... .............57,126 .............53,296 .............53,362 ................53,220 ..................0 ................(14) ..................0 .................(14) .................0 .................53,206 ................0 ...........3,921 ...........3,921 ..........2,549 09/01/2016.
31388D ZP 6 FNMA POOL# 602050  6.000% 09/01/16................ ... 10/01/2010. Paydown........................................ ........................... .............17,838 .............17,838 .............17,860 ................17,812 ..................0 .................25 ..................0 ...................25 .................0 .................17,838 ................0 ..................0 ..................0 .............749 09/01/2016.
31388N GK 6 FNMA POOL# 609602  6.000% 11/01/16................ ... 09/23/2010. PNC CAPITAL MKTS..................... ........................... .............25,516 .............23,805 .............24,345 ................24,027 ..................0 ................(33) ..................0 .................(33) .................0 .................23,994 ................0 ...........1,522 ...........1,522 ..........1,139 11/01/2016.
31388N GK 6 FNMA POOL# 609602  6.000% 11/01/16................ ... 10/01/2010. Paydown........................................ ........................... ...............7,507 ...............7,507 ...............7,677 ..................7,576 ..................0 ................(70) ..................0 .................(70) .................0 ..................7,507 ................0 ..................0 ..................0 .............269 11/01/2016.
31388W QX 7 FNMA POOL# 617070  6.000% 12/01/16................ ... 09/23/2010. PNC CAPITAL MKTS..................... ........................... ...........106,477 .............99,163 ...........101,410 ..............100,095 ..................0 ..............(136) ..................0 ...............(136) .................0 .................99,960 ................0 ...........6,517 ...........6,517 ..........4,743 12/01/2016.
31388W QX 7 FNMA POOL# 617070  6.000% 12/01/16................ ... 10/01/2010. Paydown........................................ ........................... .............29,851 .............29,851 .............30,527 ................30,132 ..................0 ..............(281) ..................0 ...............(281) .................0 .................29,851 ................0 ..................0 ..................0 ..........1,382 12/01/2016.
31389C A5 8 FNMA POOL# 621128  6.000% 01/01/17................ ... 09/23/2010. PNC CAPITAL MKTS..................... ........................... .............52,662 .............49,131 .............49,119 ................49,029 ..................0 ..................(9) ..................0 ...................(9) .................0 .................49,020 ................0 ...........3,643 ...........3,643 ..........2,350 01/01/2017.
31389C A5 8 FNMA POOL# 621128  6.000% 01/01/17................ ... 10/01/2010. Paydown........................................ ........................... .............20,799 .............20,799 .............20,794 ................20,756 ..................0 .................43 ..................0 ...................43 .................0 .................20,799 ................0 ..................0 ..................0 .............700 01/01/2017.
31393M YL 9 FHLMC REMIC SER 2583 CL  5.500% 08/15/29..... ... 03/15/2010. Paydown........................................ ........................... ...........429,509 ...........429,509 ...........438,047 ..............437,707 ..................0 ...........(8,198) ..................0 .............(8,198) .................0 ...............429,509 ................0 ..................0 ..................0 ..........3,916 05/15/2029.
31394E P6 9 FNMA REMIC SER 2005-69 CL AG........................ ... 01/01/2010. UBSFINANCIALSERVICESINC WE ........................... ...........444,324 ...........436,951 ...........444,324 ..............444,299 ..................0 .................25 ..................0 ...................25 .................0 ...............444,324 ................0 ..................0 ..................0 .............486 08/25/2035.
31394E P6 9 FNMA REMIC SER 2005-69 CL AG........................ ... 01/01/2010. Paydown........................................ ........................... ...................(12) ...................(12) ...................(12) ......................(12) ..................0 ...................0 ..................0 ....................0 .................0 ......................(12) ................0 ..................0 ..................0 .........(3,641) 08/25/2035.
31394L EE 8 FHLMC REMIC SER 2691 CL  4.500% 04/15/32..... ... 03/04/2010. DUNCAN WILLIAMS INC............... ........................... ........3,166,875 ........3,000,000 ........3,170,625 ...........3,169,546 ..................0 ...........(1,084) ..................0 .............(1,084) .................0 ............3,168,462 ................0 ..........(1,587) ..........(1,587) ........36,750 04/15/2032.
31394Y EP 5 FHLMC REMIC SER 2796 CL  5.500% 11/15/29..... ... 03/01/2010. Paydown........................................ ........................... .............40,672 .............40,672 .............41,587 ................41,563 ..................0 ..............(891) ..................0 ...............(891) .................0 .................40,672 ................0 ..................0 ..................0 .............403 11/15/2029.
31400A MX 3 FNMA POOL# 681774  5.000% 01/01/18................ ... 09/23/2010. PNC CAPITAL MKTS..................... ........................... .............30,381 .............28,797 .............28,788 ................28,752 ..................0 ..................(4) ..................0 ...................(4) .................0 .................28,748 ................0 ...........1,633 ...........1,633 ..........1,148 01/01/2018.
31400A MX 3 FNMA POOL# 681774  5.000% 01/01/18................ ... 10/01/2010. Paydown........................................ ........................... ...............8,872 ...............8,872 ...............8,869 ..................8,858 ..................0 .................14 ..................0 ...................14 .................0 ..................8,872 ................0 ..................0 ..................0 .............323 01/01/2018.
31400C N4 2 FNMA ARM POOL# 683611  2.580% 01/01/33....... ... 12/01/2010. Paydown........................................ ........................... ...............1,718 ...............1,718 ...............1,759 ..................1,751 ..................0 ................(32) ..................0 .................(32) .................0 ..................1,718 ................0 ..................0 ..................0 ...............30 01/01/2033.
31400F DH 7 FNMA ARM POOL# 686004  2.808% 01/01/33....... ... 12/01/2010. Paydown........................................ ........................... .............47,399 .............47,399 .............48,639 ................48,386 ..................0 ..............(987) ..................0 ...............(987) .................0 .................47,399 ................0 ..................0 ..................0 .............395 01/01/2033.
31400R C7 4 FNMA POOL# 694994  5.500% 04/01/33................ ... 09/14/2010. Raymond James FL St Pete........... ........................... ...........147,865 ...........138,596 ...........140,762 ..............140,405 ..................0 ................(52) ..................0 .................(52) .................0 ...............140,353 ................0 ...........7,512 ...........7,512 ..........6,056 04/01/2033.
31400R C7 4 FNMA POOL# 694994  5.500% 04/01/33................ ... 09/01/2010. Paydown........................................ ........................... .............33,698 .............33,698 .............34,225 ................34,138 ..................0 ..............(440) ..................0 ...............(440) .................0 .................33,698 ................0 ..................0 ..................0 .............765 04/01/2033.
31400U LS 1 FNMA POOL# 697937  5.000% 12/01/18................ ... 09/23/2010. PNC CAPITAL MKTS..................... ........................... ...........102,494 .............96,693 .............99,034 ................98,042 ..................0 ..............(133) ..................0 ...............(133) .................0 .................97,909 ................0 ...........4,585 ...........4,585 ..........3,854 12/01/2018.
31400U LS 1 FNMA POOL# 697937  5.000% 12/01/18................ ... 10/01/2010. Paydown........................................ ........................... .............33,327 .............33,327 .............34,134 ................33,792 ..................0 ..............(465) ..................0 ...............(465) .................0 .................33,327 ................0 ..................0 ..................0 ..........1,389 12/01/2018.
31402C TT 9 FNMA POOL# 725162  6.000% 02/01/34................ ... 09/14/2010. Raymond James FL St Pete........... ........................... ...........374,993 ...........348,224 ...........356,888 ..............355,738 ..................0 ..............(186) ..................0 ...............(186) .................0 ...............355,552 ................0 .........19,441 .........19,441 ........16,599 02/01/2034.
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31402C TT 9 FNMA POOL# 725162  6.000% 02/01/34................ ... 09/01/2010. Paydown........................................ ........................... .............74,942 .............74,942 .............76,807 ................76,560 ..................0 ...........(1,617) ..................0 .............(1,617) .................0 .................74,942 ................0 ..................0 ..................0 ..........1,873 02/01/2034.
31402Q NN 7 FNMA POOL# 734897  4.500% 08/01/18................ ... 09/23/2010. PNC CAPITAL MKTS..................... ........................... ...........217,371 ...........206,773 ...........203,930 ..............204,803 ..................0 ...............112 ..................0 .................112 .................0 ...............204,915 ................0 .........12,456 .........12,456 ..........7,418 08/01/2018.
31402Q NN 7 FNMA POOL# 734897  4.500% 08/01/18................ ... 10/01/2010. Paydown........................................ ........................... .............60,961 .............60,961 .............60,123 ................60,380 ..................0 ...............581 ..................0 .................581 .................0 .................60,961 ................0 ..................0 ..................0 ..........2,203 08/01/2018.
31402Q WA 5 FNMA POOL# 735141  5.500% 01/01/35................ ... 09/14/2010. Various........................................... ........................... ........1,039,965 ...........981,721 ...........991,921 ..............991,471 ..................0 ..............(206) ..................0 ...............(206) .................0 ...............991,265 ................0 .........48,700 .........48,700 ........29,675 01/01/2035.
31402Q WA 5 FNMA POOL# 735141  5.500% 01/01/35................ ... 09/01/2010. Paydown........................................ ........................... ...........132,329 ...........132,329 ...........133,704 ..............133,643 ..................0 ...........(1,314) ..................0 .............(1,314) .................0 ...............132,329 ................0 ..................0 ..................0 ..........3,008 01/01/2035.
31402R AM 1 FNMA POOL# 735412  5.500% 03/01/35................ ... 09/14/2010. Raymond James FL St Pete........... ........................... ...........515,173 ...........482,880 ...........486,125 ..............485,899 ..................0 ..............(109) ..................0 ...............(109) .................0 ...............485,790 ................0 .........29,383 .........29,383 ........21,099 03/01/2035.
31402R AM 1 FNMA POOL# 735412  5.500% 03/01/35................ ... 09/01/2010. Paydown........................................ ........................... .............96,262 .............96,262 .............96,909 ................96,864 ..................0 ..............(602) ..................0 ...............(602) .................0 .................96,262 ................0 ..................0 ..................0 ..........2,354 03/01/2035.
31402R F8 7 FNMA POOL #735591  5.000% 06/01/35................ ... 07/08/2010. CHASESECURITIES NEWYORK... ........................... ........1,346,896 ........1,269,534 ........1,313,174 ...........1,313,010 ..................0 ..............(825) ..................0 ...............(825) .................0 ............1,312,185 ................0 .........34,711 .........34,711 ........39,320 06/01/2035.
31402R F8 7 FNMA POOL #735591  5.000% 06/01/35................ ... 12/01/2010. Paydown........................................ ........................... ...........215,223 ...........215,223 ...........222,621 ..............222,593 ..................0 ...........(7,371) ..................0 .............(7,371) .................0 ...............215,223 ................0 ..................0 ..................0 ..........4,410 06/01/2035.
31403C 6L 0 FNMA POOL# 745275  5.000% 02/01/36................ ... 09/15/2010. Various........................................... ........................... ........2,270,934 ........2,173,618 ........2,206,344 ...........2,205,561 ..................0 ..............(383) ..................0 ...............(383) .................0 ............2,205,178 ................0 .........65,756 .........65,756 ........40,106 02/01/2036.
31403C 6L 0 FNMA POOL# 745275  5.000% 02/01/36................ ... 10/01/2010. Paydown........................................ ........................... ...........224,734 ...........224,734 ...........228,117 ..............228,036 ..................0 ...........(3,303) ..................0 .............(3,303) .................0 ...............224,734 ................0 ..................0 ..................0 ..........7,739 02/01/2036.
31403D BY 4 FNMA POOL# 745355  5.000% 03/01/36................ ... 02/12/2010. CHASESECURITIES NEWYORK... ........................... ........5,801,175 ........5,592,336 ........5,383,060 ...........5,398,042 ..................0 ...............991 ..................0 .................991 .................0 ............5,399,033 ................0 .......402,142 .......402,142 ........54,370 03/01/2036.
31403D BY 4 FNMA POOL# 745355  5.000% 03/01/36................ ... 12/01/2010. Paydown........................................ ........................... ........1,380,155 ........1,380,155 ........1,329,031 ...........1,332,566 ..................0 ..........47,590 ..................0 ............47,590 .................0 ............1,380,155 ................0 ..................0 ..................0 ........40,166 03/01/2036.
31403D K8 1 FNMA ARM POOL# 745619  5.574% 05/01/36....... ... 12/01/2010. Paydown........................................ ........................... ...........163,430 ...........163,430 ...........166,673 ..............166,512 ..................0 ...........(3,082) ..................0 .............(3,082) .................0 ...............163,430 ................0 ..................0 ..................0 ..........4,282 05/01/2036.
31403D SN 0 FNMA POOL# 745825  6.500% 09/01/36................ ... 12/01/2010. Paydown........................................ ........................... ...........361,059 ...........361,059 ...........372,399 ..............372,000 ..................0 .........(10,941) ..................0 ...........(10,941) .................0 ...............361,059 ................0 ..................0 ..................0 ..........9,657 09/01/2036.
31403D TG 4 FNMA POOL# 745851  6.000% 09/01/36................ ... 05/10/2010. UBSFINANCIALSERVICESINC WE ........................... ........2,924,457 ........2,740,341 ........2,811,418 ...........2,809,300 ..................0 ..............(836) ..................0 ...............(836) .................0 ............2,808,464 ................0 .......115,993 .......115,993 ........73,989 09/01/2036.
31403D TG 4 FNMA POOL# 745851  6.000% 09/01/36................ ... 05/01/2010. Paydown........................................ ........................... ...........562,938 ...........562,938 ...........577,539 ..............577,104 ..................0 .........(14,166) ..................0 ...........(14,166) .................0 ...............562,938 ................0 ..................0 ..................0 ........10,005 09/01/2036.
31403K EU 3 FNMA POOL# 750847  5.500% 01/01/34................ ... 09/14/2010. Raymond James FL St Pete........... ........................... ...........363,187 ...........340,422 ...........347,124 ..............345,952 ..................0 ..............(146) ..................0 ...............(146) .................0 ...............345,806 ................0 .........17,382 .........17,382 ........14,875 01/01/2034.
31403K EU 3 FNMA POOL# 750847  5.500% 01/01/34................ ... 09/01/2010. Paydown........................................ ........................... .............62,554 .............62,554 .............63,785 ................63,570 ..................0 ...........(1,016) ..................0 .............(1,016) .................0 .................62,554 ................0 ..................0 ..................0 ..........1,172 01/01/2034.
31403Q QG 8 FNMA ARM POOL# 754755  2.670% 01/01/34....... ... 12/01/2010. Paydown........................................ ........................... .............28,262 .............28,262 .............28,182 ................28,183 ..................0 .................79 ..................0 ...................79 .................0 .................28,262 ................0 ..................0 ..................0 .............364 01/01/2034.
31404D T8 1 FNMA ARM POOL# 765675  2.527% 02/01/34....... ... 12/01/2010. Paydown........................................ ........................... ...........107,244 ...........107,244 ...........106,591 ..............106,634 ..................0 ...............611 ..................0 .................611 .................0 ...............107,244 ................0 ..................0 ..................0 ..........1,197 02/01/2034.
31404F J4 6 FNMA POOL# 767183  5.000% 02/01/19................ ... 09/23/2010. PNC CAPITAL MKTS..................... ........................... .............95,472 .............90,068 .............93,129 ................91,913 ..................0 ..............(168) ..................0 ...............(168) .................0 .................91,745 ................0 ...........3,727 ...........3,727 ..........3,590 02/01/2019.
31404F J4 6 FNMA POOL# 767183  5.000% 02/01/19................ ... 10/01/2010. Paydown........................................ ........................... .............23,007 .............23,007 .............23,789 ................23,478 ..................0 ..............(471) ..................0 ...............(471) .................0 .................23,007 ................0 ..................0 ..................0 .............912 02/01/2019.
31405H LE 6 FNMA POOL# 789725  5.500% 09/01/34................ ... 09/14/2010. Raymond James FL St Pete........... ........................... ...........120,094 ...........112,566 ...........113,648 ..............113,453 ..................0 ................(27) ..................0 .................(27) .................0 ...............113,427 ................0 ...........6,667 ...........6,667 ..........4,918 09/01/2034.
31405H LE 6 FNMA POOL# 789725  5.500% 09/01/34................ ... 09/01/2010. Paydown........................................ ........................... .............19,628 .............19,628 .............19,817 ................19,783 ..................0 ..............(155) ..................0 ...............(155) .................0 .................19,628 ................0 ..................0 ..................0 .............422 09/01/2034.
31406M HY 5 FNMA POOL# 813947  5.000% 12/01/20................ ... 12/01/2010. Paydown........................................ ........................... ...........328,725 ...........328,725 ...........324,077 ..............324,897 ..................0 ............3,828 ..................0 ..............3,828 .................0 ...............328,725 ................0 ..................0 ..................0 ..........9,326 12/01/2020.
31406T CD 1 FNMA POOL# 819168  5.500% 03/01/35................ ... 12/01/2010. Paydown........................................ ........................... .............62,850 .............62,850 .............64,044 ................63,876 ..................0 ...........(1,025) ..................0 .............(1,025) .................0 .................62,850 ................0 ..................0 ..................0 ..........1,641 03/01/2035.
31407H ZH 2 FNMA POOL# 831544  6.000% 06/01/36................ ... 12/01/2010. Paydown........................................ ........................... ...........292,263 ...........292,263 ...........287,788 ..............288,044 ..................0 ............4,219 ..................0 ..............4,219 .................0 ...............292,263 ................0 ..................0 ..................0 ..........9,226 06/01/2036.
31407J TK 8 FNMA ARM POOL# 832254  2.640% 08/01/35....... ... 12/01/2010. Paydown........................................ ........................... .............14,143 .............14,143 .............14,083 ................14,087 ..................0 .................56 ..................0 ...................56 .................0 .................14,143 ................0 ..................0 ..................0 .............201 08/01/2035.
31407Y XM 6 FNMA POOL# 844984  5.500% 05/01/35................ ... 08/11/2010. BAIRD ROBERT W & CO INC........ ........................... ........2,808,504 ........2,612,562 ........2,707,267 ...........2,704,691 ..................0 ...........(1,994) ..................0 .............(1,994) .................0 ............2,702,697 ................0 .......105,807 .......105,807 ......101,781 05/01/2035.
31407Y XM 6 FNMA POOL# 844984  5.500% 05/01/35................ ... 08/01/2010. Paydown........................................ ........................... ...........433,917 ...........433,917 ...........449,647 ..............449,219 ..................0 .........(15,302) ..................0 ...........(15,302) .................0 ...............433,917 ................0 ..................0 ..................0 ..........9,855 05/01/2035.
31409D YP 2 FNMA POOL# 868418  6.000% 04/01/36................ ... 12/01/2010. Paydown........................................ ........................... ........1,827,342 ........1,827,342 ........1,843,189 ...........1,841,156 ..................0 .........(13,814) ..................0 ...........(13,814) .................0 ............1,827,342 ................0 ..................0 ..................0 ........49,109 04/01/2036.
31409J KP 4 FNMA ARM POOL# 872502  5.902% 06/01/36....... ... 12/01/2010. Paydown........................................ ........................... ...........418,618 ...........418,618 ...........429,083 ..............428,611 ..................0 ...........(9,993) ..................0 .............(9,993) .................0 ...............418,618 ................0 ..................0 ..................0 ........10,913 06/01/2036.
31410F 4H 5 FNMA ARM POOL# 888324  5.647% 03/01/37....... ... 12/01/2010. Paydown........................................ ........................... ...........101,607 ...........101,607 ...........101,543 ..............101,528 ..................0 .................79 ..................0 ...................79 .................0 ...............101,607 ................0 ..................0 ..................0 ..........2,979 03/01/2037.
31410F 5D 3 FNMA POOL# 888344  5.000% 10/01/35................ ... 12/01/2010. Paydown........................................ ........................... ...........573,461 ...........573,461 ...........554,600 ..............555,226 ..................0 ..........18,236 ..................0 ............18,236 .................0 ...............573,461 ................0 ..................0 ..................0 ........16,281 10/01/2035.
31410F ST 3 FNMA POOL# 888030  5.500% 12/01/36................ ... 12/01/2010. Paydown........................................ ........................... ...........144,912 ...........144,912 ...........139,681 ..............139,950 ..................0 ............4,962 ..................0 ..............4,962 .................0 ...............144,912 ................0 ..................0 ..................0 ..........4,151 12/01/2036.
31410F Y9 0 FNMA POOL# 888236  5.500% 11/01/36................ ... 12/01/2010. Paydown........................................ ........................... ...........123,933 ...........123,933 ...........123,456 ..............123,474 ..................0 ...............459 ..................0 .................459 .................0 ...............123,933 ................0 ..................0 ..................0 ..........3,864 11/01/2036.
31410G 2F 9 FNMA POOL# 889174  5.500% 08/01/37................ ... 12/01/2010. Paydown........................................ ........................... .............77,581 .............77,581 .............80,041 ................79,987 ..................0 ...........(2,407) ..................0 .............(2,407) .................0 .................77,581 ................0 ..................0 ..................0 ..........2,502 08/01/2037.
31410G 5Q 2 FNMA POOL# 889255  5.000% 03/01/23................ ... 09/14/2010. Raymond James FL St Pete........... ........................... ...........569,755 ...........537,030 ...........551,715 ..............550,772 ..................0 ..............(792) ..................0 ...............(792) .................0 ...............549,980 ................0 .........19,775 .........19,775 ........21,332 03/01/2023.
31410G 5Q 2 FNMA POOL# 889255  5.000% 03/01/23................ ... 09/01/2010. Paydown........................................ ........................... ...........179,709 ...........179,709 ...........184,623 ..............184,308 ..................0 ...........(4,598) ..................0 .............(4,598) .................0 ...............179,709 ................0 ..................0 ..................0 ..........3,680 03/01/2023.
31410G KD 4 FNMA POOL# 888692  5.500% 09/01/36................ ... 09/14/2010. Raymond James FL St Pete........... ........................... ...........706,214 ...........661,946 ...........660,033 ..............660,019 ..................0 ................(17) ..................0 .................(17) .................0 ...............660,001 ................0 .........46,212 .........46,212 ........28,923 09/01/2036.
31410G KD 4 FNMA POOL# 888692  5.500% 09/01/36................ ... 09/01/2010. Paydown........................................ ........................... ...........141,812 ...........141,812 ...........141,402 ..............141,399 ..................0 ...............413 ..................0 .................413 .................0 ...............141,812 ................0 ..................0 ..................0 ..........3,373 09/01/2036.
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31410G YD 9 FNMA POOL# 889108  6.000% 02/01/38................ ... 12/01/2010. Paydown........................................ ........................... ...........161,825 ...........161,825 ...........161,977 ..............161,954 ..................0 ..............(129) ..................0 ...............(129) .................0 ...............161,825 ................0 ..................0 ..................0 ..........4,642 02/01/2038.
31410K 6E 9 FNMA POOL# 890169  5.000% 03/01/24................ ... 09/14/2010. Raymond James FL St Pete........... ........................... ...........259,480 ...........244,576 ...........257,073 ..............256,913 ..................0 ..............(624) ..................0 ...............(624) .................0 ...............256,289 ................0 ...........3,191 ...........3,191 ..........9,715 03/01/2024.
31410K 6E 9 FNMA POOL# 890169  5.000% 03/01/24................ ... 09/01/2010. Paydown........................................ ........................... .............83,447 .............83,447 .............87,711 ................87,657 ..................0 ...........(4,209) ..................0 .............(4,209) .................0 .................83,447 ................0 ..................0 ..................0 ..........1,740 03/01/2024.
31410K 6G 4 FNMA POOL# 890171  5.000% 02/01/24................ ... 09/14/2010. Raymond James FL St Pete........... ........................... .............86,905 .............81,913 .............86,214 ................86,158 ..................0 ..............(216) ..................0 ...............(216) .................0 .................85,942 ................0 ..............963 ..............963 ..........3,254 02/01/2024.
31410K 6G 4 FNMA POOL# 890171  5.000% 02/01/24................ ... 09/01/2010. Paydown........................................ ........................... .............29,692 .............29,692 .............31,251 ................31,231 ..................0 ...........(1,539) ..................0 .............(1,539) .................0 .................29,692 ................0 ..................0 ..................0 .............619 02/01/2024.
31410K AG 9 FNMA POOL# 889307  5.000% 07/01/37................ ... 09/15/2010. STIFEL NICOLAUS & CO INC....... ........................... ...........963,062 ...........909,085 ...........905,747 ..............905,769 ..................0 ..................(1) ..................0 ...................(1) .................0 ...............905,768 ................0 .........57,294 .........57,294 ........35,606 07/01/2037.
31410K AG 9 FNMA POOL# 889307  5.000% 07/01/37................ ... 10/01/2010. Paydown........................................ ........................... ...........192,271 ...........192,271 ...........191,565 ..............191,570 ..................0 ...............701 ..................0 .................701 .................0 ...............192,271 ................0 ..................0 ..................0 ..........8,731 07/01/2037.

31410K VU 5 FNMA POOL #889927  5.500% 01/01/37................ ... 04/15/2010.
CREDIT SUISSE FIRST BOSTON
COR ........................... ........1,205,719 ........1,138,646 ........1,214,437 ...........1,214,385 ..................0 ..............(749) ..................0 ...............(749) .................0 ............1,213,636 ................0 ..........(7,917) ..........(7,917) ........24,180 01/01/2037.

31410K VU 5 FNMA POOL #889927  5.500% 01/01/37................ ... 04/01/2010. Paydown........................................ ........................... .............85,472 .............85,472 .............91,161 ................91,157 ..................0 ...........(5,685) ..................0 .............(5,685) .................0 .................85,472 ................0 ..................0 ..................0 .............979 01/01/2037.

31410K XE 9 FNMA POOL #889977  5.500% 10/01/38................ ... 04/15/2010.
CREDIT SUISSE FIRST BOSTON
COR ........................... ........3,004,354 ........2,837,224 ........2,948,718 ...........2,947,141 ..................0 ...........(1,020) ..................0 .............(1,020) .................0 ............2,946,121 ................0 .........58,233 .........58,233 ........60,252 10/01/2038.

31410K XE 9 FNMA POOL #889977  5.500% 10/01/38................ ... 04/01/2010. Paydown........................................ ........................... ...........279,716 ...........279,716 ...........290,708 ..............290,552 ..................0 .........(10,836) ..................0 ...........(10,836) .................0 ...............279,716 ................0 ..................0 ..................0 ..........3,086 10/01/2038.
31410Q NP 2 FNMA POOL# 894198  6.000% 10/01/36................ ... 09/14/2010. Raymond James FL St Pete........... ........................... ...........100,087 .............92,942 .............95,411 ................95,283 ..................0 ................(54) ..................0 .................(54) .................0 .................95,230 ................0 ...........4,857 ...........4,857 ..........4,430 10/01/2036.
31410Q NP 2 FNMA POOL# 894198  6.000% 10/01/36................ ... 09/01/2010. Paydown........................................ ........................... .............22,009 .............22,009 .............22,594 ................22,563 ..................0 ..............(554) ..................0 ...............(554) .................0 .................22,009 ................0 ..................0 ..................0 .............548 10/01/2036.
31410S 6M 4 FNMA ARM POOL# 896476  5.791% 05/01/36....... ... 12/21/2010. STIFEL NICOLAUS & CO INC....... ........................... .............44,103 .............41,484 .............41,951 ................41,925 ..................0 ................(17) ..................0 .................(17) .................0 .................41,908 ................0 ...........2,195 ...........2,195 ..........2,543 05/01/2036.
31410S 6M 4 FNMA ARM POOL# 896476  5.791% 05/01/36....... ... 12/01/2010. Paydown........................................ ........................... ...........279,309 ...........279,309 ...........282,451 ..............282,273 ..................0 ...........(2,965) ..................0 .............(2,965) .................0 ...............279,309 ................0 ..................0 ..................0 ..........7,251 05/01/2036.
31410S PH 4 FNMA POOL# 896024  6.000% 08/01/36................ ... 09/14/2010. Raymond James FL St Pete........... ........................... .............45,205 .............41,978 .............42,024 ................42,014 ..................0 ..................(4) ..................0 ...................(4) .................0 .................42,009 ................0 ...........3,196 ...........3,196 ..........2,001 08/01/2036.
31410S PH 4 FNMA POOL# 896024  6.000% 08/01/36................ ... 09/01/2010. Paydown........................................ ........................... .............10,685 .............10,685 .............10,697 ................10,694 ..................0 ..................(9) ..................0 ...................(9) .................0 .................10,685 ................0 ..................0 ..................0 .............258 08/01/2036.

31410W VW 5 FNMA POOL# 899829  6.000% 08/01/37................ ... 03/10/2010. MORGANSTANLEY&COINC NY.... ........................... ...........434,967 ...........409,320 ...........410,983 ..............410,884 ..................0 ................(20) ..................0 .................(20) .................0 ...............410,863 ................0 .........24,103 .........24,103 ..........6,822 08/01/2037.
31410W VW 5 FNMA POOL# 899829  6.000% 08/01/37................ ... 03/01/2010. Paydown........................................ ........................... .............40,538 .............40,538 .............40,703 ................40,693 ..................0 ..............(155) ..................0 ...............(155) .................0 .................40,538 ................0 ..................0 ..................0 .............468 08/01/2037.
31411A 6V 2 FNMA POOL# 902784  6.000% 12/01/36................ ... 03/10/2010. MORGANSTANLEY&COINC NY.... ........................... ...........998,061 ...........933,449 ...........945,555 ..............944,473 ..................0 ................(87) ..................0 .................(87) .................0 ...............944,386 ................0 .........53,675 .........53,675 ........15,557 12/01/2036.
31411A 6V 2 FNMA POOL# 902784  6.000% 12/01/36................ ... 03/01/2010. Paydown........................................ ........................... .............66,473 .............66,473 .............67,335 ................67,258 ..................0 ..............(785) ..................0 ...............(785) .................0 .................66,473 ................0 ..................0 ..................0 .............583 12/01/2036.
31411G 4K 5 FNMA POOL# 908126  6.000% 12/01/36................ ... 12/01/2010. Paydown........................................ ........................... ...........909,436 ...........909,436 ...........914,552 ..............914,022 ..................0 ...........(4,586) ..................0 .............(4,586) .................0 ...............909,436 ................0 ..................0 ..................0 ........18,654 12/01/2036.
31411H QP 8 FNMA POOL# 908662  6.000% 01/01/37................ ... 12/01/2010. Paydown........................................ ........................... ........1,362,320 ........1,362,320 ........1,369,983 ...........1,369,193 ..................0 ...........(6,872) ..................0 .............(6,872) .................0 ............1,362,320 ................0 ..................0 ..................0 ........31,778 01/01/2037.
31411J M5 2 FNMA POOL# 909480  6.000% 02/01/37................ ... 09/14/2010. Raymond James FL St Pete........... ........................... ........2,186,745 ........2,030,640 ........2,028,419 ...........2,028,135 ..................0 ..............(131) ..................0 ...............(131) .................0 ............2,028,003 ................0 .......158,742 .......158,742 ........96,794 02/01/2037.
31411J M5 2 FNMA POOL# 909480  6.000% 02/01/37................ ... 09/01/2010. Paydown........................................ ........................... ...........453,445 ...........453,445 ...........452,949 ..............452,886 ..................0 ...............559 ..................0 .................559 .................0 ...............453,445 ................0 ..................0 ..................0 ........10,611 02/01/2037.
31412N RV 0 FNMA POOL# 930300  5.000% 12/01/23................ ... 12/01/2010. Paydown........................................ ........................... ...........103,363 ...........103,363 ...........107,352 ..............107,161 ..................0 ...........(3,798) ..................0 .............(3,798) .................0 ...............103,363 ................0 ..................0 ..................0 ..........2,742 12/01/2023.
31412P BL 4 FNMA POOL# 930743  5.000% 03/01/24................ ... 11/01/2010. BAIRD ROBERT W & CO INC........ ........................... ...........361,490 ...........338,880 ...........352,065 ..............351,448 ..................0 ..............(759) ..................0 ...............(759) .................0 ...............350,689 ................0 .........10,801 .........10,801 ........14,544 03/01/2024.
31412P BL 4 FNMA POOL# 930743  5.000% 03/01/24................ ... 11/01/2010. Paydown........................................ ........................... ...........136,852 ...........136,852 ...........142,177 ..............141,927 ..................0 ...........(5,075) ..................0 .............(5,075) .................0 ...............136,852 ................0 ..................0 ..................0 ..........5,366 03/01/2024.

31412W 6H 4 FNMA POOL# 937472  5.500% 06/01/37................ ... 03/04/2010.
CITIGROUPGBLMKTS/SALOMON
NE ........................... ...........292,309 ...........276,578 ...........279,128 ..............279,026 ..................0 ................(21) ..................0 .................(21) .................0 ...............279,005 ................0 .........13,304 .........13,304 ..........4,226 06/01/2037.

31412W 6H 4 FNMA POOL# 937472  5.500% 06/01/37................ ... 03/01/2010. Paydown........................................ ........................... .............28,374 .............28,374 .............28,635 ................28,625 ..................0 ..............(251) ..................0 ...............(251) .................0 .................28,374 ................0 ..................0 ..................0 .............274 06/01/2037.
31413F ZN 5 FNMA POOL# 944549  6.000% 07/01/37................ ... 12/01/2010. Paydown........................................ ........................... .............85,081 .............85,081 .............83,871 ................83,919 ..................0 ............1,162 ..................0 ..............1,162 .................0 .................85,081 ................0 ..................0 ..................0 ..........2,140 07/01/2037.
31413S FH 2 FNMA POOL# 953868  6.000% 11/01/37................ ... 03/10/2010. MORGANSTANLEY&COINC NY.... ........................... ...........305,536 ...........287,521 ...........295,608 ..............295,216 ..................0 ................(48) ..................0 .................(48) .................0 ...............295,168 ................0 .........10,368 .........10,368 ..........4,792 11/01/2037.
31413S FH 2 FNMA POOL# 953868  6.000% 11/01/37................ ... 03/01/2010. Paydown........................................ ........................... ...............4,491 ...............4,491 ...............4,617 ..................4,611 ..................0 ..............(120) ..................0 ...............(120) .................0 ..................4,491 ................0 ..................0 ..................0 ...............28 11/01/2037.
31413U S3 4 FNMA POOL# 956038  6.000% 12/01/37................ ... 09/14/2010. Raymond James FL St Pete........... ........................... ...........286,705 ...........266,238 ...........272,728 ..............272,398 ..................0 ..............(134) ..................0 ...............(134) .................0 ...............272,264 ................0 .........14,441 .........14,441 ........12,691 12/01/2037.
31413U S3 4 FNMA POOL# 956038  6.000% 12/01/37................ ... 09/01/2010. Paydown........................................ ........................... .............68,136 .............68,136 .............69,796 ................69,712 ..................0 ...........(1,577) ..................0 .............(1,577) .................0 .................68,136 ................0 ..................0 ..................0 ..........2,059 12/01/2037.
31413Y LY 5 FNMA ARM POOL# 959443  5.430% 11/01/37....... ... 12/01/2010. Paydown........................................ ........................... ...........209,459 ...........209,459 ...........210,080 ..............210,027 ..................0 ..............(568) ..................0 ...............(568) .................0 ...............209,459 ................0 ..................0 ..................0 ..........5,782 11/01/2037.
31414G Q2 8 FNMA POOL# 965873  5.500% 11/01/36................ ... 12/01/2010. Paydown........................................ ........................... ...........196,034 ...........196,034 ...........196,585 ..............196,549 ..................0 ..............(515) ..................0 ...............(515) .................0 ...............196,034 ................0 ..................0 ..................0 ..........6,154 11/01/2036.
31414H KB 2 FNMA POOL# 966590  6.000% 01/01/38................ ... 09/14/2010. Raymond James FL St Pete........... ........................... ...........576,375 ...........535,230 ...........548,778 ..............548,120 ..................0 ..............(278) ..................0 ...............(278) .................0 ...............547,842 ................0 .........28,533 .........28,533 ........25,513 01/01/2038.
31414H KB 2 FNMA POOL# 966590  6.000% 01/01/38................ ... 09/01/2010. Paydown........................................ ........................... ...........110,409 ...........110,409 ...........113,204 ..............113,068 ..................0 ...........(2,659) ..................0 .............(2,659) .................0 ...............110,409 ................0 ..................0 ..................0 ..........2,386 01/01/2038.
31414Q WA 1 FNMA POOL# 973241  5.000% 03/01/38................ ... 12/01/2010. Paydown........................................ ........................... ...........391,600 ...........391,600 ...........390,132 ..............390,142 ..................0 ............1,459 ..................0 ..............1,459 .................0 ...............391,600 ................0 ..................0 ..................0 ........12,937 03/01/2038.
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31414S X2 4 FNMA POOL# 975097  5.000% 06/01/38................ ... 12/01/2010. Paydown........................................ ........................... ...........192,582 ...........192,582 ...........185,000 ..............185,210 ..................0 ............7,372 ..................0 ..............7,372 .................0 ...............192,582 ................0 ..................0 ..................0 ..........6,030 06/01/2038.
31415B PS 2 FNMA POOL# 982033  5.000% 04/01/38................ ... 11/01/2010. BAIRD ROBERT W & CO INC........ ........................... ...........288,232 ...........271,038 ...........268,286 ..............268,342 ..................0 .................39 ..................0 ...................39 .................0 ...............268,380 ................0 .........19,852 .........19,852 ........11,632 04/01/2038.
31415B PS 2 FNMA POOL# 982033  5.000% 04/01/38................ ... 11/01/2010. Paydown........................................ ........................... ...........162,701 ...........162,701 ...........161,049 ..............161,083 ..................0 ............1,619 ..................0 ..............1,619 .................0 ...............162,701 ................0 ..................0 ..................0 ..........5,972 04/01/2038.
31415C K6 3 FNMA POOL# 982817  5.000% 05/01/38................ ... 11/01/2010. BAIRD ROBERT W & CO INC........ ........................... ...........725,047 ...........681,796 ...........674,871 ..............675,012 ..................0 .................97 ..................0 ...................97 .................0 ...............675,108 ................0 .........49,939 .........49,939 ........29,260 05/01/2038.
31415C K6 3 FNMA POOL# 982817  5.000% 05/01/38................ ... 11/01/2010. Paydown........................................ ........................... ...........334,227 ...........334,227 ...........330,833 ..............330,902 ..................0 ............3,326 ..................0 ..............3,326 .................0 ...............334,227 ................0 ..................0 ..................0 ........12,318 05/01/2038.
31415M M2 8 FNMA POOL# 984277  5.500% 06/01/38................ ... 12/01/2010. Paydown........................................ ........................... ...........220,662 ...........220,662 ...........227,144 ..............227,007 ..................0 ...........(6,345) ..................0 .............(6,345) .................0 ...............220,662 ................0 ..................0 ..................0 ..........6,963 06/01/2038.
31415P AD 0 FNMA POOL #984804  5.000% 06/01/23................ ... 09/14/2010. Raymond James FL St Pete........... ........................... ........1,042,331 ...........982,463 ........1,008,559 ...........1,007,621 ..................0 ...........(1,417) ..................0 .............(1,417) .................0 ............1,006,204 ................0 .........36,127 .........36,127 ........39,026 06/01/2023.
31415P AD 0 FNMA POOL #984804  5.000% 06/01/23................ ... 09/01/2010. Paydown........................................ ........................... ...........495,232 ...........495,232 ...........508,387 ..............507,914 ..................0 .........(12,682) ..................0 ...........(12,682) .................0 ...............495,232 ................0 ..................0 ..................0 ........11,151 06/01/2023.
31415P MK 1 FNMA POOL #985162  6.500% 09/01/38................ ... 04/13/2010. UBS SECURITIES LLC.................. ........................... ........2,157,098 ........1,993,852 ........2,091,675 ...........2,089,564 ..................0 ..............(632) ..................0 ...............(632) .................0 ............2,088,932 ................0 .........68,166 .........68,166 ........48,600 09/01/2038.
31415P MK 1 FNMA POOL #985162  6.500% 09/01/38................ ... 04/01/2010. Paydown........................................ ........................... ...........601,692 ...........601,692 ...........631,213 ..............630,576 ..................0 .........(28,883) ..................0 ...........(28,883) .................0 ...............601,692 ................0 ..................0 ..................0 ..........8,798 09/01/2038.
31416B RY 6 FNMA POOL #995203  5.000% 07/01/35................ ... 07/08/2010. CHASESECURITIES NEWYORK... ........................... .............96,339 .............90,779 .............94,141 ................94,122 ..................0 ................(56) ..................0 .................(56) .................0 .................94,065 ................0 ...........2,274 ...........2,274 ..........2,812 07/01/2035.
31416B RY 6 FNMA POOL #995203  5.000% 07/01/35................ ... 12/01/2010. Paydown........................................ ........................... ...........453,034 ...........453,034 ...........469,811 ..............469,715 ..................0 .........(16,681) ..................0 ...........(16,681) .................0 ...............453,034 ................0 ..................0 ..................0 ........13,702 07/01/2035.
31416B XR 4 FNMA POOL# 995388  5.500% 08/01/37................ ... 09/14/2010. Various........................................... ........................... ........1,037,591 ...........974,040 ........1,008,359 ...........1,007,533 ..................0 ..............(686) ..................0 ...............(686) .................0 ............1,006,847 ................0 .........30,744 .........30,744 ........40,137 08/01/2037.
31416B XR 4 FNMA POOL# 995388  5.500% 08/01/37................ ... 09/01/2010. Paydown........................................ ........................... ...........253,229 ...........253,229 ...........262,151 ..............261,936 ..................0 ...........(8,708) ..................0 .............(8,708) .................0 ...............253,229 ................0 ..................0 ..................0 ..........6,122 08/01/2037.
31416T 5F 2 FNMA POOL#AA9845  4.500% 08/01/39................ ... 07/16/2010. UBS SECURITIES LLC.................. ........................... ........2,576,379 ........2,477,288 ........2,515,511 ...........2,515,299 ..................0 ..............(748) ..................0 ...............(748) .................0 ............2,514,552 ................0 .........61,828 .........61,828 ........68,435 08/01/2039.
31416T 5F 2 FNMA POOL#AA9845  4.500% 08/01/39................ ... 08/01/2010. Paydown........................................ ........................... ...........140,308 ...........140,308 ...........142,473 ..............142,461 ..................0 ...........(2,153) ..................0 .............(2,153) .................0 ...............140,308 ................0 ..................0 ..................0 ........11,981 08/01/2039.

31417J M6 4 FNMA POOL# AC0380  4.500% 07/01/39............... ... 02/01/2010.
DEUTSCHE BANC ALEX BROWN
INC ........................... ........2,561,263 ........2,538,260 ........2,560,470 ...........2,560,317 ..................0 ..............(109) ..................0 ...............(109) .................0 ............2,560,208 ................0 ...........1,055 ...........1,055 ........12,691 07/01/2039.

31417J M6 4 FNMA POOL# AC0380  4.500% 07/01/39............... ... 02/01/2010. Paydown........................................ ........................... .............19,466 .............19,466 .............19,636 ................19,635 ..................0 ..............(169) ..................0 ...............(169) .................0 .................19,466 ................0 ..................0 ..................0 ..........9,627 07/01/2039.
31417Q K5 2 FNMA POOL# AC4815  4.500% 10/01/39............... ... 01/25/2010. CHASESECURITIES NEWYORK... ........................... ...........765,699 ...........759,322 ...........770,860 ..............770,796 ..................0 ................(49) ..................0 .................(49) .................0 ...............770,748 ................0 ..........(5,049) ..........(5,049) ..........5,410 10/01/2039.
31417Q K5 2 FNMA POOL# AC4815  4.500% 10/01/39............... ... 01/01/2010. Paydown........................................ ........................... .............11,273 .............11,273 .............11,445 ................11,444 ..................0 ..............(170) ..................0 ...............(170) .................0 .................11,273 ................0 ..................0 ..................0 ...............42 10/01/2039.
31417Y HV 2 FNMA POOL# MA0243  5.000% 11/01/29............... ... 12/01/2010. Paydown........................................ ........................... ...........412,410 ...........412,410 ...........431,484 ..............431,324 ..................0 .........(18,914) ..................0 ...........(18,914) .................0 ...............412,410 ................0 ..................0 ..................0 ........13,852 11/01/2029.
576436 AR 0 MASTER REPERFORMING LN TR......................... ... 12/01/2010. Paydown........................................ ........................... .............27,521 .............27,521 .............24,235 ................24,355 ..................0 ............3,167 ..................0 ..............3,167 .................0 .................27,521 ................0 ..................0 ..................0 .............942 08/25/2034.

64972F E8 5 NEW YORK NY CITY MUN FIN AUTH SER GG-1.. ... 01/07/2010.
CITIGROUP GLOBAL MARKETS
INC ........................... ...........103,935 ...........100,000 ...........106,706 ..............106,590 ..................0 ................(17) ..................0 .................(17) .................0 ...............106,573 ................0 ..........(2,638) ..........(2,638) .............375 06/15/2039.

897745 BC 8 TROY UNIV ALA FACS REV................................... ... 01/19/2010. PNC SECURITIES CORP.............. ........................... ........1,018,000 ........1,000,000 ........1,020,420 ...........1,020,256 ..................0 ................(66) ..................0 .................(66) .................0 ............1,020,190 ................0 ..........(2,190) ..........(2,190) ........20,095 11/01/2029.
977100 CA 2 WISCONSIN ST GEN REV SE  6.000% 05/01/36... ... 01/05/2010. CHASESECURITIES NEWYORK... ........................... .............66,205 .............60,000 .............68,168 ................68,018 ..................0 ................(14) ..................0 .................(14) .................0 .................68,005 ................0 ..........(1,800) ..........(1,800) .............670 05/01/2036.

3199999. Total - Bonds - U.S. Special Revenue and Special Assessments..................................................................................................... ......81,760,088 ......78,760,513 ......80,030,736 .........79,950,320 ..................0 .......(258,519) ..................0 .........(258,519) .................0 ..........79,691,794 ................0 .....2,068,292 .....2,068,292 ...2,115,325 .....XXX......
Bonds - Industrial and Miscellaneous

000000 00 0 SPECTRUM BRANDS LETTER OF CREDIT.......... ... 01/01/2010. DIRECT.......................................... ........................... .............24,213 .............24,458 .............24,213 ................24,176 ................37 ...................0 ..................0 ...................37 .................0 .................24,213 ................0 ..................0 ..................0 .................0 06/30/2012.
000000 00 0 SPECTRUM BRAND TERM LOA  8.000% 06/30/12 ... 01/01/2010. DIRECT.......................................... ........................... ...........470,787 ...........475,542 ...........470,787 ..............470,059 ..............728 ...................0 ..................0 .................728 .................0 ...............470,787 ................0 ..................0 ..................0 .................0 06/30/2012.
00081T AC 2 ACCO BRANDS CORP SR 144A SR NTS.............. ... 05/17/2010. Tax Free Exchange........................ ........................... ...........652,107 ...........645,000 ...........653,042 ..............652,656 ..................0 ..............(548) ..................0 ...............(548) .................0 ...............652,107 ................0 ..................0 ..................0 ........43,213 03/15/2015.
00126V AB 6 AGY HOLDING CORP SR NTS 11.000% 11/15/14. ... 04/16/2010. Broadpoint Capital.......................... ........................... ...........361,050 ...........415,000 ...........408,455 ..............339,263 .........70,448 ...............253 ..................0 ............70,701 .................0 ...............409,963 ................0 ........(48,913) ........(48,913) ........19,782 11/15/2014.
00130H BP 9 AES CORP SER 144A SR NT  9.750% 04/15/16..... ... 07/12/2010. Tax Free Exchange........................ ........................... ...........348,716 ...........320,000 ...........350,800 ..............350,400 ..............310 ...........(1,994) ..................0 .............(1,684) .................0 ...............348,716 ................0 ..................0 ..................0 ........23,140 04/15/2016.
001546 AG 5 AK STEEL CORP SR NTS  7.750% 06/15/12.......... ... 05/11/2010. DIRECT.......................................... ........................... ...........330,990 ...........340,000 ...........346,800 ..............343,400 ..............160 ..............(481) ..................0 ...............(321) .................0 ...............343,079 ................0 ........(12,089) ........(12,089) ........10,686 06/15/2012.
001546 AG 5 AK STEEL CORP SR NTS  7.750% 06/15/12.......... ... 06/15/2010. Call      100.0000............................ ........................... ...........550,000 ...........550,000 ...........523,084 ..............527,324 ..............350 ..........22,326 ..................0 ............22,676 .................0 ...............550,000 ................0 ..................0 ..................0 ........21,313 06/15/2012.
00184A AB 1 TIME WARNER INC SR NTS  6.750% 04/15/11..... ... 04/15/2010. FTNFINANCIALSECURITIESCORP ........................... ...........394,598 ...........375,000 ...........377,210 ..............375,441 ..................0 ................(99) ..................0 .................(99) .................0 ...............375,342 ................0 .........19,256 .........19,256 ........13,008 04/15/2011.
00184A AF 2 TIME WARNER INC SR NTS  6.875% 05/01/12..... ... 07/14/2010. Various........................................... ........................... ...........648,703 ...........590,000 ...........637,063 ..............606,470 ..................0 ...........(2,560) ..................0 .............(2,560) .................0 ...............603,910 ................0 .........44,793 .........44,793 ........21,288 05/01/2012.
00206R AD 4 AT&T INC BONDS  6.500% 09/01/37...................... ... 02/02/2010. GOLDMAN SACHS & CO NY......... ........................... ...........154,710 ...........150,000 ...........149,352 ..............149,370 ..................0 ...................1 ..................0 ....................1 .................0 ...............149,371 ................0 ...........5,339 ...........5,339 ..........4,171 09/01/2037.

00206R AJ 1 AT&T INC BONDS  5.500% 02/01/18...................... ... 02/17/2010.
RBCDAINRAUSCHERINC
MINNEAP ........................... ...........628,248 ...........600,000 ...........598,680 ..............598,881 ..................0 .................16 ..................0 ...................16 .................0 ...............598,896 ................0 .........29,352 .........29,352 ........18,425 02/01/2018.

00206R AP 7 AT&T INC SR NTS  6.700% 11/15/13..................... ... 08/02/2010. Various........................................... ........................... ........1,535,368 ........1,335,000 ........1,437,954 ...........1,420,495 ..................0 ...........(7,977) ..................0 .............(7,977) .................0 ............1,412,518 ................0 .......122,849 .......122,849 ........46,772 11/15/2013.
00209A AE 6 NEW CINGULAR WIRELESS SERVICES SR NTS. ... 02/17/2010. UBSFINANCIALSERVICESINC WE ........................... ........2,138,000 ........2,000,000 ........2,098,760 ...........2,049,584 ..................0 ...........(5,907) ..................0 .............(5,907) .................0 ............2,043,676 ................0 .........94,324 .........94,324 ........74,813 03/01/2011.
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00209A AF 3 NEW CINGULAR WIRELESS SERVICES SR NTS. ... 05/17/2010.
GREENWICH CAPITAL MARKETS
INC ........................... .............53,870 .............40,000 .............52,623 ................51,453 ..................0 ..............(101) ..................0 ...............(101) .................0 .................51,352 ................0 ...........2,517 ...........2,517 ..........2,518 03/01/2031.

00209A AF 3 NEW CINGULAR WIRELESS SERVICES SR NTS. ... 09/01/2010. Taxable Exchange.......................... ........................... ...........141,135 .............85,000 ...........113,380 ..............110,960 ..................0 ..............(410) ..................0 ...............(410) .................0 ...............110,550 ................0 .........30,584 .........30,584 ..........7,458 03/01/2031.
00209T AA 3 COMCAST CABLE COMM HLDGS SR NTS........... ... 04/15/2010. PFORZHEIMER CARL H & CO...... ........................... ...........550,767 ...........475,000 ...........570,513 ..............518,091 ..................0 ...........(3,729) ..................0 .............(3,729) .................0 ...............514,361 ................0 .........36,406 .........36,406 ........23,758 03/15/2013.
007903 AP 2 ADVANCED MICRO DEVICES INC........................ ... 07/23/2010. Tax Free Exchange........................ ........................... ...........334,083 ...........360,000 ...........332,537 ..............332,717 ..................0 ............1,366 ..................0 ..............1,366 .................0 ...............334,083 ................0 ..................0 ..................0 ........18,931 12/15/2017.
008190 AG 5 AFFILIATED COMPUTER SVCS SR NTS............... ... 06/01/2010. Maturity.......................................... ........................... ...........375,000 ...........375,000 ...........352,063 ..............370,481 ..................0 ............4,519 ..................0 ..............4,519 .................0 ...............375,000 ................0 ..................0 ..................0 ..........8,813 06/01/2010.
00828B AC 9 AFFINIA GROUP INC SER 144A SR NTS.............. ... 12/31/2010. Call      103.0000............................ ........................... .............24,720 .............24,000 .............23,712 ................23,723 ..................0 ...............997 ..................0 .................997 .................0 .................24,720 ................0 ..................0 ..................0 ..........3,569 08/15/2016.
00828D AC 5 AFFINION GROUP INC SR N 10.125% 10/15/13.... ... 11/23/2010. DIRECT.......................................... ........................... ...........899,154 ...........900,000 ...........872,750 ..............875,770 ..................0 ............4,802 ..................0 ..............4,802 .................0 ...............880,572 ................0 .........18,582 .........18,582 ......100,744 10/15/2013.

013817 AR 2 ALCOA INC SR NTS  6.000% 07/15/13................... ... 04/19/2010.
CREDIT SUISSE FIRST BOSTON
COR ........................... ...........223,513 ...........210,000 ...........209,339 ..............209,512 ..................0 .................33 ..................0 ...................33 .................0 ...............209,544 ................0 .........13,968 .........13,968 ..........9,118 07/15/2013.

016745 AJ 0 ALLBRITTON COMM CO SR SUB NTS.................. ... 04/30/2010. DIRECT.......................................... ........................... ...........344,897 ...........350,000 ...........357,500 ..............344,313 ...........7,171 ..............(499) ..................0 ..............6,672 .................0 ...............350,984 ................0 ..........(6,087) ..........(6,087) ........10,172 12/15/2012.
01741R AC 6 ALLEGHENY TECHNOLOGIES INC SR NTS......... ... 12/06/2010. Jefferies High Yield Trading............ ........................... ...........241,131 ...........205,000 ...........216,275 ..............215,963 ..................0 ..............(745) ..................0 ...............(745) .................0 ...............215,218 ................0 .........25,914 .........25,914 ........19,646 06/01/2019.

02146T AA 5 COUNTRYWIDE ALT LN TR SER........................... ... 08/13/2010.
CREDIT SUISSE FIRST BOSTON
COR ........................... ...........443,479 ...........539,184 ...........527,979 ..............434,502 .........93,837 ...............139 ..................0 ............93,976 .................0 ...............528,478 ................0 ........(84,999) ........(84,999) ........23,097 06/25/2036.

02146T AA 5 COUNTRYWIDE ALT LN TR SER........................... ... 08/01/2010. Paydown........................................ ........................... ...........168,423 ...........168,423 ...........164,923 ..............135,724 .........29,312 ............3,388 ..................0 ............32,700 .................0 ...............168,423 ................0 ..................0 ..................0 ..........3,726 06/25/2036.
02586G AR 3 AMERICAN EXPRESS ISSUANCE......................... ... 02/16/2010. Call      100.0000............................ ........................... ...........650,000 ...........650,000 ...........649,997 ..............649,998 ..................0 ...................2 ..................0 ....................2 .................0 ...............650,000 ................0 ..................0 ..................0 ..........4,355 01/18/2011.
0258M0 CW 7 AMERICAN EXPRESS CREDIT.............................. ... 06/03/2010. CHASE SECURITIES INC.............. ........................... ...........517,099 ...........475,000 ...........473,371 ..............473,826 ..................0 ...............140 ..................0 .................140 .................0 ...............473,966 ................0 .........43,133 .........43,133 ........16,744 05/02/2013.
02635P TF 0 AMERICAN GENERAL FINANCE SR NTS............. ... 03/16/2010. GOLDMAN SACHS & CO NY......... ........................... ...........201,600 ...........210,000 ...........160,650 ..............168,004 ..................0 ............4,701 ..................0 ..............4,701 .................0 ...............172,705 ................0 .........28,895 .........28,895 ..........6,956 08/17/2011.

02635P TS 2 AMERICAN GENERAL FINANCE MTN SER J........ ... 08/09/2010.
CITIGROUPGBLMKTS/SALOMON
NE ........................... ...........265,350 ...........290,000 ...........287,941 ..............201,362 .........86,892 ...............103 ..................0 ............86,995 .................0 ...............288,357 ................0 ........(23,007) ........(23,007) ........13,173 12/15/2017.

02687Q BW 7 AMERICAN INTL GROUP INC SER SR MTN......... ... 03/12/2010.
DEUTSCHE BANC ALEX BROWN
INC ........................... ...........429,225 ...........485,000 ...........315,250 ..............320,012 ..................0 ............2,891 ..................0 ..............2,891 .................0 ...............322,902 ................0 .......106,323 .......106,323 ..........8,737 05/18/2017.

029912 AZ 5 AMERICAN TOWER CORP SER 144A NTS........... ... 01/29/2010. Tax Free Exchange........................ ........................... ...........299,764 ...........300,000 ...........299,757 ..............299,762 ..................0 ...................2 ..................0 ....................2 .................0 ...............299,764 ................0 ..................0 ..................0 .................0 04/01/2015.
03076C AA 4 AMERIPRISE FINANCIAL INC SR NTS.................. ... 07/09/2010. BNP PARIBAS SECURITIES BOND ........................... ...........411,241 ...........405,000 ...........405,055 ..............405,013 ..................0 ..................(8) ..................0 ...................(8) .................0 ...............405,005 ................0 ...........6,236 ...........6,236 ........14,385 11/15/2010.
032511 AY 3 ANADARKO PETROLEUM CORP SR NTS............. ... 11/09/2010. Various........................................... ........................... ...........169,179 ...........170,000 ...........169,198 ..............169,228 ..................0 ...................9 ..................0 ....................9 .................0 ...............169,238 ................0 ...............(58) ...............(58) ........12,366 09/15/2036.

03523T AG 3
ANHEUSER-BUSCH INBEV WOR SER 144A SR
NTS ... 02/08/2010. Tax Free Exchange........................ ........................... ...........164,781 ...........165,000 ...........164,756 ..............164,772 ..................0 ...................8 ..................0 ....................8 .................0 ...............164,781 ................0 ..................0 ..................0 .................0 10/15/2012.

03523T AH 1
ANHEUSER-BUSCH INBEV WOR SER 144A SR
NTS ... 01/25/2010. CHASESECURITIES NEWYORK... ........................... ...........215,693 ...........210,000 ...........209,712 ..............209,712 ..................0 ...................5 ..................0 ....................5 .................0 ...............209,717 ................0 ...........5,976 ...........5,976 ..........2,454 01/15/2015.

03523T AJ 7
ANHEUSER-BUSCH INBEV WOR SER 144A SR
NTS ... 01/25/2010. Various........................................... ........................... ...........359,580 ...........350,000 ...........347,708 ..............347,714 ..................0 .................15 ..................0 ...................15 .................0 ...............347,729 ................0 .........11,851 .........11,851 ..........5,304 01/15/2020.

03523T AJ 7
ANHEUSER-BUSCH INBEV WOR SER 144A SR
NTS ... 02/08/2010. Tax Free Exchange........................ ........................... ...........466,048 ...........466,000 ...........466,072 ..............466,035 ..................0 .................13 ..................0 ...................13 .................0 ...............466,048 ................0 ..................0 ..................0 .................0 01/15/2020.

037933 AF 5 APRIA HEALTHCARE GROUP INC........................ ... 09/16/2010. Tax Free Exchange........................ ........................... ...........188,510 ...........190,000 ...........188,311 ..............188,343 ..................0 ...............166 ..................0 .................166 .................0 ...............188,510 ................0 ..................0 ..................0 ........20,573 11/01/2014.
03840P AC 6 AQUILA INC SR NTS 11.875% 07/01/12................. ... 12/09/2010. SCOTT STRINGFELLOW INC....... ........................... ...........335,120 ...........295,000 ...........397,925 ..............335,998 ..................0 .........(14,920) ..................0 ...........(14,920) .................0 ...............321,078 ................0 .........14,042 .........14,042 ........50,893 07/01/2012.
038521 AD 2 ARAMARK CORP SR NTS  8.500% 02/01/15......... ... 01/19/2010. SCOTT STRINGFELLOW INC....... ........................... ...........315,425 ...........310,000 ...........280,950 ..............284,535 ..................0 ...............211 ..................0 .................211 .................0 ...............284,746 ................0 .........30,679 .........30,679 ........12,516 02/01/2015.
039380 AA 8 ARCH COAL INC SER 144A SR NTS..................... ... 08/19/2010. Tax Free Exchange........................ ........................... ...........117,301 ...........120,000 ...........116,957 ..............117,091 ..................0 ...............211 ..................0 .................211 .................0 ...............117,301 ................0 ..................0 ..................0 ........11,054 08/01/2016.
03939R AB 6 ARCH WESTERN FINANCE SR  6.750% 07/01/13. ... 03/12/2010. Various........................................... ........................... ...........812,375 ...........800,000 ...........788,625 ..............785,052 ...........3,722 ...............518 ..................0 ..............4,240 .................0 ...............789,292 ................0 .........23,083 .........23,083 ........37,725 07/01/2013.
040104 GR 6 ARGENT SECURITIES INC SER 2004-W6 CL AF.. ... 12/01/2010. Paydown........................................ ........................... .............27,087 .............27,087 .............23,837 ................23,976 ..................0 ............3,111 ..................0 ..............3,111 .................0 .................27,087 ................0 ..................0 ..................0 .............550 05/25/2034.
05454R AG 5 AXCAN INTERMEDIATE HOLD SR NTS................ ... 12/03/2010. Various........................................... ........................... ...........341,850 ...........330,000 ...........324,517 ..............325,074 ..................0 ...............416 ..................0 .................416 .................0 ...............325,491 ................0 .........16,360 .........16,360 ........41,671 03/01/2016.
05522R CG 1 BANK OF AMERICA CREDIT CARD....................... ... 02/16/2010. Call      100.0000............................ ........................... ...........160,000 ...........160,000 ...........159,999 ..............159,999 ..................0 ...................1 ..................0 ....................1 .................0 ...............160,000 ................0 ..................0 ..................0 ..........1,085 07/16/2012.
05568B AA 6 BURLINGTON NORTH SANTA FE......................... ... 07/15/2010. Redemption      100.0000................ ........................... ...............5,065 ...............5,065 ...............5,144 ..................5,136 ..................0 ................(71) ..................0 .................(71) .................0 ..................5,065 ................0 ..................0 ..................0 .............145 01/15/2024.
056039 AG 5 BWAY CORP SER 144A SR N 10.000% 04/15/14.. ... 04/07/2010. Tax Free Exchange........................ ........................... ...........327,941 ...........365,000 ...........321,320 ..............326,146 ..................0 ............1,795 ..................0 ..............1,795 .................0 ...............327,941 ................0 ..................0 ..................0 .................0 04/15/2014.
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057741 AA 8 BALDOR ELECTRIC CO SR N  8.625% 02/15/17... ... 04/08/2010. Various........................................... ........................... ...........469,475 ...........445,000 ...........467,250 ..............455,013 ...........6,737 ..............(744) ..................0 ..............5,993 .................0 ...............461,006 ................0 ...........8,470 ...........8,470 ........25,178 02/15/2017.
058498 AN 6 BALL CORP SR NTS  7.375% 09/01/19.................. ... 12/07/2010. BARCLAYS CAPITAL INC.............. ........................... ...........543,750 ...........500,000 ...........487,070 ..............487,400 ..................0 ...............873 ..................0 .................873 .................0 ...............488,273 ................0 .........55,477 .........55,477 ........48,142 09/01/2019.
05946X 2X 0 BANC OF AMERICA FDG CORP............................ ... 05/25/2010. Call      100.0000............................ ........................... ...............9,984 ...............9,984 ...............9,909 ..................9,911 ..................0 .................73 ..................0 ...................73 .................0 ..................9,984 ................0 ..................0 ..................0 .............239 01/25/2036.
05946X 2X 0 BANC OF AMERICA FDG CORP............................ ... 04/01/2010. Paydown........................................ ........................... ...........145,392 ...........145,392 ...........144,301 ..............144,325 ..................0 ............1,067 ..................0 ..............1,067 .................0 ...............145,392 ................0 ..................0 ..................0 ..........1,740 01/25/2036.
05947U R5 9 BANC OF AMERICA COMM MTG.......................... ... 09/14/2010. PITTSBURGH NATIONAL BANK... ........................... ...........406,500 ...........400,000 ...........402,001 ..............401,798 ..................0 ................(33) ..................0 .................(33) .................0 ...............401,765 ................0 ...........4,735 ...........4,735 ........14,684 07/10/2043.
05948X S6 9 BANC OF AMERICA MTG SEC SER...................... ... 12/01/2010. Paydown........................................ ........................... ...............1,746 ...............1,746 ...............1,735 ..................1,736 ..................0 .................10 ..................0 ...................10 .................0 ..................1,746 ................0 ..................0 ..................0 ...............34 02/25/2034.
05949A 4N 7 BANC OF AMERICA MTG SEC SER...................... ... 06/25/2010. Call      100.0000............................ ........................... ...............8,601 ...............8,601 ...............8,514 ..................8,518 ..................0 .................82 ..................0 ...................82 .................0 ..................8,601 ................0 ..................0 ..................0 .............173 05/25/2035.
05949A 4N 7 BANC OF AMERICA MTG SEC SER...................... ... 05/01/2010. Paydown........................................ ........................... ...........121,530 ...........121,530 ...........120,296 ..............120,365 ..................0 ............1,165 ..................0 ..............1,165 .................0 ...............121,530 ................0 ..................0 ..................0 ..........1,198 05/25/2035.

05950W AF 5 BANC OF AMERICA COMM MTG.......................... ... 03/04/2010.
GREENWICH CAPITAL MARKETS
INC ........................... ...........659,401 ...........655,000 ...........566,370 ..............567,072 ..................0 ...............190 ..................0 .................190 .................0 ...............567,262 ................0 .........92,139 .........92,139 ........10,046 07/10/2046.

060505 DH 4 BANK OF AMERICA CORP SR  6.000% 09/01/17.. ... 07/27/2010. Various........................................... ........................... ...........431,141 ...........410,000 ...........409,078 ..............409,255 ..................0 .................31 ..................0 ...................31 .................0 ...............409,286 ................0 .........21,855 .........21,855 ........18,219 09/01/2017.
06051G DX 4 BANK OF AMERICA CORP NT  5.650% 05/01/18.. ... 02/12/2010. BARCLAYS CAPITAL INC.............. ........................... ...........268,947 ...........275,000 ...........280,880 ..............280,845 ..................0 ................(69) ..................0 .................(69) .................0 ...............280,776 ................0 ........(11,828) ........(11,828) ..........4,618 05/01/2018.
06051G DY 2 BANK OF AMERICA CORP SR  7.375% 05/15/14.. ... 07/30/2010. CHASESECURITIES NEWYORK... ........................... ...........114,480 ...........100,000 .............99,445 ................99,505 ..................0 .................58 ..................0 ...................58 .................0 .................99,563 ................0 .........14,917 .........14,917 ..........5,306 05/15/2014.
06051G DZ 9 BANK OF AMERICA CORP SR  7.625% 06/01/19.. ... 02/10/2010. Various........................................... ........................... ...........554,497 ...........490,000 ...........541,658 ..............540,953 ..................0 ..............(440) ..................0 ...............(440) .................0 ...............540,513 ................0 .........13,983 .........13,983 ..........6,637 06/01/2019.
06051G EA 3 BANK OF AMERICA CORP SR  6.500% 08/01/16.. ... 05/21/2010. Various........................................... ........................... ........3,097,780 ........2,900,000 ........3,115,341 ...........3,110,398 ..................0 ...........(8,608) ..................0 .............(8,608) .................0 ............3,101,790 ................0 ..........(4,011) ..........(4,011) ......141,294 08/01/2016.
06423A AQ 6 BANK ONE CORP NTS  5.900% 11/15/11.............. ... 04/15/2010. CHASE SECURITIES INC.............. ........................... ...........490,668 ...........460,000 ...........491,055 ..............469,692 ..................0 ...........(1,504) ..................0 .............(1,504) .................0 ...............468,188 ................0 .........22,480 .........22,480 ........11,685 11/15/2011.
07383F EH 7 BEAR STEARNS COMM MTG SER 2000-WF2 A2. ... 08/15/2010. Paydown........................................ ........................... ...........591,010 ...........591,010 ...........697,877 ..............679,832 ..................0 .........(88,822) ..................0 ...........(88,822) .................0 ...............591,010 ................0 ..................0 ..................0 ........16,950 10/15/2032.
07383F Q4 3 BEAR STEARNS COMM MTG SER........................ ... 07/13/2010. BAIRD ROBERT W & CO INC........ ........................... ...........142,258 ...........139,000 ...........139,759 ..............139,669 ..................0 ..................(9) ..................0 ...................(9) .................0 ...............139,660 ................0 ...........2,598 ...........2,598 ..........4,197 07/11/2042.
073879 2U 1 BEAR STEARNS ABS TR SER 2005-AQ2 CL A3.... ... 12/25/2010. Paydown........................................ ........................... .............97,304 .............97,304 .............82,769 ................83,617 ..................0 ..........13,687 ..................0 ............13,687 .................0 .................97,304 ................0 ..................0 ..................0 .............270 09/25/2035.

07387B FP 3
BEAR STEARNS COMM MTG SER 2006-T22 CL
A2 ... 02/03/2010. CHASE SECURITIES INC.............. ........................... ...........305,391 ...........300,000 ...........301,596 ..............301,429 ..................0 ..................(3) ..................0 ...................(3) .................0 ...............301,426 ................0 ...........3,965 ...........3,965 ..........1,684 04/12/2038.

07388L AE 0 BEAR STEARNS COMM MTG SER........................ ... 07/13/2010. BAIRD ROBERT W & CO INC........ ........................... ...........211,791 ...........205,000 ...........194,846 ..............194,928 ..................0 ...............100 ..................0 .................100 .................0 ...............195,028 ................0 .........16,763 .........16,763 ..........7,098 09/11/2041.
073902 PR 3 BEAR STEARNS CO SR NTS  6.400% 10/02/17.... ... 03/11/2010. GOLDMAN SACHS & CO NY......... ........................... .............88,286 .............80,000 .............79,766 ................79,807 ..................0 ...................4 ..................0 ....................4 .................0 .................79,811 ................0 ...........8,475 ...........8,475 ..........2,332 10/02/2017.
073902 RU 4 BEAR STEARNS CO SR NTS  7.250% 02/01/18.... ... 11/17/2010. CHASESECURITIES NEWYORK... ........................... .............36,126 .............30,000 .............29,918 ................29,929 ..................0 ...................6 ..................0 ....................6 .................0 .................29,935 ................0 ...........6,191 ...........6,191 ..........2,846 02/01/2018.
081331 AE 0 BELVOIR LAND LLC SER 144A NTS...................... ... 09/16/2010. DUNCAN WILLIAMS INC............... ........................... ...........164,000 ...........200,000 ...........199,918 ..............199,918 ..................0 ...................0 ..................0 ....................0 .................0 ...............199,918 ................0 ........(35,918) ........(35,918) ..........8,127 12/15/2035.
090572 AG 3 BIO-RAD LABORATORIES INC SR NTS................ ... 04/06/2010. LIBERTAS PARTNERS LLC........... ........................... ...........563,063 ...........550,000 ...........570,675 ..............556,123 ..................0 ...........(1,015) ..................0 .............(1,015) .................0 ...............555,108 ................0 ...........7,954 ...........7,954 ........26,813 08/15/2013.

091797 AP 5 BLACK & DECKER CORP SR   8.950% 04/15/14... ... 12/06/2010.
BANC OF AMERICA SECURITIES
LLC ........................... ...........186,180 ...........155,000 ...........153,151 ..............153,386 ..................0 ...............302 ..................0 .................302 .................0 ...............153,687 ................0 .........32,493 .........32,493 ........15,953 04/15/2014.

09247X AC 5 BLACKROCK INC SR NTS  6.250% 09/15/17......... ... 03/03/2010. PNC SECURITIES CORP.............. ........................... ........2,763,200 ........2,500,000 ........2,737,325 ...........2,732,838 ..................0 ...........(4,487) ..................0 .............(4,487) .................0 ............2,728,351 ................0 .........34,849 .........34,849 ........75,087 09/15/2017.
097014 AG 9 BOEING CAPITAL CORP SR   6.500% 02/15/12.... ... 04/06/2010. STIFEL NICOLAUS & CO INC....... ........................... ......10,917,300 ......10,000,000 ......10,495,270 .........10,349,590 ..................0 .........(42,240) ..................0 ...........(42,240) .................0 ..........10,307,351 ................0 .......609,949 .......609,949 ......420,694 02/15/2012.
09747F AA 3 BOISE PAPER HOLDINGS LLC SER 144A SR NTS ... 03/15/2010. CHASESECURITIES NEWYORK... ........................... ...........523,750 ...........500,000 ...........497,694 ..............497,726 ..................0 .................44 ..................0 ...................44 .................0 ...............497,770 ................0 .........25,980 .........25,980 ........17,750 11/01/2017.
09747F AA 3 BOISE PAPER HOLDINGS LLC SER 144A SR NTS ... 07/15/2010. Tax Free Exchange........................ ........................... ...........217,559 ...........215,000 ...........217,829 ..............217,759 ..................0 ..............(200) ..................0 ...............(200) .................0 ...............217,559 ................0 ..................0 ..................0 ........13,921 11/01/2017.
109641 AE 0 BRINKER INTERNATIONAL INC SR NTS.............. ... 12/08/2010. Jefferies High Yield Trading............ ........................... ...........289,438 ...........275,000 ...........239,019 ..............243,029 ..................0 ............5,854 ..................0 ..............5,854 .................0 ...............248,883 ................0 .........40,554 .........40,554 ........16,340 06/01/2014.
116663 AC 9 BRUCE MANSFIELD UNIT 1  2 NTS...................... ... 09/21/2010. DUNCAN WILLIAMS INC............... ........................... .............76,526 .............73,583 .............73,583 ................73,583 ..................0 ...................0 ..................0 ....................0 .................0 .................73,583 ................0 ...........2,943 ...........2,943 ..........4,102 06/01/2034.
116663 AC 9 BRUCE MANSFIELD UNIT 1  2 NTS...................... ... 06/01/2010. Redemption      100.0000................ ........................... ..................799 ..................799 ..................799 .....................799 ..................0 ...................0 ..................0 ....................0 .................0 .....................799 ................0 ..................0 ..................0 ...............27 06/01/2034.
118255 AE 8 BUCKEYE TECHNOLOGIES INC SR NTS.............. ... 10/01/2010. Call      101.8418............................ ........................... ...........295,341 ...........290,000 ...........315,375 ..............296,163 ...........1,360 ...........(2,182) ..................0 ...............(822) .................0 ...............295,341 ................0 ..................0 ..................0 ........20,083 10/01/2013.

120463 AA 2 BUMBLE BEE FOODS LLC SER 144A SR NTS...... ... 03/12/2010.
WACHOVIA CAPITAL MARKETS
LLC ........................... ...........228,375 ...........225,000 ...........222,352 ..............222,366 ..................0 .................72 ..................0 ...................72 .................0 ...............222,438 ................0 ...........5,937 ...........5,937 ..........4,359 12/15/2015.

12189T AH 7 BURLINGTON NORTHERN SANTA FE TRUST..... ... 05/10/2010. SCOTT STRINGFELLOW INC....... ........................... ...........448,230 ...........393,184 ...........435,451 ..............434,890 ..................0 ...........(1,350) ..................0 .............(1,350) .................0 ...............433,539 ................0 .........14,691 .........14,691 ........22,418 01/02/2019.
12189T AH 7 BURLINGTON NORTHERN SANTA FE TRUST..... ... 01/01/2010. Redemption      100.0000................ ........................... .............36,342 .............36,342 .............40,248 ................40,196 ..................0 ...........(3,855) ..................0 .............(3,855) .................0 .................36,342 ................0 ..................0 ..................0 ..........1,199 01/02/2019.
1248EP AC 7 CCO HOLDINGS LLC/CAP CORP SR NTS............ ... 05/28/2010. Call      102.9170............................ ........................... ...........293,313 ...........285,000 ...........292,338 ..............292,171 ................77 ............1,066 ..................0 ..............1,143 .................0 ...............293,313 ................0 ..................0 ..................0 ........13,369 11/15/2013.
12514A AE 1 CITIGROUP/DEUTSCHE BK COMM...................... ... 02/09/2010. MORGANSTANLEY&COINC NY.... ........................... ...........332,063 ...........350,000 ...........240,652 ..............241,766 ..................0 .................88 ..................0 ...................88 .................0 ...............241,855 ................0 .........90,208 .........90,208 ..........4,006 11/15/2044.
12545E AA 4 COUNTRYWIDE HOME LN SER 2007-J2 CL 1A1.. ... 08/17/2010. OPPENHEIMER & CO INC............ ........................... ...........408,571 ...........567,460 ...........535,668 ..............535,668 ..................0 ...............356 ..................0 .................356 .................0 ...............536,025 ................0 ......(127,454) ......(127,454) ........24,497 07/25/2037.
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12545E AA 4 COUNTRYWIDE HOME LN SER 2007-J2 CL 1A1.. ... 08/01/2010. Paydown........................................ ........................... .............40,063 .............40,063 .............34,369 ................34,406 ..................0 ............5,657 ..................0 ..............5,657 .................0 .................40,063 ................0 ..................0 ..................0 ..........1,164 07/25/2037.
12545E AA 4 COUNTRYWIDE HOME LN SER 2007-J2 CL 1A1.. ... 03/31/2010. Basis Adjustment............................ ........................... ..........(303,560) ...........600,788 ..........(307,715) .............(303,560) ..................0 ...............837 ..................0 .................837 .................0 .............(303,560) ................0 ..................0 ..................0 .................0 07/25/2037.
12572Q AA 3 CME GROUP INC NTS  5.400% 08/01/13............... ... 03/04/2010. MIZUHO SECURITIES USA INC.... ........................... ...........236,483 ...........215,000 ...........214,976 ..............214,979 ..................0 ...................1 ..................0 ....................1 .................0 ...............214,980 ................0 .........21,503 .........21,503 ..........7,031 08/01/2013.
12572Q AD 7 CME GROUP INC SR NTS  5.750% 02/15/14......... ... 05/07/2010. Various........................................... ........................... ........6,674,376 ........6,056,000 ........6,505,973 ...........6,462,631 ..................0 .........(19,361) ..................0 ...........(19,361) .................0 ............6,443,270 ................0 .......231,106 .......231,106 ......207,387 02/15/2014.
12619A AB 1 CPG INTERNATIONAL I INC SR NTS.................... ... 03/03/2010. SCOTT STRINGFELLOW INC....... ........................... ...........335,419 ...........335,000 ...........348,688 ..............315,539 .........23,738 ..............(656) ..................0 ............23,082 .................0 ...............338,620 ................0 ..........(3,202) ..........(3,202) ........24,134 07/01/2013.
12626P AG 8 CRH AMERICA INC NTS  6.000% 09/30/16............ ... 11/03/2010. CHASE SECURITIES INC.............. ........................... ...........331,438 ...........295,000 ...........293,447 ..............293,829 ..................0 ...............123 ..................0 .................123 .................0 ...............293,952 ................0 .........37,487 .........37,487 ........19,568 09/30/2016.
126410 LM 9 CSX TRANSPORTATION INC ABS NTS................ ... 07/15/2010. Redemption      100.0000................ ........................... .............32,969 .............32,969 .............32,969 ................32,969 ..................0 ...................0 ..................0 ....................0 .................0 .................32,969 ................0 ..................0 ..................0 ..........2,061 01/15/2023.
126650 AQ 3 CVS CAREMARK CORP SER 144A BONDS.......... ... 12/10/2010. Redemption      100.0000................ ........................... ...............7,390 ...............7,390 ...............7,233 ..................7,247 ..................0 ...............142 ..................0 .................142 .................0 ..................7,390 ................0 ..................0 ..................0 .............234 01/10/2026.
126650 BC 3 CVS CAREMARK CORP PT NT  5.880% 01/10/28. ... 12/10/2010. Redemption      100.0000................ ........................... ..................376 ..................376 ..................375 .....................375 ..................0 ...................1 ..................0 ....................1 .................0 .....................376 ................0 ..................0 ..................0 ...............12 01/10/2028.
126650 BP 4 CVS CAREMARK CORP PT NT  6.036% 12/10/28. ... 10/08/2010. Various........................................... ........................... ...........185,040 ...........172,206 ...........170,315 ..............170,340 ..................0 .................41 ..................0 ...................41 .................0 ...............170,381 ................0 .........14,659 .........14,659 ..........8,671 12/10/2028.
126650 BP 4 CVS CAREMARK CORP PT NT  6.036% 12/10/28. ... 12/10/2010. Redemption      100.0000................ ........................... ...............9,924 ...............9,924 ...............9,815 ..................9,817 ..................0 ...............108 ..................0 .................108 .................0 ..................9,924 ................0 ..................0 ..................0 .............303 12/10/2028.
12667F CW 3 COUNTRYWIDE ALT LN TR SER 2004-6CB CL A. ... 12/25/2010. Paydown........................................ ........................... .............37,216 .............37,216 .............30,889 ................31,242 ..................0 ............5,974 ..................0 ..............5,974 .................0 .................37,216 ................0 ..................0 ..................0 .............116 05/25/2034.

126685 CS 3 COUNTRYWIDE HOME EQ LN TR......................... ... 04/01/2010.
CITIGROUPGBLMKTS/SALOMON
NE ........................... .............96,682 ...........257,818 ...........135,778 ..............135,778 ..................0 .................53 ..................0 ...................53 .................0 ...............135,832 ................0 ........(39,150) ........(39,150) .............325 05/15/2036.

126685 CS 3 COUNTRYWIDE HOME EQ LN TR......................... ... 03/15/2010. Paydown........................................ ........................... .............13,893 .............13,893 ...............4,255 ..................4,427 ..................0 ............9,466 ..................0 ..............9,466 .................0 .................13,893 ................0 ..................0 ..................0 ...............10 05/15/2036.
126685 CS 3 COUNTRYWIDE HOME EQ LN TR......................... ... 03/31/2010. Basis Adjustment............................ ........................... ............(52,893) ...........257,818 ............(56,817) ...............(52,893) ..................0 ...............724 ..................0 .................724 .................0 ...............(52,893) ................0 ..................0 ..................0 .................0 05/15/2036.
12668A Z3 2 COUNTRYWIDE ALT LN TR SER........................... ... 08/13/2010. BARCLAYS CAPITAL INC.............. ........................... ...........376,024 ...........455,787 ...........457,336 ..............385,855 .........70,800 ...........(1,391) ..................0 ............69,409 .................0 ...............455,264 ................0 ........(79,240) ........(79,240) ........17,895 12/25/2035.
12668A Z3 2 COUNTRYWIDE ALT LN TR SER........................... ... 08/01/2010. Paydown........................................ ........................... .............76,381 .............76,381 .............76,640 ................64,662 .........11,865 ..............(146) ..................0 ............11,719 .................0 .................76,381 ................0 ..................0 ..................0 ..........1,575 12/25/2035.
12668A ZL 2 COUNTRYWIDE ALT LN TR SER........................... ... 08/13/2010. MORGANSTANLEY&COINC NY.... ........................... ...........525,928 ...........584,161 ...........546,373 ..............547,863 ..................0 ...............556 ..................0 .................556 .................0 ...............548,418 ................0 ........(22,490) ........(22,490) ........22,923 12/25/2035.
12668A ZL 2 COUNTRYWIDE ALT LN TR SER........................... ... 08/01/2010. Paydown........................................ ........................... ...........160,616 ...........160,616 ...........150,226 ..............150,636 ..................0 ............9,980 ..................0 ..............9,980 .................0 ...............160,616 ................0 ..................0 ..................0 ..........3,310 12/25/2035.
126694 HM 3 COUNTRYWIDE HOME LN SER 2005-25  CL A8... ... 06/25/2010. Call      100.0001............................ ........................... .............27,418 .............27,418 .............27,212 ................27,217 ..................0 ...............201 ..................0 .................201 .................0 .................27,418 ................0 ..................0 ..................0 .............754 11/25/2035.
126694 HM 3 COUNTRYWIDE HOME LN SER 2005-25  CL A8... ... 05/01/2010. Paydown........................................ ........................... ...........148,958 ...........148,958 ...........147,841 ..............147,867 ..................0 ............1,091 ..................0 ..............1,091 .................0 ...............148,958 ................0 ..................0 ..................0 ..........1,951 11/25/2035.

12669D C8 9
COUNTRYWIDE HOME LN SER 2003-HYB1 CL
1A1 ... 12/01/2010. Paydown........................................ ........................... .............19,472 .............19,472 .............18,693 ................18,729 ..................0 ...............742 ..................0 .................742 .................0 .................19,472 ................0 ..................0 ..................0 .............353 05/19/2033.

12669G YY 1 COUNTRYWIDE HOME LN SER 2005-9 CL 1A1.... ... 12/25/2010. Paydown........................................ ........................... .............50,392 .............50,392 .............39,085 ................39,708 ..................0 ..........10,684 ..................0 ............10,684 .................0 .................50,392 ................0 ..................0 ..................0 .............149 05/25/2035.

12673P AC 9 CA INC NTS  5.375% 12/01/19............................... ... 01/26/2010.
CITIGROUPGBLMKTS/SALOMON
NE ........................... .............76,857 .............75,000 .............74,974 ................74,974 ..................0 ...................1 ..................0 ....................1 .................0 .................74,975 ................0 ...........1,882 ...........1,882 .............851 12/01/2019.

12686C AX 7
CABLEVISION SYSTEMS CORP SER 144A SR
NTS ... 09/02/2010. Tax Free Exchange........................ ........................... ...........493,562 ...........500,000 ...........492,980 ..............493,141 ..................0 ...............421 ..................0 .................421 .................0 ...............493,562 ................0 ..................0 ..................0 ........40,609 09/15/2017.

14170T AA 9 CAREFUSION CORP SER 144A SR NTS............... ... 01/26/2010. CHASESECURITIES NEWYORK... ........................... ...........159,996 ...........145,000 ...........142,619 ..............142,698 ..................0 .................14 ..................0 ...................14 .................0 ...............142,712 ................0 .........17,284 .........17,284 ..........4,827 08/01/2019.
14170T AE 1 CAREFUSION CORP SER 144A SR NTS............... ... 02/05/2010. Tax Free Exchange........................ ........................... .............69,351 .............70,000 .............69,282 ................69,339 ..................0 .................13 ..................0 ...................13 .................0 .................69,351 ................0 ..................0 ..................0 ..........1,893 08/01/2014.
144141 CT 3 CAROLINA PWR & LT 1ST M  5.125% 09/15/13..... ... 02/18/2010. WALL STREET ACCESS............... ........................... ...........812,959 ...........739,000 ...........771,605 ..............765,480 ..................0 ..............(970) ..................0 ...............(970) .................0 ...............764,511 ................0 .........48,448 .........48,448 ........16,622 09/15/2013.
144141 CZ 9 CAROLINA PWR & LT BONDS 1ST MTG............... ... 01/28/2010. DIRECT.......................................... ........................... ...........512,560 ...........483,000 ...........482,556 ..............482,589 ..................0 ...................3 ..................0 ....................3 .................0 ...............482,592 ................0 .........29,967 .........29,967 ........14,008 01/15/2019.
147446 AM 0 CASE NEW HOLLAND INC SR  7.125% 03/01/14.. ... 01/06/2010. SCOTT STRINGFELLOW INC....... ........................... ...........442,613 ...........435,000 ...........340,500 ..............355,271 ..................0 ...............398 ..................0 .................398 .................0 ...............355,669 ................0 .........86,944 .........86,944 ........11,192 03/01/2014.
147448 AB 0 CASELLA WASTE SYSTEMS SR SUB NTS........... ... 08/27/2010. SCOTT STRINGFELLOW INC....... ........................... ...........469,069 ...........465,000 ...........495,225 ..............459,188 .........14,018 ...........(5,002) ..................0 ..............9,016 .................0 ...............468,203 ................0 ..............865 ..............865 ........49,116 02/01/2013.
149123 BQ 3 CATERPILLAR INC NTS  7.900% 12/15/18............ ... 02/26/2010. MCDONALD & COMPANY............. ........................... ...........708,565 ...........572,000 ...........686,349 ..............682,474 ..................0 ...........(1,594) ..................0 .............(1,594) .................0 ...............680,880 ................0 .........27,685 .........27,685 ..........9,540 12/15/2018.

14912L 3N 9 CATERPILLAR FIN SERV CORP MTN SER F........ ... 06/14/2010.
RBCDAINRAUSCHERINC
MINNEAP ........................... ...........323,274 ...........300,000 ...........310,849 ..............310,651 ..................0 ...........(1,640) ..................0 .............(1,640) .................0 ...............309,011 ................0 .........14,263 .........14,263 ..........7,679 12/07/2012.

15671B AB 7 CENVEO CORP SER 144A SR 10.500% 08/15/16.. ... 11/02/2010.
BANC OF AMERICA SECURITIES
LLC ........................... ...........176,800 ...........170,000 ...........173,400 ..............173,365 ..................0 ..............(485) ..................0 ...............(485) .................0 ...............172,880 ................0 ...........3,920 ...........3,920 ........21,817 08/15/2016.

165167 BE 6 CHESAPEAKE ENERGY CORP  6.875% 01/15/16. ... 06/21/2010. Call      102.2920............................ ........................... ...........255,730 ...........250,000 ...........255,375 ..............250,000 ...........2,088 ............3,642 ..................0 ..............5,730 .................0 ...............255,730 ................0 ..................0 ..................0 ........16,042 01/15/2016.
170257 AG 4 COUNTRYWIDE HOME LN SER 2006-16 CL 3A3.. ... 08/13/2010. PERSHING LLC............................. ........................... ...........457,148 ...........564,381 ...........562,000 ..............391,838 .......170,157 ...................3 ..................0 ..........170,160 .................0 ...............561,997 ................0 ......(104,849) ......(104,849) ........26,187 11/25/2036.
170257 AG 4 COUNTRYWIDE HOME LN SER 2006-16 CL 3A3.. ... 08/01/2010. Paydown........................................ ........................... .............86,801 .............86,801 .............86,435 ................60,264 .........26,170 ...............367 ..................0 ............26,537 .................0 .................86,801 ................0 ..................0 ..................0 ..........2,146 11/25/2036.
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171871 AE 6 CINCINNATI BELL INC SR   8.375% 01/15/14........ ... 04/14/2010. Call      102.7920............................ ........................... ...........616,752 ...........600,000 ...........592,375 ..............591,597 ..................0 ..........25,155 ..................0 ............25,155 .................0 ...............616,752 ................0 ..................0 ..................0 ........37,548 01/15/2014.
171871 AH 9 CINCINNATI BELL INC SR   7.000% 02/15/15........ ... 11/17/2010. CHASESECURITIES NEWYORK... ........................... ...........199,000 ...........200,000 ...........196,750 ..............197,500 ..............305 ...............327 ..................0 .................632 .................0 ...............198,132 ................0 ..............868 ..............868 ........17,772 02/15/2015.
172441 AR 8 CINEMARK USA INC SER 144A SR NTS............... ... 01/22/2010. Tax Free Exchange........................ ........................... ...........390,571 ...........400,000 ...........390,240 ..............390,533 ..................0 .................38 ..................0 ...................38 .................0 ...............390,571 ................0 ..................0 ..................0 .................0 06/15/2019.

17275R AE 2 CISCO SYSTEMS INC SR NT  4.950% 02/15/19.... ... 09/15/2010.
BANC OF AMERICA SECURITIES
LLC ........................... ...........567,795 ...........500,000 ...........525,210 ..............524,988 ..................0 ...........(1,625) ..................0 .............(1,625) .................0 ...............523,362 ................0 .........44,433 .........44,433 ........27,156 02/15/2019.

172967 EL 1 CITIGROUP INC SR NTS  5.300% 10/17/12........... ... 06/03/2010.
BANC OF AMERICA SECURITIES
LLC ........................... ...........697,309 ...........675,000 ...........635,938 ..............642,229 ..................0 ............4,670 ..................0 ..............4,670 .................0 ...............646,899 ................0 .........50,410 .........50,410 ........22,956 10/17/2012.

172967 EM 9 CITIGROUP INC SR NTS  6.125% 11/21/17........... ... 02/12/2010.
CITIGROUPGBLMKTS/SALOMON
NE ........................... ...........173,028 ...........175,000 ...........178,201 ..............178,186 ..................0 ................(40) ..................0 .................(40) .................0 ...............178,145 ................0 ..........(5,118) ..........(5,118) ..........2,590 11/21/2017.

173067 EC 9 CITIGROUP COMM MTG SER 2004-C2 CL A3...... ... 07/13/2010. BAIRD ROBERT W & CO INC........ ........................... ...........106,739 ...........105,000 ...........105,522 ..............105,452 ..................0 ..................(8) ..................0 ...................(8) .................0 ...............105,444 ................0 ...........1,296 ...........1,296 ..........2,874 10/15/2041.
173067 EC 9 CITIGROUP COMM MTG SER 2004-C2 CL A3...... ... 12/01/2010. Paydown........................................ ........................... .............13,288 .............13,288 .............13,256 ................13,257 ..................0 .................31 ..................0 ...................31 .................0 .................13,288 ................0 ..................0 ..................0 .............582 10/15/2041.
17313U AE 9 CITIGROUP INC. BONDS  2.125% 04/30/12.......... ... 04/13/2010. GOLDMAN SACHS & CO NY......... ........................... ...........916,470 ...........900,000 ...........898,254 ..............898,728 ..................0 ...............154 ..................0 .................154 .................0 ...............898,882 ................0 .........17,588 .........17,588 ..........8,819 04/30/2012.
184496 AF 4 CLEAN HARBORS INC SR NT  7.625% 08/15/16... ... 09/28/2010. Call      103.0000............................ ........................... .............20,600 .............20,000 .............19,904 ................19,905 ..................0 ...............695 ..................0 .................695 .................0 .................20,600 ................0 ..................0 ..................0 ..........1,711 08/15/2016.

18911M AB 7 CLOUD PEAK ENERGY RES/FIN........................... ... 09/24/2010. Tax Free Exchange........................ ........................... ...........228,526 ...........230,000 ...........228,417 ..............228,424 ..................0 ...............102 ..................0 .................102 .................0 ...............228,526 ................0 ..................0 ..................0 ........16,237 12/15/2019.

190749 AE 1 CWCAPITAL COBALT SER 2006-C1 CL A4........... ... 09/14/2010.
PITTSBURGH NATIONAL BANK-
SECUR ........................... ........1,093,125 ........1,100,000 ........1,078,902 ...........1,079,615 ..................0 ...............194 ..................0 .................194 .................0 ............1,079,809 ................0 .........13,316 .........13,316 ........45,643 08/15/2048.

191219 BT 0 COCA-COLA ENTERPRISES SR NTS.................... ... 04/12/2010. BNY/SPECIAL PROCESSING #7... ........................... ........7,000,740 ........6,000,000 ........6,896,640 ...........6,793,401 ..................0 .........(50,309) ..................0 ...........(50,309) .................0 ............6,743,092 ................0 .......257,648 .......257,648 ......272,875 03/03/2014.
193459 AB 0 COLEMAN CABLE INC SR NT  9.875% 10/01/12... ... 02/03/2010. DIRECT.......................................... ........................... ...........279,300 ...........280,000 ...........253,400 ..............261,880 ..................0 ...............503 ..................0 .................503 .................0 ...............262,382 ................0 .........16,918 .........16,918 ..........9,370 10/01/2012.
19686T AA 5 COLT DEFENSE LLC COLT................................... ... 06/03/2010. Various........................................... ........................... ...........168,550 ...........210,000 ...........208,194 ..............208,217 ..................0 .................75 ..................0 ...................75 .................0 ...............208,292 ................0 ........(39,742) ........(39,742) ........10,590 11/15/2017.
20030N AE 1 COMCAST CORP NTS  5.300% 01/15/14............... ... 04/22/2010. JEFFERIES & CO BONDS DIR...... ........................... ...........227,365 ...........210,000 ...........212,283 ..............211,130 ..................0 ................(83) ..................0 .................(83) .................0 ...............211,047 ................0 .........16,318 .........16,318 ..........8,719 01/15/2014.

20030N AP 6 COMCAST CORP BONDS  6.500% 01/15/17......... ... 11/18/2010.
BNP PARIBAS SECURITIES
CORP/FI ........................... .............59,237 .............50,000 .............49,891 ................49,919 ..................0 ...................8 ..................0 ....................8 .................0 .................49,928 ................0 ...........9,309 ...........9,309 ..........4,406 01/15/2017.

20030N AW 1 COMCAST CORP NTS  5.700% 05/15/18............... ... 08/10/2010. GOLDMAN SACHS & CO NY......... ........................... ...........535,184 ...........475,000 ...........474,525 ..............474,567 ..................0 .................25 ..................0 ...................25 .................0 ...............474,592 ................0 .........60,592 .........60,592 ........20,078 05/15/2018.
200340 AM 9 COMERICA INC FLT RT SR   0.663% 07/27/10...... ... 04/09/2010. BNP PARIBAS SECURITIES BOND ........................... ...........607,872 ...........608,000 ...........522,880 ..............578,466 ..................0 ..........14,508 ..................0 ............14,508 .................0 ...............592,975 ................0 .........14,898 .........14,898 ..........1,247 07/27/2010.
20034D HU 6 COMERICA BANK SR SER BANK NTS.................. ... 04/09/2010. JEFFERIES & CO BONDS DIR...... ........................... ...........296,981 ...........297,000 ...........268,785 ..............288,723 ..................0 ............6,609 ..................0 ..............6,609 .................0 ...............295,332 ................0 ...........1,649 ...........1,649 .............342 05/10/2010.

20162U AA 3
COMMERCIAL BARGE LINE CO SER 144A SR
NTS ... 01/19/2010. Tax Free Exchange........................ ........................... ...........252,750 ...........265,000 ...........252,230 ..............252,701 ..................0 .................50 ..................0 ...................50 .................0 ...............252,750 ................0 ..................0 ..................0 ........17,299 07/15/2017.

201730 AW 8 COMMERCIAL MTG ASSET TR SER..................... ... 06/17/2010. Paydown........................................ ........................... .............19,734 .............19,734 .............19,974 ................19,713 ..................0 .................21 ..................0 ...................21 .................0 .................19,734 ................0 ..................0 ..................0 .............422 11/17/2032.
20453E AC 3 COMPLETE PRODUCTION SERV INC SR NTS..... ... 10/20/2010. BARCLAYS CAPITAL INC.............. ........................... ...........158,438 ...........150,000 ...........143,250 ..............144,392 ..................0 ...............499 ..................0 .................499 .................0 ...............144,891 ................0 .........13,547 .........13,547 ........10,333 12/15/2016.
205363 AK 0 COMPUTER SCIENCES CORP SR NTS................ ... 10/15/2010. DIRECT.......................................... ........................... .............97,412 .............90,000 .............89,943 ................90,037 ..................0 ...................5 ..................0 ....................5 .................0 .................90,042 ................0 ...........7,370 ...........7,370 ..........5,431 03/15/2013.
205363 AL 8 COMPUTER SCIENCES CORP SR NTS................ ... 01/27/2010. GOLDMAN SACHS & CO NY......... ........................... ...........168,153 ...........150,000 ...........149,244 ..............149,286 ..................0 ...................6 ..................0 ....................6 .................0 ...............149,292 ................0 .........18,861 .........18,861 ..........3,683 03/15/2018.
20605P AA 9 CONCHO RESOURCES INC SR  8.625% 10/01/17 ... 11/17/2010. KING CL & ASSOCIATES.............. ........................... ...........290,925 ...........270,000 ...........272,534 ..............272,425 ..................0 ..............(336) ..................0 ...............(336) .................0 ...............272,089 ................0 .........18,836 .........18,836 ........27,428 10/01/2017.
208251 AE 8 CONOCO INC  6.950% 04/15/29............................. ... 11/16/2010. Various........................................... ........................... ...........931,912 ...........764,000 ...........772,567 ..............770,631 ..................0 .................52 ..................0 ...................52 .................0 ...............770,683 ................0 .......161,229 .......161,229 ........50,265 04/15/2029.
20825R AB 7 CONOCOPHILLIPS AUS FDG   5.500% 04/15/13... ... 09/08/2010. DUNCAN WILLIAMS INC............... ........................... ........9,403,975 ........8,500,000 ........8,417,635 ...........8,457,260 ..................0 ............8,434 ..................0 ..............8,434 .................0 ............8,465,694 ................0 .......938,281 .......938,281 ......425,944 04/15/2013.
209111 DF 7 CONSOLIDATED EDISON CO OF NY AMBAC INS ... 04/09/2010. MCDONALD & COMPANY............. ........................... ...........373,272 ...........372,000 ...........441,432 ..............376,474 ..................0 ...........(3,841) ..................0 .............(3,841) .................0 ...............372,634 ................0 ..............638 ..............638 ........13,685 05/01/2010.
209111 DG 5 CONSOLIDATED EDISON CO OF NY MBIA INS.... ... 04/09/2010. JEFFERIES & CO BONDS DIR...... ........................... ...........388,335 ...........387,000 ...........468,354 ..............391,692 ..................0 ...........(4,028) ..................0 .............(4,028) .................0 ...............387,665 ................0 ..............670 ..............670 ........14,237 05/01/2010.
209111 EV 1 CONSOLIDATED EDISON CO OF NY SR NTS...... ... 04/16/2010. WALL STREET ACCESS............... ........................... ........1,117,955 ...........938,000 ...........934,642 ..............934,893 ..................0 .................77 ..................0 ...................77 .................0 ...............934,969 ................0 .......182,986 .......182,986 ........25,990 12/01/2018.
212015 AA 9 CONTINENTAL RESOURCES INC......................... ... 02/09/2010. Tax Free Exchange........................ ........................... ...........496,982 ...........500,000 ...........496,900 ..............496,957 ..................0 .................25 ..................0 ...................25 .................0 ...............496,982 ................0 ..................0 ..................0 .................0 10/01/2019.
222074 AB 2 COUCHE-TARD FINANCE LP SR SUB NTS.......... ... 12/15/2010. Call      101.2500............................ ........................... ...........354,375 ...........350,000 ...........353,851 ..............351,185 ..................0 ............3,190 ..................0 ..............3,190 .................0 ...............354,375 ................0 ..................0 ..................0 ........26,250 12/15/2013.

22237L PA 4 COUNTRYWIDE HOME LN MTN SER L................. ... 03/23/2010.
BANC OF AMERICA SECURITIES
LLC ........................... .............41,170 .............40,000 .............35,150 ................37,921 ..................0 ...............375 ..................0 .................375 .................0 .................38,297 ................0 ...........2,874 ...........2,874 .............818 03/22/2011.

224044 BV 8 COX COMMUNICATIONS INC SER 144A BOND... ... 09/23/2010. DUNCAN WILLIAMS INC............... ........................... ...........265,500 ...........200,000 ...........199,226 ..............199,242 ..................0 ...................5 ..................0 ....................5 .................0 ...............199,247 ................0 .........66,253 .........66,253 ........18,006 03/01/2039.
22540V NJ 7 CREDIT SUISSE FIRST BOSTON.......................... ... 12/01/2010. Paydown........................................ ........................... .............49,051 .............49,051 .............50,001 ................49,957 ..................0 ..............(906) ..................0 ...............(906) .................0 .................49,051 ................0 ..................0 ..................0 ..........1,456 08/15/2036.
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22540V P2 2 CREDIT SUISSE FIRST BOSTON.......................... ... 09/14/2010.
PITTSBURGH NATIONAL BANK-
SECUR ........................... ...........495,188 ...........475,000 ...........521,461 ..............514,429 ..................0 ..............(738) ..................0 ...............(738) .................0 ...............513,691 ................0 ........(18,503) ........(18,503) ........23,063 04/15/2037.

226566 AC 1 CRICKET COMMUNICATIONS INC SR NTS.......... ... 11/23/2010. DIRECT.......................................... ........................... ...........319,495 ...........310,000 ...........305,350 ..............306,286 ..................0 ...............564 ..................0 .................564 .................0 ...............306,850 ................0 .........12,645 .........12,645 ........30,516 11/01/2014.
228188 AB 4 CROWN AMERICAS SR NTS  7.625% 11/15/13..... ... 02/03/2010. SCOTT STRINGFELLOW INC....... ........................... ...........248,400 ...........240,000 ...........231,850 ..............233,361 ..................0 ...............146 ..................0 .................146 .................0 ...............233,507 ................0 .........14,893 .........14,893 ..........1,932 11/15/2013.
23331A BA 6 D.R. HORTON INC SR NTS  9.750% 09/15/10....... ... 09/15/2010. Maturity.......................................... ........................... ...........220,000 ...........220,000 ...........218,976 ..............219,715 ..................0 ...............285 ..................0 .................285 .................0 ...............220,000 ................0 ..................0 ..................0 ........21,450 09/15/2010.
233393 AB 3 DA-LITE SCREEN CO INC SR NTS........................ ... 05/17/2010. Call      100.0000............................ ........................... ...........175,000 ...........175,000 ...........185,300 ..............173,469 ...........2,784 ...........(1,252) ..................0 ..............1,532 .................0 ...............175,000 ................0 ..................0 ..................0 ..........8,405 05/15/2011.
23833N AF 1 DAVE & BUSTERS INC SR N 11.250% 03/15/14.... ... 07/01/2010. Call      105.6250............................ ........................... ...........448,906 ...........425,000 ...........343,963 ..............351,567 ..................0 ..........97,340 ..................0 ............97,340 .................0 ...............448,906 ................0 ..................0 ..................0 ........37,984 03/15/2014.
23918K AH 1 DAVITA INC SR SUB NTS  7.250% 03/15/15.......... ... 10/20/2010. DIRECT.......................................... ........................... ...........504,375 ...........500,000 ...........472,563 ..............476,658 ..................0 ............2,912 ..................0 ..............2,912 .................0 ...............479,569 ................0 .........24,806 .........24,806 ........39,774 03/15/2015.
244199 BC 8 DEERE & CO NTS  4.375% 10/16/19...................... ... 01/14/2010. BAIRD ROBERT W & CO INC........ ........................... ........2,512,275 ........2,500,000 ........2,486,400 ...........2,486,632 ..................0 .................57 ..................0 ...................57 .................0 ............2,486,689 ................0 .........25,586 .........25,586 ........28,559 10/16/2019.
24422E QD 4 JOHN DEERE CAPITAL CORP MTN SER D.......... ... 02/02/2010. MIZUHO SECURITIES USA INC.... ........................... ...........370,233 ...........345,000 ...........342,254 ..............343,264 ..................0 .................88 ..................0 ...................88 .................0 ...............343,352 ................0 .........26,881 .........26,881 ..........5,589 10/17/2011.
245217 AQ 7 DEL MONTE FOODS CORP SER 144A SR NTS.... ... 07/06/2010. Tax Free Exchange........................ ........................... ...........491,839 ...........500,000 ...........491,360 ..............491,507 ..................0 ...............332 ..................0 .................332 .................0 ...............491,839 ................0 ..................0 ..................0 ........28,646 10/15/2019.
247367 BH 7 DELTA AIRLINES INC CL A EQUIP TR.................. ... 08/10/2010. Redemption      100.0000................ ........................... ...............6,279 ...............6,279 ...............6,279 ..................6,279 ..................0 ...................0 ..................0 ....................0 .................0 ..................6,279 ................0 ..................0 ..................0 .............317 08/10/2022.
251510 LF 8 DEUTSCHE ALT-A SEC INC MTG.......................... ... 12/01/2010. Paydown........................................ ........................... .............60,822 .............60,822 .............45,654 ................46,164 ..................0 ..........14,658 ..................0 ............14,658 .................0 .................60,822 ................0 ..................0 ..................0 ..........1,165 02/25/2036.

25389M AB 5 DIGITALGLOBE INC SER 14 10.500% 05/01/14..... ... 06/18/2010. Tax Free Exchange........................ ........................... ...........280,968 ...........285,000 ...........280,067 ..............280,592 ..................0 ...............376 ..................0 .................376 .................0 ...............280,968 ................0 ..................0 ..................0 ........18,869 05/01/2014.
25468P BX 3 WALT DISNEY CO.  6.375% 03/01/12.................... ... 05/21/2010. Various........................................... ........................... ........4,806,481 ........4,429,000 ........4,787,374 ...........4,683,180 ..................0 .........(44,368) ..................0 ...........(44,368) .................0 ............4,638,812 ................0 .......167,669 .......167,669 ......205,713 03/01/2012.

254709 AD 0 DISCOVER FINANCIAL SERVICES SR NTS.......... ... 02/25/2010.
BANC OF AMERICA SECURITIES
LLC ........................... ...........294,008 ...........305,000 ...........250,863 ..............252,938 ..................0 ...............808 ..................0 .................808 .................0 ...............253,746 ................0 .........40,262 .........40,262 ..........4,372 06/12/2017.

26138E AL 3 DR PEPPER SNAPPLE GROUP SR NTS............... ... 02/03/2010.
WACHOVIA CAPITAL MARKETS
LLC ........................... ...........556,388 ...........555,000 ...........554,795 ..............554,797 ..................0 ...................7 ..................0 ....................7 .................0 ...............554,804 ................0 ...........1,584 ...........1,584 ..........1,703 12/21/2012.

263534 BV 0 DUPONT E I DE NEMOURS & CO SR NTS............ ... 10/21/2010. Call      115.1595............................ ........................... ...........306,324 ...........266,000 ...........264,752 ..............265,001 ..................0 ..........41,323 ..................0 ............41,323 .................0 ...............306,324 ................0 ..................0 ..................0 ........19,795 01/15/2014.

264399 EF 9 DUKE ENERGY CORP  5.625% 11/30/12............... ... 09/15/2010.
PITTSBURGH NATIONAL BANK-
SECUR ........................... ...........109,140 ...........100,000 .............99,040 ................99,664 ..................0 ..............(181) ..................0 ...............(181) .................0 .................99,483 ................0 ...........9,657 ...........9,657 ..........4,531 11/30/2012.

26442C AG 9 DUKE ENERGY CAROLINAS BONDS MTG SER C ... 04/16/2010. WALL STREET ACCESS............... ........................... ...........475,220 ...........402,000 ...........400,834 ..............400,927 ..................0 .................27 ..................0 ...................27 .................0 ...............400,953 ................0 .........74,267 .........74,267 ........12,194 11/15/2018.
26816L AD 4 DYNEGY HOLDINGS INC SR   6.875% 04/01/11... ... 12/03/2010. Broadpoint Capital.......................... ........................... ...........250,625 ...........250,000 ...........241,875 ..............246,635 ..................0 ............2,494 ..................0 ..............2,494 .................0 ...............249,128 ................0 ...........1,497 ...........1,497 ........20,386 04/01/2011.

26882P BB 7
ERAC USA FINANCE COMPANY SER 144A SR
NTS ... 02/17/2010. BTIG LLC  JERSEY CITY............... ........................... ........3,964,513 ........3,700,000 ........3,712,620 ...........3,712,862 ..................0 ..............(195) ..................0 ...............(195) .................0 ............3,712,667 ................0 .......251,846 .......251,846 ........83,211 10/15/2017.

26884L AA 7 EQT CORP NTS  8.125% 06/01/19......................... ... 04/07/2010.
BARCLAYS CAPITAL INC/FIXED
INC ........................... .............77,247 .............65,000 .............64,784 ................64,798 ..................0 ...................4 ..................0 ....................4 .................0 .................64,802 ................0 .........12,445 .........12,445 ..........1,922 06/01/2019.

269279 AB 1 EXCO RESOURCES INC SR N  7.250% 01/15/11.. ... 10/15/2010. Call      100.0000............................ ........................... ...........350,000 ...........350,000 ...........360,108 ..............349,125 ..............962 ................(87) ..................0 .................875 .................0 ...............350,000 ................0 ..................0 ..................0 ........31,719 01/15/2011.

278265 AC 7 EATON VANCE CORP SR NTS  6.500% 10/02/17. ... 09/15/2010.
PITTSBURGH NATIONAL BANK-
SECUR ........................... ...........350,130 ...........300,000 ...........299,586 ..............299,658 ..................0 .................25 ..................0 ...................25 .................0 ...............299,683 ................0 .........50,447 .........50,447 ........18,850 10/02/2017.

27876G AY 4 ECHOSTAR DBS CORP SR NT  6.625% 10/01/14. ... 01/08/2010. CHASESECURITIES NEWYORK... ........................... ...........763,125 ...........750,000 ...........710,375 ..............718,235 ..................0 ...............179 ..................0 .................179 .................0 ...............718,413 ................0 .........44,712 .........44,712 ........14,078 10/01/2014.

281023 AN 1 EDISON MISSION ENERGY N  7.500% 06/15/13... ... 03/10/2010.
CREDIT SUISSE FIRST BOSTON
COR ........................... ...........138,375 ...........150,000 ...........129,563 ..............132,101 ..................0 ...............868 ..................0 .................868 .................0 ...............132,968 ................0 ...........5,407 ...........5,407 ..........2,813 06/15/2013.

281023 AR 2 EDISON MISSION ENERGY SR NTS..................... ... 03/17/2010. Various........................................... ........................... ...........275,000 ...........350,000 ...........350,000 ..............297,500 .........52,500 ...................0 ..................0 ............52,500 .................0 ...............350,000 ................0 ........(75,000) ........(75,000) ..........7,223 06/15/2016.
281023 AU 5 EDISON MISSION ENERGY SR NTS..................... ... 08/03/2010. Various........................................... ........................... ...........463,050 ...........660,000 ...........656,457 ..............521,400 .......135,666 ...............129 ..................0 ..........135,795 .................0 ...............657,196 ................0 ......(194,146) ......(194,146) ........22,068 05/15/2017.

281023 AX 9 EDISON MISSION ENERGY SR NTS..................... ... 03/02/2010.
CREDIT SUISSE FIRST BOSTON
COR ........................... ...........211,500 ...........300,000 ...........239,000 ..............226,857 .........13,908 ...............646 ..................0 ............14,554 .................0 ...............241,412 ................0 ........(29,912) ........(29,912) ..........6,600 05/15/2019.

28336L BS 7 EL PASO CORP SR NTS 12.000% 12/12/13........... ... 09/24/2010. Taxable Exchange.......................... ........................... ...........200,152 ...........150,000 ...........176,063 ..............175,875 ................44 ...........(4,285) ..................0 .............(4,241) .................0 ...............171,635 ................0 .........28,517 .........28,517 ........14,100 12/12/2013.
29255W AG 5 ENCORE ACQUISITION CO SR SUB NTS............. ... 03/10/2010. DIRECT.......................................... ........................... ...........505,000 ...........500,000 ...........497,873 ..............498,682 ..................0 .................38 ..................0 ...................38 .................0 ...............498,720 ................0 ...........6,280 ...........6,280 ........19,583 07/15/2015.
292680 AC 9 ENERGY FUTURE HOLDINGS SR NTS................. ... 03/17/2010. MORGANSTANLEY&COINC NY.... ........................... ...........142,200 ...........180,000 ...........126,311 ..............128,635 ..................0 ...............700 ..................0 .................700 .................0 ...............129,334 ................0 .........12,866 .........12,866 ..........7,667 11/01/2017.
29379V AC 7 ENTERPRISE PRODUCTS OPERATING SR NTS. ... 01/26/2010. UBS SECURITIES LLC.................. ........................... .............54,954 .............50,000 .............51,658 ................51,599 ..................0 ................(10) ..................0 .................(10) .................0 .................51,589 ................0 ...........3,365 ...........3,365 ..........1,616 01/31/2019.
296313 AA 7 ESCO CORP SER 144A SR N  8.625% 12/15/13.... ... 12/21/2010. Call      104.3130............................ ........................... ...........427,683 ...........410,000 ...........408,988 ..............401,753 ...........5,190 ..........20,740 ..................0 ............25,930 .................0 ...............427,683 ................0 ..................0 ..................0 ........35,952 12/15/2013.

297425 AD 2 ESTERLINE TECHNOLOGIES CORP SR SUB NTS ... 05/03/2010. PERSHING LLC............................. ........................... ...........254,375 ...........250,000 ...........253,298 ..............250,795 ..................0 ..............(181) ..................0 ...............(181) .................0 ...............250,614 ................0 ...........3,761 ...........3,761 ..........7,589 06/15/2013.
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30161N AC 5 EXELON CORP  5.625% 06/15/35.......................... ... 12/02/2010.
ADPCLEARING&OUTSOURCING
SER ........................... ...............9,526 .............10,000 ...............9,297 ..................9,335 ..................0 .................11 ..................0 ...................11 .................0 ..................9,346 ................0 ..............180 ..............180 .............550 06/15/2035.

31331F AU 5 FEDERAL EXPRESS SER 1997-1 CL A.................. ... 01/15/2010. Redemption      100.0000................ ........................... .............53,871 .............53,871 .............62,837 ................56,878 ..................0 ...........(3,007) ..................0 .............(3,007) .................0 .................53,871 ................0 ..................0 ..................0 ..........2,020 01/15/2018.

314275 AA 6 FEDERATED RETAIL HLDGS SR NTS................... ... 01/22/2010.
BANC OF AMERICA SECURITIES
LLC ........................... ...........628,800 ...........655,000 ...........483,994 ..............495,249 ..................0 ............1,099 ..................0 ..............1,099 .................0 ...............496,348 ................0 .......132,452 .......132,452 ..........6,011 12/01/2016.

31430Q AZ 0 FELCOR LODGING LP SER 144A SR NTS............ ... 03/16/2010. Tax Free Exchange........................ ........................... ...........311,668 ...........345,000 ...........309,244 ..............310,588 ..................0 ............1,081 ..................0 ..............1,081 .................0 ...............311,668 ................0 ..................0 ..................0 .................0 10/01/2014.

315292 AG 7 FERRELLGAS PATNERS LP SER 144A SR NTS... ... 04/06/2010.
BANC OF AMERICA SECURITIES
LLC ........................... ...........201,400 ...........190,000 ...........187,338 ..............187,411 ..................0 .................77 ..................0 ...................77 .................0 ...............187,488 ................0 .........13,912 .........13,912 ..........9,873 10/01/2017.

315292 AG 7 FERRELLGAS PATNERS LP SER 144A SR NTS... ... 07/08/2010. Tax Free Exchange........................ ........................... ...........246,772 ...........250,000 ...........246,498 ..............246,593 ..................0 ...............178 ..................0 .................178 .................0 ...............246,772 ................0 ..................0 ..................0 ........18,630 10/01/2017.
31529M AA 6 FERRELLGAS PARTNERS LP SR NTS.................. ... 04/13/2010. DIRECT.......................................... ........................... ...........541,519 ...........550,000 ...........502,563 ..............510,861 ..................0 ............3,948 ..................0 ..............3,948 .................0 ...............514,809 ................0 .........26,710 .........26,710 ........15,774 06/15/2012.

345397 TY 9 FORD MOTOR CREDIT CO  7.250% 10/25/11....... ... 01/15/2010.
CAROLINA SECURITIES
CORPORATIO ........................... ...........275,400 ...........270,000 ...........242,775 ..............254,634 ..................0 ...............405 ..................0 .................405 .................0 ...............255,039 ................0 .........20,361 .........20,361 ..........4,622 10/25/2011.

345397 TZ 6 FORD MOTOR CREDIT CO  7.000% 10/01/13....... ... 02/11/2010.
DEUTSCHE BANC ALEX BROWN
INC ........................... ...........116,400 ...........120,000 ...........104,550 ..............110,724 ..................0 ...............267 ..................0 .................267 .................0 ...............110,991 ................0 ...........5,409 ...........5,409 ..........3,173 10/01/2013.

346091 AS 0 FOREST OIL CORP SR NTS  8.000% 12/15/11...... ... 08/12/2010.
ADPCLEARING&OUTSOURCING
SER ........................... ...........496,550 ...........475,000 ...........492,400 ..............484,310 ..................0 ...........(2,854) ..................0 .............(2,854) .................0 ...............481,456 ................0 .........15,095 .........15,095 ........25,529 12/15/2011.

35671D AS 4
FREEPORT MCMORAN COPPER & GOLD SR
NTS ... 11/15/2010. Various........................................... ........................... ........3,895,563 ........3,475,000 ........3,634,888 ...........3,620,553 ..................0 ...........(6,526) ..................0 .............(6,526) .................0 ............3,614,027 ................0 .......281,536 .......281,536 ......159,433 04/01/2017.

35906A AA 6 FRONTIER COMMUNICATIONS CORP SR NTS... ... 03/25/2010. SCOTT STRINGFELLOW INC....... ........................... ...........314,250 ...........300,000 ...........287,250 ..............288,658 ..................0 ...............523 ..................0 .................523 .................0 ...............289,182 ................0 .........25,068 .........25,068 ........10,244 05/01/2014.
36159R AB 9 GEO GROUP INC SER 144A SR NTS.................... ... 10/22/2010. Tax Free Exchange........................ ........................... ...........493,952 ...........500,000 ...........493,340 ..............493,458 ..................0 ...............495 ..................0 .................495 .................0 ...............493,952 ................0 ..................0 ..................0 ........39,589 10/15/2017.

361849 YU 0 GMAC COMMERCIAL MTG SEC............................ ... 09/14/2010.
PITTSBURGH NATIONAL BANK-
SECUR ........................... ...........823,438 ...........775,000 ...........760,983 ..............761,832 ..................0 ...............180 ..................0 .................180 .................0 ...............762,012 ................0 .........61,425 .........61,425 ........34,160 05/10/2040.

36186C AL 7 ALLY FINANCIAL INC SER 144A SUB NTS............ ... 01/04/2010. Tax Free Exchange........................ ........................... .............29,205 .............61,000 .............28,060 ................29,194 ..................0 .................11 ..................0 ...................11 .................0 .................29,205 ................0 ..................0 ..................0 .................0 12/31/2018.
36186C AN 3 ALLY FINANCIAL INC SER 144A SR NTS.............. ... 01/04/2010. Tax Free Exchange........................ ........................... .............96,605 .............97,000 .............87,300 ................96,526 ..................0 .................79 ..................0 ...................79 .................0 .................96,605 ................0 ..................0 ..................0 .................0 01/19/2010.
36186C AP 8 ALLY FINANCIAL INC SER 144A SR NTS.............. ... 01/04/2010. Tax Free Exchange........................ ........................... .............35,046 .............51,000 .............34,170 ................35,038 ..................0 ...................8 ..................0 ....................8 .................0 .................35,046 ................0 ..................0 ..................0 .................0 12/31/2018.
36186C AW 3 ALLY FINANCIAL INC SER 144A SR NTS.............. ... 01/04/2010. Tax Free Exchange........................ ........................... ...........105,578 ...........156,000 .............99,255 ..............105,521 ..................0 .................57 ..................0 ...................57 .................0 ...............105,578 ................0 ..................0 ..................0 .................0 12/01/2014.
36186C BB 8 ALLY FINANCIAL INC SER 144A SR NTS.............. ... 01/04/2010. Tax Free Exchange........................ ........................... ...........134,886 ...........161,000 ...........122,553 ..............134,777 ..................0 ...............109 ..................0 .................109 .................0 ...............134,886 ................0 ..................0 ..................0 .................0 09/15/2011.
36190Q AA 4 GXS WORLDWIDE INC SER 144A SR NTS........... ... 09/13/2010. Tax Free Exchange........................ ........................... ...........285,370 ...........290,000 ...........284,850 ..............284,497 ..............370 ...............503 ..................0 .................873 .................0 ...............285,370 ................0 ..................0 ..................0 ........20,421 06/15/2015.

36228C VQ 3 GS MTG SEC CORP  II SER 2005-GG4 CL A3....... ... 09/14/2010.
PITTSBURGH NATIONAL BANK-
SECUR ........................... ...........503,750 ...........500,000 ...........502,491 ..............502,188 ..................0 ................(48) ..................0 .................(48) .................0 ...............502,139 ................0 ...........1,611 ...........1,611 ........18,297 07/10/2039.

362341 LC 1 GOLDMAN SACHS RES MTG LN TR..................... ... 08/12/2010. MORGANSTANLEY&COINC NY.... ........................... ...........562,480 ...........624,762 ...........603,808 ..............604,623 ..................0 ...............538 ..................0 .................538 .................0 ...............605,160 ................0 ........(42,680) ........(42,680) ........19,643 10/25/2035.
362341 LC 1 GOLDMAN SACHS RES MTG LN TR..................... ... 08/01/2010. Paydown........................................ ........................... ...........125,959 ...........125,959 ...........121,734 ..............121,898 ..................0 ............4,060 ..................0 ..............4,060 .................0 ...............125,959 ................0 ..................0 ..................0 ..........2,487 10/25/2035.
36242D FT 5 GSR MTG LN TR SER 2004-11 CL 2A2.................. ... 12/01/2010. Paydown........................................ ........................... .............69,340 .............69,340 .............57,553 ................57,990 ..................0 ..........11,351 ..................0 ............11,351 .................0 .................69,340 ................0 ..................0 ..................0 ..........1,133 09/25/2034.

36297T AE 2 GSR MTG LN TR SER 2006-AR2 CL 111A1........... ... 08/12/2010.
BANC OF AMERICA SECURITIES
LLC ........................... ...........431,679 ...........589,323 ...........584,027 ..............432,899 .......150,238 ...........(3,772) ..................0 ..........146,466 .................0 ...............579,365 ................0 ......(147,686) ......(147,686) ........23,745 04/25/2036.

36297T AE 2 GSR MTG LN TR SER 2006-AR2 CL 111A1........... ... 08/01/2010. Paydown........................................ ........................... .............69,996 .............69,996 .............69,367 ................51,417 .........17,844 ...............735 ..................0 ............18,579 .................0 .................69,996 ................0 ..................0 ..................0 ..........1,624 04/25/2036.
364725 AM 3 GANNETT CO INC SER 144A SR NTS................... ... 10/04/2010. Tax Free Exchange........................ ........................... ...........272,652 ...........275,000 ...........272,131 ..............272,232 ..................0 ...............420 ..................0 .................420 .................0 ...............272,652 ................0 ..................0 ..................0 ........24,196 11/15/2014.

36828Q KP 0 GE CAPITAL COMM MTG CORP........................... ... 02/11/2010.
BANC OF AMERICA SECURITIES
LLC ........................... ...........800,000 ...........800,000 ...........803,995 ..............803,638 ..................0 ..................(8) ..................0 ...................(8) .................0 ...............803,630 ................0 ..........(3,630) ..........(3,630) ..........7,732 06/10/2048.

369604 AY 9 GENERAL ELECTRIC CO  5.000% 02/01/13.......... ... 10/12/2010. BEAR STEARNS & CO.................. ........................... .............21,763 .............20,000 .............20,512 ................20,217 ..................0 ................(53) ..................0 .................(53) .................0 .................20,165 ................0 ...........1,598 ...........1,598 ..........1,204 02/01/2013.

36962G 3K 8 GENERAL ELECTRIC CAP CORP SR MTN SER A ... 02/03/2010.
CITIGROUP GLOBAL MARKETS
INC ........................... ...........533,190 ...........500,000 ...........539,080 ..............537,749 ..................0 ...........(1,367) ..................0 .............(1,367) .................0 ...............536,381 ................0 ..........(3,191) ..........(3,191) ..........7,948 10/19/2012.
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36962G 4D 3 GENERAL ELECTRIC CAP CORP SR MTN........... ... 06/03/2010. Various........................................... ........................... ........6,308,850 ........6,000,000 ........6,115,230 ...........6,113,003 ..................0 ...........(2,708) ..................0 .............(2,708) .................0 ............6,110,295 ................0 .......198,555 .......198,555 ......276,000 08/07/2019.
36962G 4E 1 GENERAL ELECTRIC CAP CORP NTS.................. ... 01/21/2010. Various........................................... ........................... ...........672,602 ...........655,000 ...........674,882 ..............674,446 ..................0 ..............(420) ..................0 ...............(420) .................0 ...............674,026 ................0 ..........(1,424) ..........(1,424) ........10,169 08/13/2012.
370442 BT 1 GENERAL MOTORS CORP  8.375% 07/15/33....... ... 10/29/2010.

PENSONFINANCIALSERVICESIN
C ........................... .............68,400 ...........190,000 .............33,250 ................33,315 ..................0 ...................3 ..................0 ....................3 .................0 .................33,318 ................0 .........35,082 .........35,082 .................0 07/15/2033.

37247D AK 2 GENWORTH FINANCIAL INC SR NTS................... ... 02/23/2010. MORGANSTANLEY&COINC NY.... ........................... ...........519,400 ...........560,000 ...........367,975 ..............373,621 ..................0 ............1,939 ..................0 ..............1,939 .................0 ...............375,560 ................0 .......143,840 .......143,840 ..........9,526 05/22/2018.
37250W AA 6 GEOEYE INC SER 144A SR   9.625% 10/01/15...... ... 02/08/2010. Various........................................... ........................... ...........833,750 ...........820,000 ...........815,113 ..............812,252 ...........3,131 .................69 ..................0 ..............3,200 .................0 ...............815,453 ................0 .........18,297 .........18,297 ........25,838 10/01/2015.

37252C AA 8 GEOKINETICS HOLDINGS INC SER 1S NTS........ ... 06/08/2010.
RBCDAINRAUSCHERINC
MINNEAP ........................... ...........159,600 ...........190,000 ...........186,377 ..............186,390 ..................0 ...............245 ..................0 .................245 .................0 ...............186,636 ................0 ........(27,036) ........(27,036) ..........8,614 12/15/2014.

37252C AA 8 GEOKINETICS HOLDINGS INC SER 1S NTS........ ... 10/13/2010. Tax Free Exchange........................ ........................... .............98,338 ...........100,000 .............98,093 ................98,100 ..................0 ...............237 ..................0 .................237 .................0 .................98,338 ................0 ..................0 ..................0 ..........7,854 12/15/2014.
37944F AB 3 GLOBAL CASH ACCESS/FINANCE SR SUB NTS.. ... 05/03/2010. Call      100.0000............................ ........................... .............47,000 .............47,000 .............48,821 ................46,824 ..............337 ..............(161) ..................0 .................176 .................0 .................47,000 ................0 ..................0 ..................0 ..........2,605 03/15/2012.
38141E A2 5 GOLDMAN SACHS GROUP INC SR NTS.............. ... 05/26/2010. Various........................................... ........................... ...........458,134 ...........417,000 ...........494,812 ..............494,367 ..................0 ...........(2,796) ..................0 .............(2,796) .................0 ...............491,571 ................0 ........(33,437) ........(33,437) ........24,836 02/15/2019.

38141E A4 1 GOLDMAN SACHS GROUP INC SR NTS.............. ... 03/26/2010.
MERRILL LYNCH
PROFESSIONAL CLE ........................... ...........160,701 ...........155,000 ...........160,764 ..............160,509 ..................0 ..............(501) ..................0 ...............(501) .................0 ...............160,008 ................0 ..............693 ..............693 ..........3,871 08/01/2012.

38141G ES 9 GOLDMAN SACHS GROUP INC SUB NTS............ ... 12/08/2010. BAIRD ROBERT W & CO INC........ ........................... ........1,936,380 ........2,000,000 ........1,962,760 ...........1,966,410 ..................0 ............1,104 ..................0 ..............1,104 .................0 ............1,967,514 ................0 ........(31,134) ........(31,134) ......167,922 01/15/2027.
38141G EU 4 GOLDMAN SACHS GROUP INC SUB NTS............ ... 04/27/2010. BARCLAYS CAPITAL INC.............. ........................... ...........281,039 ...........285,000 ...........268,793 ..............272,067 ..................0 ...............485 ..................0 .................485 .................0 ...............272,553 ................0 ...........8,486 ...........8,486 ........12,691 01/15/2017.
38141G FM 1 GOLDMAN SACHS GROUP INC SR NTS.............. ... 04/30/2010. GOLDMAN SACHS & CO NY......... ........................... .............67,794 .............65,000 .............68,642 ................68,542 ..................0 ..............(118) ..................0 ...............(118) .................0 .................68,424 ................0 .............(630) .............(630) ..........2,376 04/01/2018.

38144L AB 6 GOLDMAN SACHS GROUP INC SR NTS.............. ... 03/23/2010.
CITIGROUP GLOBAL MARKETS
INC ........................... ...........554,856 ...........515,000 ...........547,934 ..............546,777 ..................0 ..............(782) ..................0 ...............(782) .................0 ...............545,995 ................0 ...........8,861 ...........8,861 ........18,329 09/01/2017.

38239D AA 2 GOODMAN GLOBAL GRP INC SER....................... ... 08/26/2010. Tax Free Exchange........................ ........................... ...........245,434 ...........410,000 ...........230,505 ..............231,292 ..............414 ..........13,727 ..................0 ............14,141 .................0 ...............245,434 ................0 ..................0 ..................0 .................0 12/15/2014.
38869P AD 6 GRAPHIC PACKAGING INTL GLOBAL................... ... 10/01/2010. DIRECT.......................................... ........................... ...........197,666 ...........200,000 ...........206,750 ..............202,651 ..................0 ...........(1,182) ..................0 .............(1,182) .................0 ...............201,469 ................0 ..........(3,803) ..........(3,803) ........21,322 08/15/2013.
38869P AF 1 GRAPHIC PACKAGING INTL SR NTS.................... ... 01/25/2010. CHASE SECURITIES INC.............. ........................... ...........461,100 ...........435,000 ...........423,653 ..............423,818 ..................0 .................77 ..................0 ...................77 .................0 ...............423,895 ................0 .........37,205 .........37,205 ..........4,936 06/15/2017.
390064 AL 7 GREAT ATLANTIC & PACIFIC................................ ... 01/13/2010. Broadpoint Capital.......................... ........................... ...........128,125 ...........125,000 ...........121,731 ..............121,887 ..................0 .................19 ..................0 ...................19 .................0 ...............121,906 ................0 ...........6,219 ...........6,219 ..........6,517 08/01/2015.
396789 JR 1 GREENWICH CAP COMM FDG SER..................... ... 12/10/2010. Paydown........................................ ........................... ...........107,303 ...........107,303 ...........103,900 ..............107,138 ..................0 ...............165 ..................0 .................165 .................0 ...............107,303 ................0 ..................0 ..................0 .............785 01/10/2014.

396789 JS 9 GREENWICH CAP COMM FDG SER..................... ... 01/29/2010.
WACHOVIACAPITALMARKETSLL
C ........................... ...........588,750 ...........600,000 ...........602,987 ..............602,647 ..................0 ..................(1) ..................0 ...................(1) .................0 ...............602,645 ................0 ........(13,895) ........(13,895) ..........4,721 08/10/2042.

404030 AC 2 H&E EQUIPMENT SERVICES SR NTS.................. ... 08/31/2010.
WACHOVIA CAPITAL MARKETS
LLC ........................... ...........249,900 ...........255,000 ...........140,250 ..............148,703 ..................0 ............5,892 ..................0 ..............5,892 .................0 ...............154,595 ................0 .........95,305 .........95,305 ........24,204 07/15/2016.

404119 AX 7 HCA INC SR NTS  9.250% 11/15/16....................... ... 09/22/2010. Various........................................... ........................... ...........946,100 ...........880,000 ...........909,675 ..............908,226 ..................0 ..............(935) ..................0 ...............(935) .................0 ...............907,291 ................0 .........38,809 .........38,809 ........44,400 11/15/2016.
404119 BE 8 HCA INC SER 144A SR NTS  8.500% 04/15/19...... ... 01/21/2010. GOLDMAN SACHS & CO NY......... ........................... ...........434,000 ...........400,000 ...........387,020 ..............387,591 ..................0 .................60 ..................0 ...................60 .................0 ...............387,651 ................0 .........46,349 .........46,349 ..........9,539 04/15/2019.
404119 BG 3 HCA INC SER 144A SR NTS  7.875% 02/15/20...... ... 06/03/2010. Tax Free Exchange........................ ........................... ...........186,855 ...........190,000 ...........186,683 ..............186,764 ..................0 .................90 ..................0 ...................90 .................0 ...............186,855 ................0 ..................0 ..................0 ........12,136 02/15/2020.
406216 AH 4 HALLIBURTON CO SR NTS  8.750% 02/15/21....... ... 06/24/2010. DUNCAN WILLIAMS INC............... ........................... ........1,937,500 ........1,550,000 ........1,956,672 ...........1,948,484 ..................0 .........(12,937) ..................0 ...........(12,937) .................0 ............1,935,548 ................0 ...........1,952 ...........1,952 ......118,295 02/15/2021.
428236 AU 7 HEWLETT PACKARD CO SR N  4.250% 02/24/12. ... 09/23/2010. MIZUHO SECURITIES USA INC.... ........................... ...........320,125 ...........305,000 ...........304,866 ..............304,902 ..................0 .................33 ..................0 ...................33 .................0 ...............304,935 ................0 .........15,190 .........15,190 ........14,187 02/24/2012.
428236 AY 9 HEWLETT PACKARD CO SR N  2.950% 08/15/12. ... 02/24/2010. CHASE SECURITIES INC.............. ........................... ...........434,792 ...........420,000 ...........432,625 ..............432,415 ..................0 ..............(736) ..................0 ...............(736) .................0 ...............431,679 ................0 ...........3,113 ...........3,113 ..........6,746 08/15/2012.

437076 AN 2 HOME DEPOT INC SR NTS  5.200% 03/01/11....... ... 04/21/2010.
DEUTSCHE BANC ALEX BROWN
INC ........................... ...........155,682 ...........150,000 ...........150,653 ..............150,388 ..................0 ..............(100) ..................0 ...............(100) .................0 ...............150,288 ................0 ...........5,394 ...........5,394 ..........5,027 03/01/2011.

440543 AF 3 HORNBECK OFFSHORE SERVICES..................... ... 02/24/2010. Tax Free Exchange........................ ........................... ...........316,108 ...........325,000 ...........315,650 ..............315,971 ..................0 ...............137 ..................0 .................137 .................0 ...............316,108 ................0 ..................0 ..................0 .................0 09/01/2017.

44107T AF 3
HOST HOTELS & RESORTS LP SER 144A SR
NTS ... 06/07/2010. Tax Free Exchange........................ ........................... ...........354,343 ...........370,000 ...........352,888 ..............353,664 ..................0 ...............679 ..................0 .................679 .................0 ...............354,343 ................0 ..................0 ..................0 ........29,785 05/15/2017.

44643T AA 5 HUNTINGTON NATIONAL BANK NTS................... ... 08/02/2010. KING CL & ASSOCIATES.............. ........................... ...........496,875 ...........500,000 ...........394,500 ..............396,689 ..................0 ............4,746 ..................0 ..............4,746 .................0 ...............401,435 ................0 .........95,440 .........95,440 ........21,083 06/15/2018.
44701Q AR 3 HUNTSMAN INTL LLC SER 144A  SR NTS............ ... 03/11/2010. CHASE SECURITIES INC.............. ........................... ...........176,475 ...........195,000 ...........158,738 ..............159,930 ..................0 ...............829 ..................0 .................829 .................0 ...............160,759 ................0 .........15,716 .........15,716 ..........2,234 06/30/2016.
44924E AB 6 IBM INTL GROUP CAPITAL SR NTS...................... ... 10/01/2010. CHASE SECURITIES INC.............. ........................... ...........542,855 ...........500,000 ...........548,570 ..............546,814 ..................0 .........(12,507) ..................0 ...........(12,507) .................0 ...............534,307 ................0 ...........8,548 ...........8,548 ........24,128 10/22/2012.
452092 CX 5 ILLINOIS POWER CO 1ST M  9.750% 11/15/18..... ... 01/07/2010. MCDONALD & COMPANY............. ........................... ........8,511,370 ........6,777,000 ........8,552,371 ...........8,509,555 ..................0 ...........(4,549) ..................0 .............(4,549) .................0 ............8,505,006 ................0 ...........6,363 ...........6,363 ......104,620 11/15/2018.
45660L VM 8 INDYMAC INDX MTG LN TR SER.......................... ... 12/01/2010. Paydown........................................ ........................... .............14,630 .............14,630 .............14,286 ................10,705 ...........3,605 ...............319 ..................0 ..............3,924 .................0 .................14,630 ................0 ..................0 ..................0 .............416 09/25/2035.
45662F AA 8 INDYMAC INDA MTG LN TR SER.......................... ... 12/01/2010. Paydown........................................ ........................... .............41,709 .............41,709 .............38,242 ................25,032 .........13,333 ............3,344 ..................0 ............16,677 .................0 .................41,709 ................0 ..................0 ..................0 ..........1,063 12/25/2036.
45670N AA 1 INDYMAC INDA MTG LN TR SER.......................... ... 12/01/2010. Paydown........................................ ........................... .............16,170 .............16,170 .............16,162 ................11,219 ...........4,940 .................12 ..................0 ..............4,952 .................0 .................16,170 ................0 ..................0 ..................0 .............536 11/25/2037.
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45974V A2 4 INTL LEASE FINANCE CORP  5.750% 06/15/11.... ... 03/17/2010. Various........................................... ........................... ...........440,456 ...........455,000 ...........391,984 ..............417,075 ..................0 ............5,303 ..................0 ..............5,303 .................0 ...............422,379 ................0 .........18,078 .........18,078 ..........5,019 06/15/2011.
460146 CE 1 INTERNATIONAL PAPER CO SR NTS................... ... 10/05/2010. Various........................................... ........................... ...........707,445 ...........615,000 ...........630,894 ..............630,563 ..................0 ..............(302) ..................0 ...............(302) .................0 ...............630,261 ................0 .........77,184 .........77,184 ........33,947 08/15/2021.
460690 BF 6 INTERPUBLIC GROUP SR NT 10.000% 07/15/17.. ... 04/30/2010. JEFFERIES&COINC NEWYORK... ........................... ...........457,500 ...........400,000 ...........393,669 ..............393,869 ..................0 ...............211 ..................0 .................211 .................0 ...............394,080 ................0 .........63,420 .........63,420 ........35,556 07/15/2017.
462846 AB 2 IRON MOUNTAIN INC  7.750% 01/15/15................ ... 09/07/2010. Call      101.2920............................ ........................... ...........258,295 ...........255,000 ...........234,413 ..............237,643 ..................0 ..........20,651 ..................0 ............20,651 .................0 ...............258,295 ................0 ..................0 ..................0 ........22,617 01/15/2015.

466112 AA 7 JBS USA LLC SER 144A SR 11.625% 05/01/14..... ... 03/19/2010.
WACHOVIA CAPITAL MARKETS
LLC ........................... ...........193,800 ...........170,000 ...........161,578 ..............162,444 ..................0 ...............300 ..................0 .................300 .................0 ...............162,745 ................0 .........31,055 .........31,055 ..........7,850 05/01/2014.

46612K AA 6 JDA SOFTWARE GROUP INC SER 144A SR NTS ... 04/05/2010.
WACHOVIA CAPITAL MARKETS
LLC ........................... .............93,600 .............90,000 .............89,089 ................89,097 ..................0 .................42 ..................0 ...................42 .................0 .................89,139 ................0 ...........4,461 ...........4,461 ..........2,360 12/15/2014.

466247 UG 6 JP MORGAN MTG TR SER 2005-A6 CL 7A1.......... ... 12/01/2010. Paydown........................................ ........................... .............23,735 .............23,735 .............22,741 ................22,780 ..................0 ...............955 ..................0 .................955 .................0 .................23,735 ................0 ..................0 ..................0 .............571 08/25/2035.
46625H GY 0 JP MORGAN CHASE & CO SR  6.000% 01/15/18.. ... 08/04/2010. CHASESECURITIES NEWYORK... ........................... ...........589,124 ...........545,000 ...........543,009 ..............543,194 ..................0 .................67 ..................0 ...................67 .................0 ...............543,261 ................0 .........45,863 .........45,863 ........27,517 01/15/2018.
46625H HL 7 JP MORGAN CHASE & CO NT  6.300% 04/23/19.. ... 10/28/2010. Various........................................... ........................... ........7,894,663 ........7,110,000 ........7,188,026 ...........7,188,371 ..................0 ...........(1,685) ..................0 .............(1,685) .................0 ............7,186,686 ................0 .......707,976 .......707,976 ......298,967 04/23/2019.

46625H HN 3 JP MORGAN CHASE & CO SR  4.650% 06/01/14.. ... 09/15/2010.
PITTSBURGH NATIONAL BANK-
SECUR ........................... ...........870,800 ...........800,000 ...........798,352 ..............798,550 ..................0 ...............216 ..................0 .................216 .................0 ...............798,766 ................0 .........72,034 .........72,034 ........29,863 06/01/2014.

46625Y DC 4 JP MORGAN CHASE COMM MTG......................... ... 07/13/2010. MORGANSTANLEY&COINC NY.... ........................... ...........552,418 ...........543,000 ...........545,782 ..............545,356 ..................0 ................(45) ..................0 .................(45) .................0 ...............545,311 ................0 ...........7,107 ...........7,107 ........15,370 01/12/2037.
46625Y GL 1 JP MORGAN CHASE COMM MTG......................... ... 12/01/2010. Paydown........................................ ........................... ...........129,948 ...........129,948 ...........130,593 ..............130,523 ..................0 ..............(576) ..................0 ...............(576) .................0 ...............129,948 ................0 ..................0 ..................0 ..........1,715 03/15/2046.

46629P AC 2 JP MORGAN CHASE COMM MRTG....................... ... 02/05/2010.
GREENWICH CAPITAL MARKETS
INC ........................... ...........273,445 ...........300,000 ...........229,406 ..............229,963 ..................0 ...............103 ..................0 .................103 .................0 ...............230,066 ................0 .........43,379 .........43,379 ..........3,068 05/15/2047.

466313 AD 5 JABIL CIRCUIT INC SR NT  8.250% 03/15/18........ ... 03/29/2010. CHASE SECURITIES INC.............. ........................... ...........217,250 ...........200,000 ...........186,000 ..............186,548 ..................0 ...............273 ..................0 .................273 .................0 ...............186,821 ................0 .........30,429 .........30,429 ..........8,983 03/15/2018.
472319 AF 9 JEFFERIES GROUP INC SR   8.500% 07/15/19..... ... 12/06/2010. JEFFERIES & CO BONDS DIR...... ........................... ...........221,019 ...........190,000 ...........187,937 ..............188,017 ..................0 ...............133 ..................0 .................133 .................0 ...............188,150 ................0 .........32,869 .........32,869 ........23,283 07/15/2019.
477874 AC 5 JOHN DEERE OWNER TRUST SER 2009-A CL A3 ... 12/15/2010. Paydown........................................ ........................... ...........104,617 ...........104,617 ...........104,599 ..............104,601 ..................0 .................15 ..................0 ...................15 .................0 ...............104,617 ................0 ..................0 ..................0 ..........1,867 10/15/2013.
478160 AQ 7 JOHNSON & JOHNSON NTS  5.550% 08/15/17..... ... 06/03/2010. MCDONALD & COMPANY............. ........................... ........3,965,500 ........3,500,000 ........3,841,425 ...........3,818,787 ..................0 .........(15,627) ..................0 ...........(15,627) .................0 ............3,803,160 ................0 .......162,340 .......162,340 ......158,098 08/15/2017.
481087 AC 8 JOSTENS IH CORP SR SUB   7.625% 10/01/12..... ... 09/22/2010. DIRECT.......................................... ........................... ...........250,000 ...........250,000 ...........235,000 ..............237,942 ..................0 ............2,863 ..................0 ..............2,863 .................0 ...............240,804 ................0 ...........9,196 ...........9,196 ........18,586 10/01/2012.
492386 AU 1 KERR MCGEE CORP  6.950% 07/01/24................. ... 06/25/2010. Various........................................... ........................... ...........117,375 ...........130,000 ...........134,317 ..............134,279 ..................0 ................(88) ..................0 .................(88) .................0 ...............134,191 ................0 ........(16,816) ........(16,816) ..........8,907 07/01/2024.
494550 AW 6 KINDER MORGAN ENERGY PARTNERS SR MTN ... 04/29/2010. Various........................................... ........................... ...........131,979 ...........120,000 ...........118,984 ..............119,015 ..................0 ...................2 ..................0 ....................2 .................0 ...............119,017 ................0 .........12,962 .........12,962 ..........6,021 01/15/2038.
500657 AA 9 INVISTA SER 144A SR NTS  9.250% 05/01/12....... ... 11/15/2010. Call      101.5420............................ ........................... .............71,079 .............70,000 .............73,150 ................71,050 ..............265 ..............(235) ..................0 ...................30 .................0 .................71,079 ................0 ..................0 ..................0 ..........5,097 05/01/2012.
50075N AR 5 KRAFT FOODS INC SR NTS  7.000% 08/11/37...... ... 09/21/2010. DUNCAN WILLIAMS INC............... ........................... .............59,318 .............50,000 .............56,014 ................55,994 ..................0 ................(62) ..................0 .................(62) .................0 .................55,932 ................0 ...........3,386 ...........3,386 ..........3,918 08/11/2037.
50075N AS 3 KRAFT FOODS INC SR NTS  6.500% 08/11/17...... ... 04/15/2010. Various........................................... ........................... ...........703,229 ...........634,000 ...........639,105 ..............638,862 ..................0 ..............(203) ..................0 ...............(203) .................0 ...............638,659 ................0 .........64,570 .........64,570 ........22,522 08/11/2017.
50075N AV 6 KRAFT FOODS INC NTS  6.125% 08/23/18........... ... 04/15/2010. UBS SECURITIES LLC.................. ........................... ...........408,904 ...........375,000 ...........371,723 ..............372,225 ..................0 .................73 ..................0 ...................73 .................0 ...............372,299 ................0 .........36,605 .........36,605 ........15,121 08/23/2018.
501044 CL 3 KROGER CO SR NTS  7.500% 01/15/14................ ... 01/29/2010. Various........................................... ........................... ...........441,929 ...........382,000 ...........381,267 ..............381,358 ..................0 .................11 ..................0 ...................11 .................0 ...............381,369 ................0 .........60,560 .........60,560 ........15,495 01/15/2014.
502413 AQ 0 L-3 COMMUNICATIONS CORP SR NTS................ ... 06/21/2010. Call      102.0420............................ ........................... ...........255,105 ...........250,000 ...........236,250 ..............239,479 ..................0 ..........15,626 ..................0 ............15,626 .................0 ...............255,105 ................0 ..................0 ..................0 ........14,292 01/15/2014.
502413 AX 5 L-3 COMMUNICATIONS CORP SER 144A SR NTS ... 05/10/2010. Tax Free Exchange........................ ........................... .............69,763 .............70,000 .............69,749 ................69,755 ..................0 ...................8 ..................0 ....................8 .................0 .................69,763 ................0 ..................0 ..................0 ..........2,204 10/15/2019.
513075 AG 6 LAMAR MEDIA CORP  7.250% 01/01/13................ ... 06/07/2010. Call      101.2080............................ ........................... ...........227,718 ...........225,000 ...........222,188 ..............222,377 ..................0 ............5,341 ..................0 ..............5,341 .................0 ...............227,718 ................0 ..................0 ..................0 ........15,225 01/01/2013.
524908 7M 6 LEHMAN BROS HLDG MTN  6.750% 12/28/17....... ... 10/05/2010. DUNCAN WILLIAMS INC............... ........................... ....................17 ...........110,000 ......................0 .........................0 ..................0 ...................0 ..................0 ....................0 .................0 .........................0 ................0 ................17 ................17 .................0 12/28/2017.
525221 EN 3 LEHMAN XS TRUST SER 2005-7N CL 1A1B.......... ... 12/25/2010. Paydown........................................ ........................... .............28,281 .............28,281 ...............8,985 ................11,934 ..................0 ..........19,230 ...........2,883 ............16,347 .................0 .................28,281 ................0 ..................0 ..................0 ...............82 12/25/2035.
525221 EN 3 LEHMAN XS TRUST SER 2005-7N CL 1A1B.......... ... 03/31/2010. Basis Adjustment............................ ........................... ............(35,231) ...........209,160 ............(37,915) ...............(35,231) ..................0 ...............415 ..................0 .................415 .................0 ...............(35,231) ................0 ..................0 ..................0 .................0 12/25/2035.
52524T AA 2 LEHMAN XS TRUST SER 2007-8H CL A1.............. ... 12/25/2010. Paydown........................................ ........................... .............72,362 ...........169,705 ...........117,135 ................88,580 .........43,042 .........(43,422) .........15,838 ...........(16,218) .................0 .................72,362 ................0 ..................0 ..................0 .............192 06/25/2037.

53219L AH 2 LIFEPOINT HOSPITALS INC SR NTS.................... ... 05/24/2010.
CITIGROUP GLOBAL MARKETS
INC ........................... ...........530,959 ...........550,000 ...........406,789 ..............423,133 ..................0 ............9,484 ..................0 ..............9,484 .................0 ...............432,617 ................0 .........98,342 .........98,342 ........10,267 05/15/2014.

532457 BC 1 ELI LILLY & CO SER 144A SR NTS........................ ... 09/07/2010.
CREDIT SUISSE FIRST BOSTON
COR ........................... ...........489,468 ...........420,000 ...........420,017 ..............420,001 ..................0 ...................0 ..................0 ....................0 .................0 ...............420,000 ................0 .........69,468 .........69,468 ........20,478 11/15/2037.

532716 AP 2 LIMITED BRANDS INC SER 144A SR NTS............ ... 02/01/2010. Tax Free Exchange........................ ........................... ...........499,735 ...........515,000 ...........499,109 ..............499,645 ..................0 .................90 ..................0 ...................90 .................0 ...............499,735 ................0 ..................0 ..................0 .................0 06/15/2019.

534187 AY 5 LINCOLN NATIONAL CORP SR NTS..................... ... 05/05/2010.
WACHOVIACAPITALMARKETSLL
C ........................... ...........132,988 ...........125,000 ...........124,814 ..............124,814 ..................0 .................17 ..................0 ...................17 .................0 ...............124,830 ................0 ...........8,157 ...........8,157 ..........3,234 02/15/2020.
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548661 CJ 4 LOWE'S CO INC Public Offering............................. ... 05/13/2010.
GREENWICH CAPITAL MARKETS
INC ........................... ...........108,439 ...........110,000 .............94,161 ................94,331 ..................0 .................88 ..................0 ...................88 .................0 .................94,419 ................0 .........14,020 .........14,020 ..........3,580 10/15/2035.

548661 CP 0 LOWE'S CO INC SR NTS  6.650% 09/15/37........... ... 05/13/2010.
GREENWICH CAPITAL MARKETS
INC ........................... ...........103,065 .............90,000 .............77,660 ................77,801 ..................0 .................48 ..................0 ...................48 .................0 .................77,849 ................0 .........25,216 .........25,216 ..........4,040 09/15/2037.

549271 AG 9 LUBRIZOL CORP NTS  8.875% 02/01/19............... ... 03/19/2010. DIRECT.......................................... ........................... .............83,296 .............65,000 .............64,516 ................64,547 ..................0 ...................7 ..................0 ....................7 .................0 .................64,554 ................0 .........18,742 .........18,742 ..........3,734 02/01/2019.
55259P AE 6 M&I MARSHALL & ILSLEY BK NTS........................ ... 06/22/2010. KING CL & ASSOCIATES.............. ........................... ...........272,875 ...........295,000 ...........230,838 ..............232,265 ..................0 ............4,211 ..................0 ..............4,211 .................0 ...............236,476 ................0 .........36,399 .........36,399 ..........7,401 06/16/2015.
55265K 3R 8 MASTR ASSET SEC TR SER 2003-12 CL 3A5....... ... 08/13/2010. STIFEL NICOLAUS & CO INC....... ........................... ...........825,274 ...........786,912 ...........785,068 ..............784,814 ..................0 ................(74) ..................0 .................(74) .................0 ...............784,740 ................0 .........40,535 .........40,535 ........29,486 10/25/2014.
55265K 3R 8 MASTR ASSET SEC TR SER 2003-12 CL 3A5....... ... 08/01/2010. Paydown........................................ ........................... ...........112,122 ...........112,122 ...........111,859 ..............111,823 ..................0 ...............299 ..................0 .................299 .................0 ...............112,122 ................0 ..................0 ..................0 ..........2,218 10/25/2014.

552953 BC 4 MGM RESORTS INTL SR NTS  7.500% 06/01/16.. ... 11/29/2010.
BANC OF AMERICA SECURITIES
LLC ........................... ...........250,800 ...........285,000 ...........259,925 ..............222,300 .........41,439 ............2,349 ..................0 ............43,788 .................0 ...............266,088 ................0 ........(15,288) ........(15,288) ........21,434 06/01/2016.

552953 BF 7 MGM RESORTS INTL SER 144A SR NTS.............. ... 04/28/2010.
CREDIT SUISSE FIRST BOSTON
COR ........................... ...........214,013 ...........195,000 ...........205,088 ..............204,141 ..............831 ..............(640) ..................0 .................191 .................0 ...............204,332 ................0 ...........9,681 ...........9,681 ..........9,441 05/15/2014.

56845T AE 7 MARINER ENERGY INC SR N  7.500% 04/15/13... ... 12/13/2010. Call      103.7500............................ ........................... ...........103,750 ...........100,000 .............84,750 ................86,734 ..................0 ..........17,016 ..................0 ............17,016 .................0 ...............103,750 ................0 ..................0 ..................0 ..........8,708 04/15/2013.
56845T AF 4 MARINER ENERGY INC SR N  8.000% 05/15/17... ... 06/07/2010. BARCLAYS CAPITAL INC.............. ........................... ...........430,500 ...........400,000 ...........404,500 ..............384,000 .........19,320 ..............(224) ..................0 ............19,096 .................0 ...............403,096 ................0 .........27,404 .........27,404 ........18,222 05/15/2017.
56845T AG 2 MARINER ENERGY INC SR N 11.750% 06/30/16.. ... 12/14/2010. Call      140.6565............................ ........................... ...........214,106 ...........152,219 ...........151,658 ..............151,716 ..................0 ..........62,389 ..................0 ............62,389 .................0 ...............214,106 ................0 ..................0 ..................0 ........17,641 06/30/2016.
56845T AG 2 MARINER ENERGY INC SR N 11.750% 06/30/16.. ... 12/01/2010. Redemption      100.0000................ ........................... .............97,781 .............97,781 .............95,246 ................95,398 ..................0 ............2,383 ..................0 ..............2,383 .................0 .................97,781 ................0 ..................0 ..................0 ........10,400 06/30/2016.
574599 BD 7 MASCO CORP SR NTS  6.125% 10/03/16.............. ... 04/27/2010. CHASESECURITIES NEWYORK... ........................... ...........510,000 ...........500,000 ...........416,813 ..............421,344 ..................0 ............2,784 ..................0 ..............2,784 .................0 ...............424,128 ................0 .........85,872 .........85,872 ........17,609 10/03/2016.
575634 AS 9 MASSACHUSETTS ELECTRIC CO........................ ... 09/28/2010. DUNCAN WILLIAMS INC............... ........................... ...........109,000 ...........100,000 ...........100,845 ..............100,844 ..................0 ..................(9) ..................0 ...................(9) .................0 ...............100,835 ................0 ...........8,165 ...........8,165 ..........5,130 11/15/2039.
576203 AH 6 MASSEY ENERGY CO SR NTS  6.875% 12/15/13. ... 04/08/2010. BARCLAYS CAPITAL INC.............. ........................... ...........393,450 ...........400,000 ...........385,000 ..............390,390 ..................0 ...............592 ..................0 .................592 .................0 ...............390,982 ................0 ...........2,468 ...........2,468 ..........8,976 12/15/2013.

581241 AA 4 MCJUNKIN RED MAN CORP SER 144A SR NTS.. ... 08/23/2010.
BANC OF AMERICA SECURITIES
LLC ........................... ...........124,881 ...........145,000 ...........141,575 ..............141,580 ..................5 ...............227 ..................0 .................232 .................0 ...............141,812 ................0 ........(16,931) ........(16,931) ..........9,375 12/15/2016.

582839 AB 2 MEAD JOHNSON NUTRITION CO......................... ... 05/19/2010. Various........................................... ........................... ...........142,761 ...........140,000 ...........139,509 ..............139,514 ..................0 .................13 ..................0 ...................13 .................0 ...............139,528 ................0 ...........3,233 ...........3,233 ..........3,535 11/01/2019.
58445M AK 8 MEDIACOM LLC CAPTL CORP SER 144A SR NTS ... 06/02/2010. Tax Free Exchange........................ ........................... ...........649,922 ...........665,000 ...........649,186 ..............649,506 ..................0 ...............417 ..................0 .................417 .................0 ...............649,922 ................0 ..................0 ..................0 ........46,691 08/15/2019.

589331 AN 7 MERCK & CO INC SR NTS  5.000% 06/30/19........ ... 03/16/2010.
CANTOR
FITZGERALD/MORTGAGE BAC ........................... ...........529,225 ...........500,000 ...........532,935 ..............532,669 ..................0 ..............(604) ..................0 ...............(604) .................0 ...............532,065 ................0 ..........(2,840) ..........(2,840) ..........5,486 06/30/2019.

59018Y M4 0 MERRILL LYNCH & CO SR MTN SER C................ ... 07/07/2010. MCDONALD & COMPANY............. ........................... ...........499,311 ...........475,000 ...........499,838 ..............499,388 ..................0 ...........(3,957) ..................0 .............(3,957) .................0 ...............495,431 ................0 ...........3,880 ...........3,880 ........24,234 02/05/2013.
59018Y N6 4 MERRILL LYNCH & CO SR M  6.875% 04/25/18.... ... 03/03/2010. Various........................................... ........................... ...........645,912 ...........595,000 ...........572,033 ..............572,990 ..................0 ...............212 ..................0 .................212 .................0 ...............573,202 ................0 .........72,710 .........72,710 ........11,510 04/25/2018.
59020U 2H 7 MERRILL LYNCH MTG INV TR.............................. ... 12/01/2010. Paydown........................................ ........................... .............38,015 .............38,015 .............36,636 ................36,688 ..................0 ............1,328 ..................0 ..............1,328 .................0 .................38,015 ................0 ..................0 ..................0 .............994 12/25/2035.

59022H CQ 3 MERRILL LYNCH MTG TR SER 2003-1 CL A4....... ... 09/14/2010.
PITTSBURGH NATIONAL BANK-
SECUR ........................... ...........528,750 ...........500,000 ...........523,887 ..............520,428 ..................0 ..............(437) ..................0 ...............(437) .................0 ...............519,991 ................0 ...........8,759 ...........8,759 ........20,726 11/01/2035.

59156R AT 5 METLIFE INC NTS  7.717% 02/15/19..................... ... 04/29/2010. CHASESECURITIES NEWYORK... ........................... ...........135,429 ...........115,000 ...........115,403 ..............115,377 ..................0 ................(10) ..................0 .................(10) .................0 ...............115,367 ................0 .........20,062 .........20,062 ..........6,374 02/15/2019.
59156R AU 2 METLIFE INC SR NTS  6.750% 06/01/16................ ... 06/15/2010. BAIRD ROBERT W & CO INC........ ........................... ........4,456,250 ........4,000,000 ........4,019,950 ...........4,018,670 ..................0 ...........(1,081) ..................0 .............(1,081) .................0 ............4,017,589 ................0 .......438,661 .......438,661 ......145,875 06/01/2016.
59562V AP 2 MIDAMERICAN ENERGY HLDGS SR BONDS....... ... 09/20/2010. DUNCAN WILLIAMS INC............... ........................... ...........162,960 ...........150,000 ...........149,273 ..............149,313 ..................0 ...................7 ..................0 ....................7 .................0 ...............149,320 ................0 .........13,640 .........13,640 ..........7,636 05/15/2037.

59562V AT 4 MIDAMERICAN ENERGY HLDGS SR NTS............ ... 04/15/2010.
NOMURASECSINTLINC
NEWYORK ........................... ...........321,483 ...........300,000 ...........299,475 ..............299,551 ..................0 .................13 ..................0 ...................13 .................0 ...............299,564 ................0 .........21,919 .........21,919 ..........9,535 04/01/2018.

60877U AC 1 MOMENTIVE PERFORMANCE SR NTS................. ... 04/16/2010.
CITIGROUPGBLMKTS/SALOMON
NE ........................... ...........539,013 ...........535,000 ...........533,629 ..............508,420 .........23,034 ..............(334) ..................0 ............22,700 .................0 ...............531,119 ................0 ...........7,893 ...........7,893 ........20,285 12/01/2014.

617446 HC 6 MORGAN STANLEY  6.600% 04/01/12................... ... 07/22/2010. MORGANSTANLEY&COINC NY.... ........................... ...........212,756 ...........200,000 ...........219,450 ..............207,092 ..................0 ...........(1,718) ..................0 .............(1,718) .................0 ...............205,375 ................0 ...........7,381 ...........7,381 ........10,853 04/01/2012.
61746B CW 4 MORGAN STANLEY SR MTN  5.625% 01/09/12.... ... 07/22/2010. MORGANSTANLEY&COINC NY.... ........................... ...........260,385 ...........250,000 ...........249,495 ..............249,788 ..................0 .................57 ..................0 ...................57 .................0 ...............249,845 ................0 .........10,540 .........10,540 ........14,766 01/09/2012.

61747Y CE 3 MORGAN STANLEY SR MTN S  6.000% 04/28/15. ... 04/07/2010.
MERRILL LYNCH
PROFESSIONAL CLE ........................... ...........748,328 ...........700,000 ...........690,844 ..............691,685 ..................0 ...............368 ..................0 .................368 .................0 ...............692,053 ................0 .........56,275 .........56,275 ........19,133 04/28/2015.

61747Y CG 8 MORGAN STANLEY SR NTS  7.300% 05/13/19..... ... 08/02/2010. Various........................................... ........................... ...........673,635 ...........600,000 ...........672,115 ..............671,647 ..................0 ...........(2,198) ..................0 .............(2,198) .................0 ...............669,449 ................0 ...........4,186 ...........4,186 ........21,859 05/13/2019.
61747Y CJ 2 MORGAN STANLEY SR NTS  5.625% 09/23/19..... ... 10/28/2010. Various........................................... ........................... ........7,976,411 ........8,150,000 ........8,116,178 ...........8,116,884 ..................0 ............1,266 ..................0 ..............1,266 .................0 ............8,118,150 ................0 ......(141,740) ......(141,740) ......349,336 09/23/2019.
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61747Y CK 9 MORGAN STANLEY SR NTS  4.200% 11/20/14..... ... 04/07/2010. MORGANSTANLEY&COINC NY.... ........................... ...........249,723 ...........250,000 ...........249,900 ..............249,902 ..................0 ...................5 ..................0 ....................5 .................0 ...............249,907 ................0 .............(185) .............(185) ..........4,142 11/20/2014.

61751N AF 9 MORGAN STANLEY CAPITAL I.............................. ... 09/14/2010.
PITTSBURGH NATIONAL BANK-
SECUR ........................... ...........270,084 ...........270,000 ...........266,477 ..............266,578 ..................0 .................38 ..................0 ...................38 .................0 ...............266,616 ................0 ...........3,468 ...........3,468 ........11,684 02/12/2044.

61913P AA 0 MORTGAGEIT TRUST SER 2004-1 CL A1............. ... 08/12/2010.
CREDIT SUISSE FIRST BOSTON
COR ........................... ...........128,756 ...........155,010 ...........155,010 ..............155,010 ..................0 ...................0 ..................0 ....................0 .................0 ...............155,010 ................0 ........(26,255) ........(26,255) .............666 11/25/2034.

61913P AA 0 MORTGAGEIT TRUST SER 2004-1 CL A1............. ... 07/25/2010. Paydown........................................ ........................... .............12,751 .............12,751 .............12,751 ................12,751 ..................0 ...................0 ..................0 ....................0 .................0 .................12,751 ................0 ..................0 ..................0 ...............24 11/25/2034.
61945A AD 9 MOSAIC CO SER 144A SR N  7.625% 12/01/16..... ... 12/07/2010. SCOTT STRINGFELLOW INC....... ........................... ...........342,563 ...........315,000 ...........322,556 ..............320,177 ..................0 ..............(855) ..................0 ...............(855) .................0 ...............319,322 ................0 .........23,240 .........23,240 ........24,619 12/01/2016.
629855 AH 0 NALCO COMPANY SR SUB NT  8.875% 11/15/13. ... 12/21/2010. DIRECT.......................................... ........................... ...........335,935 ...........335,000 ...........350,288 ..............342,968 ..................0 ...........(3,997) ..................0 .............(3,997) .................0 ...............338,971 ................0 ..........(3,036) ..........(3,036) ........32,704 11/15/2013.
631103 AA 6 NASDAQ OMX GROUP SR NTS  2.500% 08/15/13 ... 02/08/2010. BARCLAYS CAPITAL INC./LE....... ........................... ...........190,000 ...........200,000 ...........172,040 ..............174,425 ..................0 ...............693 ..................0 .................693 .................0 ...............175,118 ................0 .........14,882 .........14,882 ..........2,444 08/15/2013.
651587 AC 1 NEWMARKET CORP SR NTS  7.125% 12/15/16.... ... 03/11/2010. SCOTT STRINGFELLOW INC....... ........................... ...........174,563 ...........175,000 ...........175,000 ..............170,625 ...........4,375 ...................0 ..................0 ..............4,375 .................0 ...............175,000 ................0 .............(438) .............(438) ..........3,152 12/15/2016.
652482 BL 3 NEWS AMERICA INC NTS  6.400% 12/15/35......... ... 09/21/2010. DUNCAN WILLIAMS INC............... ........................... .............26,863 .............25,000 .............24,958 ................24,959 ..................0 ...................0 ..................0 ....................0 .................0 .................24,960 ................0 ...........1,903 ...........1,903 ..........1,240 12/15/2035.
652482 BT 6 NEWS AMERICA INC SR NTS  6.900% 03/01/19... ... 02/04/2010. Various........................................... ........................... ...........486,973 ...........425,000 ...........424,519 ..............424,532 ..................0 ...................4 ..................0 ....................4 .................0 ...............424,535 ................0 .........62,438 .........62,438 ........12,575 03/01/2019.

652482 BW 9 NEWS AMERICA INC SER 144A SR NTS.............. ... 02/04/2010.
CITIGROUPGBLMKTS/SALOMON
NE ........................... ...........305,225 ...........275,000 ...........282,565 ..............282,530 ..................0 ................(10) ..................0 .................(10) .................0 ...............282,520 ................0 .........22,705 .........22,705 ..........8,644 08/15/2039.

652482 BW 9 NEWS AMERICA INC SER 144A SR NTS.............. ... 03/19/2010. Tax Free Exchange........................ ........................... .............49,901 .............50,000 .............49,901 ................49,901 ..................0 ...................0 ..................0 ....................0 .................0 .................49,901 ................0 ..................0 ..................0 ..........1,629 08/15/2039.
65475V AC 4 NISSAN AUTO RECV OWNER............................... ... 12/15/2010. Paydown........................................ ........................... ...........135,752 ...........135,752 ...........135,738 ..............135,739 ..................0 .................13 ..................0 ...................13 .................0 ...............135,752 ................0 ..................0 ..................0 ..........5,728 09/15/2014.
65476A AD 7 NISSAN AUTO RECV OWNER............................... ... 12/15/2010. Paydown........................................ ........................... .............75,814 .............75,814 .............75,806 ................75,808 ..................0 ...................7 ..................0 ....................7 .................0 .................75,814 ................0 ..................0 ..................0 ..........2,229 02/15/2013.
65556T AC 1 NORCRAFT COS/FINANCE SER 144A SR NTS.... ... 07/07/2010. Tax Free Exchange........................ ........................... ...........299,188 ...........300,000 ...........299,149 ..............299,143 ..................0 .................46 ..................0 ...................46 .................0 ...............299,188 ................0 ..................0 ..................0 ........18,200 12/15/2015.
67021C AE 7 NSTAR ELECTRIC CO SR NT  5.630% 11/15/17... ... 03/04/2010. MCDONALD & COMPANY............. ........................... ...........656,724 ...........600,000 ...........627,318 ..............625,104 ..................0 ..............(486) ..................0 ...............(486) .................0 ...............624,617 ................0 .........32,107 .........32,107 ........10,688 11/15/2017.

67073E AD 2
NUVEEN INVESTMENTS TRANCHE B TERM
BOND ... 01/01/2010. DIRECT.......................................... ........................... ...........516,000 ...........600,000 ...........516,000 ..............516,000 ..................0 ...................0 ..................0 ....................0 .................0 ...............516,000 ................0 ..................0 ..................0 .................0 11/13/2014.

67090F AA 4 NUVEEN INVESTMENTS INC SR SUB NTS.......... ... 05/27/2010. BARCLAYS CAPITAL INC.............. ........................... ...........300,750 ...........300,000 ...........274,875 ..............293,031 ..................0 ............4,074 ..................0 ..............4,074 .................0 ...............297,105 ................0 ...........3,645 ...........3,645 ........10,667 09/15/2010.
674003 AA 6 OAKTREE CAPITAL MAN LLC SER 144A NTS...... ... 05/12/2010. LIBERTAS PARTNERS LLC........... ........................... ........2,994,380 ........3,000,000 ........2,951,600 ...........2,951,755 ..................0 ............1,422 ..................0 ..............1,422 .................0 ............2,953,176 ................0 .........41,204 .........41,204 ........97,313 12/02/2019.
677071 AB 8 OHANA MILITARY COMM LLC  6.043% 10/01/34.. ... 09/16/2010. DUNCAN WILLIAMS INC............... ........................... .............92,000 ...........100,000 ...........100,000 ..............100,000 ..................0 ...................0 ..................0 ....................0 .................0 ...............100,000 ................0 ..........(8,000) ..........(8,000) ..........5,875 10/01/2034.
677347 CF 1 OHIO EDISON COMPANY 1ST SR MTGE.............. ... 09/21/2010. DUNCAN WILLIAMS INC............... ........................... ...........169,375 ...........125,000 ...........153,465 ..............153,334 ..................0 ..............(254) ..................0 ...............(254) .................0 ...............153,080 ................0 .........16,295 .........16,295 ..........9,711 10/15/2038.

680665 AG 1 OLIN CORP SR NTS  8.875% 08/15/19.................. ... 04/06/2010.
CITIGROUPGBLMKTS/SALOMON
NE ........................... ...........124,775 ...........115,000 ...........114,069 ..............114,089 ..................0 .................16 ..................0 ...................16 .................0 ...............114,104 ................0 .........10,671 .........10,671 ..........6,521 08/15/2019.

681904 AK 4 OMNICARE INC SR SUB NTS  6.875% 12/15/15... ... 08/09/2010. Various........................................... ........................... ...........305,063 ...........300,000 ...........273,500 ..............275,956 ..................0 ............1,916 ..................0 ..............1,916 .................0 ...............277,872 ................0 .........27,191 .........27,191 ........13,311 12/15/2015.
681936 AM 2 OMEGA HEALTHCARE INVESTORS SR NTS....... ... 11/23/2010. DIRECT.......................................... ........................... ...........448,124 ...........450,000 ...........458,440 ..............445,500 ...........7,643 ...........(1,195) ..................0 ..............6,448 .................0 ...............451,949 ................0 ..........(3,825) ..........(3,825) ........36,050 04/01/2014.
69073T AP 8 OWENS-BROCKWAY GLASS CONT SR NTS........ ... 07/02/2010. PERSHING LLC............................. ........................... ...........417,000 ...........400,000 ...........387,263 ..............387,771 ..................0 ...............806 ..................0 .................806 .................0 ...............388,578 ................0 .........28,422 .........28,422 ........27,615 05/15/2016.
690742 AC 5 OWENS CORNING INC NTS  9.000% 06/15/19...... ... 04/08/2010. MORGANSTANLEY&COINC NY.... ........................... ...........177,375 ...........150,000 ...........146,681 ..............146,806 ..................0 .................61 ..................0 ...................61 .................0 ...............146,867 ................0 .........30,508 .........30,508 ..........4,425 06/15/2019.
693304 AL 1 PECO ENERGY 1ST REF MTG  5.350% 03/01/18.. ... 01/22/2010. STIFEL NICOLAUS & CO INC....... ........................... ...........325,186 ...........304,000 ...........307,727 ..............307,222 ..................0 ................(23) ..................0 .................(23) .................0 ...............307,199 ................0 .........17,986 .........17,986 ..........6,596 03/01/2018.
693506 BA 4 PPG INDUSTRIES INC SR N  5.750% 03/15/13..... ... 06/03/2010. BNP PARIBAS SECURITIES BOND ........................... ...........611,231 ...........562,000 ...........564,006 ..............563,347 ..................0 ..............(168) ..................0 ...............(168) .................0 ...............563,179 ................0 .........48,052 .........48,052 ........23,608 03/15/2013.
69361L AH 4 PSEG ENERGY HOLDINGS SR  8.500% 06/15/11. ... 12/03/2010. Call      104.1378............................ ........................... ...........328,034 ...........315,000 ...........328,838 ..............321,202 ..................0 ............6,832 ..................0 ..............6,832 .................0 ...............328,034 ................0 ..................0 ..................0 ........25,883 06/15/2011.
694032 AT 0 PACIFIC BELL  7.125% 03/15/26............................ ... 03/11/2010. DUNCAN WILLIAMS INC............... ........................... ........1,077,990 ........1,000,000 ........1,114,230 ...........1,113,098 ..................0 ..............(838) ..................0 ...............(838) .................0 ............1,112,260 ................0 ........(34,270) ........(34,270) ........35,823 03/15/2026.
694308 GE 1 PACIFIC GAS & ELEC  CO  6.050% 03/01/34......... ... 04/22/2010. BARCLAYS CAPITAL INC.............. ........................... .............20,948 .............20,000 .............19,902 ................19,910 ..................0 ...................1 ..................0 ....................1 .................0 .................19,910 ................0 ...........1,037 ...........1,037 .............793 03/01/2034.
695114 CK 2 PACIFICORP BOND  5.500% 01/15/19................... ... 01/29/2010. STIFEL NICOLAUS & CO INC....... ........................... ...........433,852 ...........404,000 ...........401,354 ..............401,559 ..................0 .................19 ..................0 ...................19 .................0 ...............401,578 ................0 .........32,274 .........32,274 ........12,221 01/15/2019.
695114 CL 0 PACIFICORP MTG BOND  6.000% 01/15/39.......... ... 09/21/2010. DUNCAN WILLIAMS INC............... ........................... .............56,750 .............50,000 .............49,525 ................49,532 ..................0 ...................4 ..................0 ....................4 .................0 .................49,536 ................0 ...........7,214 ...........7,214 ..........3,575 01/15/2039.
701081 AM 3 PARKER DRILLING CO SR N  9.625% 10/01/13.... ... 04/21/2010. Call      103.2080............................ ........................... ...........185,774 ...........180,000 ...........192,825 ..............184,950 ..............109 ...............716 ..................0 .................825 .................0 ...............185,774 ................0 ..................0 ..................0 ..........9,625 10/01/2013.
707078 AD 3 PENHALL INTERNATIONAL SER 144A SR NTS.... ... 03/31/2010. OPPENHEIMER & CO INC............ ........................... ...........319,813 ...........425,000 ...........161,500 ..............178,881 ..................0 ............5,676 ..................0 ..............5,676 .................0 ...............184,557 ................0 .......135,255 .......135,255 ........34,708 08/01/2014.
707569 AM 1 PENN NATIONAL GAMING INC SER 144A SR NTS ... 06/07/2010. Tax Free Exchange........................ ........................... ...........799,511 ...........800,000 ...........799,410 ..............799,459 ..................0 .................52 ..................0 ...................52 .................0 ...............799,511 ................0 ..................0 ..................0 ........56,972 08/15/2019.
713448 BJ 6 PEPSICO INC SR NTS  7.900% 11/01/18............... ... 11/02/2010. DIRECT.......................................... ........................... ...........422,863 ...........322,000 ...........392,476 ..............388,185 ..................0 ...........(5,086) ..................0 .............(5,086) .................0 ...............383,099 ................0 .........39,764 .........39,764 ........25,509 11/01/2018.

717081 CZ 4 PFIZER INC SR NTS  4.450% 03/15/12.................. ... 06/16/2010.
BANC OF AMERICA SECURITIES
LLC ........................... ...........427,619 ...........405,000 ...........404,445 ..............404,579 ..................0 .................86 ..................0 ...................86 .................0 ...............404,665 ................0 .........22,954 .........22,954 ........13,817 03/15/2012.
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723456 AH 2 PINNACLE ENTERTAINMENT SER 144A SR NTS ... 07/26/2010. Tax Free Exchange........................ ........................... ...........444,218 ...........450,000 ...........443,687 ..............443,890 ..................0 ...............327 ..................0 .................327 .................0 ...............444,218 ................0 ..................0 ..................0 ........37,303 08/01/2017.

740816 AF 0 HARVARD PRES & FELLOWS SER 144A BOND... ... 12/22/2010.
BARCLAYS CAPITAL INC/FIXED
INC ........................... ...........971,003 ...........881,000 ...........930,045 ..............921,469 ..................0 ...........(9,359) ..................0 .............(9,359) .................0 ...............912,111 ................0 .........58,892 .........58,892 ........63,995 01/15/2014.

74159U AA 5 PRIME MTG TR SER 2006-DR1............................. ... 12/01/2010. Paydown........................................ ........................... .............65,060 .............65,060 .............64,694 ................64,704 ..................0 ...............356 ..................0 .................356 .................0 .................65,060 ................0 ..................0 ..................0 ..........2,011 05/25/2035.
74159U AB 3 PRIME MTG TR SER 2006-DR1............................. ... 12/01/2010. Paydown........................................ ........................... .............29,871 .............29,871 .............30,114 ................30,086 ..................0 ..............(215) ..................0 ...............(215) .................0 .................29,871 ................0 ..................0 ..................0 .............979 05/25/2035.
74159U AD 9 PRIME MTG TR SER 2006-DR1............................. ... 12/01/2010. Paydown........................................ ........................... .............62,860 .............62,860 .............62,418 ................62,443 ..................0 ...............418 ..................0 .................418 .................0 .................62,860 ................0 ..................0 ..................0 ..........1,932 05/25/2035.
74160M HL 9 PRIME MTG TR SER 2055-2  CL 1A3..................... ... 12/01/2010. Paydown........................................ ........................... ...........112,685 ...........112,685 ...........113,037 ..............112,843 ..................0 ..............(158) ..................0 ...............(158) .................0 ...............112,685 ................0 ..................0 ..................0 ..........2,793 07/25/2020.
742718 DL 0 PROCTER & GAMBLE CO SR   4.600% 01/15/14.. ... 06/28/2010. Call      109.1971............................ ........................... ........1,091,971 ........1,000,000 ...........999,780 ..............999,857 ..................0 ..........92,114 ..................0 ............92,114 .................0 ............1,091,971 ................0 ..................0 ..................0 ........43,828 01/15/2014.
74439H AD 0 PSYCHIATRIC SOLUTIONS INC SR NTS.............. ... 12/15/2010. Call      103.8750............................ ........................... ...........571,313 ...........550,000 ...........555,625 ..............532,125 .........19,875 ..........19,313 ..................0 ............39,188 .................0 ...............571,313 ................0 ..................0 ..................0 ........60,385 07/15/2015.
74834L AP 5 QUEST DIAGNOSTICS INC SR NTS...................... ... 10/21/2010. GOLDMAN SACHS & CO NY......... ........................... ...........113,784 ...........110,000 ...........108,340 ..............108,351 ..................0 ...............127 ..................0 .................127 .................0 ...............108,478 ................0 ...........5,306 ...........5,306 ..........4,920 01/30/2020.
749121 BR 9 QWEST COMMUNICATIONS INTL INC SR NTS.... ... 04/22/2010. CHASESECURITIES NEWYORK... ........................... ...........153,375 ...........150,000 ...........144,375 ..............144,752 ..................0 ...............346 ..................0 .................346 .................0 ...............145,098 ................0 ...........8,277 ...........8,277 ..........7,875 02/15/2014.
74913E AH 3 QWEST CAPITAL FUNDING  7.250% 02/15/11...... ... 03/10/2010. DIRECT.......................................... ........................... ...........193,088 ...........190,000 ...........187,063 ..............188,466 ..................0 ...............244 ..................0 .................244 .................0 ...............188,710 ................0 ...........4,378 ...........4,378 ..........7,844 02/15/2011.

74913G AT 2 QWEST CORP SR NTS  6.500% 06/01/17.............. ... 04/22/2010.
BANC OF AMERICA SECURITIES
LLC ........................... ...........526,250 ...........500,000 ...........483,190 ..............485,959 ..................0 ...............468 ..................0 .................468 .................0 ...............486,427 ................0 .........39,823 .........39,823 ........13,181 06/01/2017.

74971X AC 1 RRI ENERGY INC SR NTS  7.875% 06/15/17......... ... 06/08/2010.
CREDIT SUISSE FIRST BOSTON
COR ........................... ...........465,000 ...........500,000 ...........489,250 ..............489,593 ..................0 ...............457 ..................0 .................457 .................0 ...............490,051 ................0 ........(25,051) ........(25,051) ........19,250 06/15/2017.

755111 BR 1 RAYTHEON COMPANY SR NTS  4.400% 02/15/20 ... 05/19/2010. BNP PARIBAS SECURITIES BOND ........................... ...........164,870 ...........160,000 ...........159,608 ..............159,608 ..................0 .................26 ..................0 ...................26 .................0 ...............159,634 ................0 ...........5,237 ...........5,237 ..........3,618 02/15/2020.
75913M AB 5 REGIONS BANK SER BK NT  7.500% 05/15/18..... ... 02/23/2010. MORGANSTANLEY&COINC NY.... ........................... ...........224,825 ...........230,000 ...........204,415 ..............205,438 ..................0 ...............305 ..................0 .................305 .................0 ...............205,743 ................0 .........19,082 .........19,082 ..........4,840 05/15/2018.
760943 AJ 9 RES-CARE INC SR NTS  7.750% 10/15/13............ ... 12/23/2010. Various........................................... ........................... ...........381,716 ...........385,000 ...........388,249 ..............383,075 ...........3,146 ..............(146) ..................0 ..............3,000 .................0 ...............386,075 ................0 ..........(4,358) ..........(4,358) ........17,520 10/15/2013.

76110W WX 0 RESIDENTIAL ASSET............................................ ... 12/01/2010. Paydown........................................ ........................... .............92,673 .............92,673 .............89,080 ................89,275 ..................0 ............3,398 ..................0 ..............3,398 .................0 .................92,673 ................0 ..................0 ..................0 ..........2,016 01/25/2032.
771196 AX 0 ROCHE HOLDINGS INC SER 144A FLT RT NTS... ... 04/06/2010. PNC SECURITIES CORP.............. ........................... ........1,015,000 ........1,000,000 ........1,024,710 ...........1,023,324 ..................0 ...........(5,436) ..................0 .............(5,436) .................0 ............1,017,887 ................0 ..........(2,887) ..........(2,887) ..........8,470 02/25/2011.
772739 AG 3 ROCK-TENN CO SER 144A SR NTS...................... ... 06/01/2010. Tax Free Exchange........................ ........................... ...........240,000 ...........240,000 ...........240,000 ..............240,000 ..................0 ...................0 ..................0 ....................0 .................0 ...............240,000 ................0 ..................0 ..................0 ........15,787 03/15/2016.
779382 AK 6 ROWAN COMPANIES INC SR   7.875% 08/01/19.. ... 10/05/2010. Various........................................... ........................... ........2,873,842 ........2,540,000 ........2,693,611 ...........2,690,535 ..................0 ...........(1,516) ..................0 .............(1,516) .................0 ............2,689,019 ................0 .......184,823 .......184,823 ......119,761 08/01/2019.

78387G AD 5 SBC COMMUNICATIONS INC  6.250% 03/15/11... ... 09/15/2010.
PITTSBURGH NATIONAL BANK-
SECUR ........................... ...........215,880 ...........210,000 ...........222,519 ..............212,164 ..................0 ...........(1,272) ..................0 .............(1,272) .................0 ...............210,891 ................0 ...........4,989 ...........4,989 ........13,307 03/15/2011.

786514 BQ 1 SAFEWAY INC SR NTS  6.250% 03/15/14............. ... 10/26/2010. Various........................................... ........................... ...........211,529 ...........185,000 ...........197,802 ..............197,363 ..................0 ...........(2,260) ..................0 .............(2,260) .................0 ...............195,103 ................0 .........16,426 .........16,426 ........12,835 03/15/2014.

80007P AC 3 SANDRIDGE ENERGY INC SR  8.000% 06/01/18.. ... 07/15/2010.
CREDIT SUISSE FIRST BOSTON
COR ........................... ...........337,450 ...........340,000 ...........323,731 ..............322,145 ...........2,625 ...............668 ..................0 ..............3,293 .................0 ...............325,438 ................0 .........12,012 .........12,012 ........17,302 06/01/2018.

80007P AK 5 SANDRIDGE ENERGY INC SER 144A SR NTS..... ... 10/29/2010. Tax Free Exchange........................ ........................... ...........242,059 ...........245,000 ...........241,843 ..............241,843 ..................0 ...............216 ..................0 .................216 .................0 ...............242,059 ................0 ..................0 ..................0 ........18,639 01/15/2020.
806605 AH 4 SCHERING PLOUGH CORP SR  6.550% 09/15/37 ... 09/21/2010. DUNCAN WILLIAMS INC............... ........................... .............62,750 .............50,000 .............49,695 ................49,703 ..................0 ...................3 ..................0 ....................3 .................0 .................49,706 ................0 .........13,044 .........13,044 ..........3,357 09/15/2037.

806860 AA 0
SCHLUMBERGER TECH CORP SER 144A SR
NTS ... 07/09/2010. PNC SECURITIES CORP.............. ........................... ........3,682,948 ........3,400,000 ........3,639,870 ...........3,583,820 ..................0 .........(41,305) ..................0 ...........(41,305) .................0 ............3,542,515 ................0 .......140,433 .......140,433 ......165,136 04/15/2012.

817565 BJ 2 SERVICE CORP INTL SR NT  7.375% 10/01/14..... ... 08/11/2010.
RBCDAINRAUSCHERINC
MINNEAP ........................... ...........545,000 ...........500,000 ...........503,961 ..............502,500 ..............233 ..............(308) ..................0 .................(75) .................0 ...............502,426 ................0 .........42,574 .........42,574 ........32,266 10/01/2014.

826428 AN 4 SIERRA PACIFIC RESOURCES SR NTS............... ... 02/23/2010. BARCLAYS CAPITAL INC.............. ........................... ...........498,750 ...........500,000 ...........487,500 ..............487,140 ...........2,144 ...............162 ..................0 ..............2,306 .................0 ...............489,446 ................0 ...........9,304 ...........9,304 ........17,906 08/15/2017.
827048 AK 5 SILGAN HOLDINGS INC SR SUB NTS................... ... 02/09/2010. BARCLAYS CAPITAL INC.............. ........................... ...........352,625 ...........350,000 ...........349,550 ..............349,533 ..................0 ...................1 ..................0 ....................1 .................0 ...............349,534 ................0 ...........3,091 ...........3,091 ..........5,709 11/15/2013.
828807 BW 6 SIMON PROPERTY GROUP LP SR NTS............... ... 02/25/2010. STIFEL NICOLAUS & CO INC....... ........................... ........1,500,375 ........1,500,000 ........1,467,270 ...........1,468,485 ..................0 ...............622 ..................0 .................622 .................0 ............1,469,107 ................0 .........31,268 .........31,268 ........19,906 12/01/2016.
828807 CA 3 SIMON PROPERTY GROUP LP SR NTS............... ... 03/10/2010. BAIRD ROBERT W & CO INC........ ........................... ........3,169,225 ........2,500,000 ........3,094,275 ...........3,081,300 ..................0 ...........(9,061) ..................0 .............(9,061) .................0 ............3,072,239 ................0 .........96,986 .........96,986 ......117,875 04/01/2019.

832248 AS 7 SMITHFIELD FOODS INC SER 144A SR NTS....... ... 04/21/2010.
BANC OF AMERICA SECURITIES
LLC ........................... ...........101,363 .............90,000 .............86,581 ................86,850 ..................0 ...............176 ..................0 .................176 .................0 .................87,027 ................0 .........14,336 .........14,336 ..........7,350 07/15/2014.

83427B AA 4 SOLO CUP COMPANY SER 144A SR NTS............ ... 01/28/2010. Tax Free Exchange........................ ........................... ...........239,937 ...........240,000 ...........240,098 ..............239,950 ..................0 ................(12) ..................0 .................(12) .................0 ...............239,937 ................0 ..................0 ..................0 .................0 11/01/2013.
834376 AK 1 SOLUTIA INC SR NTS  8.750% 11/01/17............... ... 09/15/2010. MORGANSTANLEY&COINC NY.... ........................... ...........234,888 ...........215,000 ...........218,063 ..............217,974 ..................0 ..............(281) ..................0 ...............(281) .................0 ...............217,693 ................0 .........17,195 .........17,195 ........17,506 11/01/2017.
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835898 AE 7 SOTHEBYS HLDGS INC SR N  7.750% 06/15/15... ... 03/11/2010.
BANC OF AMERICA SECURITIES
LLC ........................... ...........186,388 ...........185,000 ...........174,077 ..............174,977 ..................0 ...............296 ..................0 .................296 .................0 ...............175,274 ................0 .........11,114 .........11,114 ..........3,624 06/15/2015.

857477 AE 3 STATE STREET CORP SR NT  4.300% 05/30/14... ... 09/15/2010.
PITTSBURGH NATIONAL BANK-
SECUR ........................... ...........108,350 ...........100,000 .............99,905 ................99,916 ..................0 .................13 ..................0 ...................13 .................0 .................99,929 ................0 ...........8,421 ...........8,421 ..........3,464 05/30/2014.

857555 AM 8 STATER BROS HLDGS INC SR NTS..................... ... 11/29/2010. DIRECT.......................................... ........................... ...........248,438 ...........250,000 ...........251,598 ..............250,008 ..................0 ..............(166) ..................0 ...............(166) .................0 ...............249,843 ................0 ..........(1,405) ..........(1,405) ........19,410 06/15/2012.
86183P AD 4 STONERIDGE INC 11.500% 05/01/12.................... ... 10/04/2010. DIRECT.......................................... ........................... ...........495,000 ...........495,000 ...........508,950 ..............495,000 ...........1,687 ...........(1,687) ..................0 ....................0 .................0 ...............495,000 ................0 ..................0 ..................0 ........52,656 05/01/2012.
863579 RT 7 STRUCTURED ADJ RATE MTG LN....................... ... 12/01/2010. Paydown........................................ ........................... .............60,839 .............60,839 .............46,846 ................47,254 ..................0 ..........13,584 ..................0 ............13,584 .................0 .................60,839 ................0 ..................0 ..................0 ..........1,265 05/25/2035.
86358R XY 8 STRUCTURED ASSET SEC CORP........................ ... 08/13/2010. GOLDMAN SACHS & CO NY......... ........................... ...........158,572 ...........174,255 ...........176,338 ..............175,846 ..................0 ................(47) ..................0 .................(47) .................0 ...............175,799 ................0 ........(17,227) ........(17,227) ..........4,292 02/01/2032.
86358R XY 8 STRUCTURED ASSET SEC CORP........................ ... 08/01/2010. Paydown........................................ ........................... .............14,277 .............14,277 .............14,447 ................14,407 ..................0 ..............(130) ..................0 ...............(130) .................0 .................14,277 ................0 ..................0 ..................0 .............185 02/01/2032.
86365D AC 3 STRUCTURED ASSET SEC CORP........................ ... 12/25/2010. Paydown........................................ ........................... .............43,131 .............43,131 .............40,678 ................40,834 ..................0 ............2,296 ..................0 ..............2,296 .................0 .................43,131 ................0 ..................0 ..................0 .............118 11/25/2037.
864486 AB 1 SUBURBAN PROPANE PARTNERS LP SR NTS... ... 03/23/2010. DIRECT.......................................... ........................... ...........147,322 ...........148,000 ...........142,880 ..............144,999 ..................0 ...............147 ..................0 .................147 .................0 ...............145,147 ................0 ...........2,175 ...........2,175 ..........2,770 12/15/2013.
869237 AA 5 SUSSER HOLDINGS AND FINANCE SR NTS........ ... 05/27/2010. Call      105.3130............................ ........................... ...........421,252 ...........400,000 ...........386,000 ..............388,046 ..................0 ..........33,206 ..................0 ............33,206 .................0 ...............421,252 ................0 ..................0 ..................0 ........19,125 12/15/2013.
87161C AG 0 SYNOVUS FINANCIAL CORP SUB NTS................ ... 10/28/2010. Various........................................... ........................... ...........369,750 ...........435,000 ...........296,288 ..............259,277 .........39,359 ..........10,269 ..................0 ............49,628 .................0 ...............308,906 ................0 .........60,844 .........60,844 ........19,632 06/15/2017.
872287 AF 4 TCI COMMUNICATIONS INC  7.875% 02/15/26..... ... 09/21/2010. CHASE/GREENWICH CAP............ ........................... ...........466,712 ...........380,000 ...........434,120 ..............422,463 ..................0 ...........(1,121) ..................0 .............(1,121) .................0 ...............421,342 ................0 .........45,370 .........45,370 ........33,167 02/15/2026.

87246A AA 6 TIAA REAL ESTATE CO LTD SER......................... ... 09/14/2010.
PITTSBURGH NATIONAL BANK-
SECUR ........................... ...........577,506 ...........564,798 ...........567,607 ..............567,443 ..................0 ................(47) ..................0 .................(47) .................0 ...............567,395 ................0 .........10,110 .........10,110 ........24,517 08/15/2039.

87246A AA 6 TIAA REAL ESTATE CO LTD SER......................... ... 09/10/2010. Paydown........................................ ........................... .............90,599 .............90,599 .............91,049 ................91,023 ..................0 ..............(424) ..................0 ...............(424) .................0 .................90,599 ................0 ..................0 ..................0 ..........2,497 08/15/2039.

872540 AN 9 TJX COS INC SR NTS  4.200% 08/15/15................ ... 02/02/2010.
CREDIT SUISSE FIRST BOSTON
COR ........................... ...........116,321 ...........110,000 ...........109,991 ..............109,994 ..................0 ...................1 ..................0 ....................1 .................0 ...............109,995 ................0 ...........6,326 ...........6,326 ..........2,464 08/15/2015.

88033G BF 6 TENET HEALTHCARE CORP SER 144A SR NTS.. ... 08/13/2010. Tax Free Exchange........................ ........................... ...........140,000 ...........140,000 ...........140,000 ..............140,000 ..................0 ...................0 ..................0 ....................0 .................0 ...............140,000 ................0 ..................0 ..................0 ........10,967 05/01/2018.
880349 AD 7 TENNECO INC SR NTS 10.250% 07/15/13............ ... 09/02/2010. Call      101.7080............................ ........................... ...........335,636 ...........330,000 ...........237,600 ..............247,048 ..................0 ..........88,588 ..................0 ............88,588 .................0 ...............335,636 ................0 ..................0 ..................0 ........38,241 07/15/2013.
88089P AG 8 TERRA CAPITAL INC SER 144A SR NTS.............. ... 03/22/2010. Tax Free Exchange........................ ........................... .............83,593 .............85,000 .............83,553 ................83,571 ..................0 .................23 ..................0 ...................23 .................0 .................83,593 ................0 ..................0 ..................0 .................0 11/01/2019.
881609 AT 8 TESORO CORP SR NTS  6.500% 06/01/17............ ... 02/11/2010. CHASE SECURITIES INC.............. ........................... ...........448,400 ...........515,000 ...........509,448 ..............478,950 .........31,464 .................59 ..................0 ............31,523 .................0 ...............510,473 ................0 ........(62,073) ........(62,073) ..........6,819 06/01/2017.
881609 AW 1 TESORO CORP SR NTS  9.750% 06/01/19............ ... 02/11/2010. Various........................................... ........................... ...........402,188 ...........400,000 ...........384,688 ..............385,204 ..................0 ...............115 ..................0 .................115 .................0 ...............385,319 ................0 .........16,868 .........16,868 ..........7,895 06/01/2019.
882491 AK 9 TEXAS INDUSTRIES INC SR  7.250% 07/15/13..... ... 08/10/2010. DIRECT.......................................... ........................... ...........300,189 ...........300,000 ...........281,250 ..............282,653 ..................0 ............2,615 ..................0 ..............2,615 .................0 ...............285,267 ................0 .........14,922 .........14,922 ........23,260 07/15/2013.
88522Y AB 5 THORNBURG MTG SEC TR SER 2007-4 CL 1A2.. ... 12/01/2010. Paydown........................................ ........................... .............63,175 .............63,175 .............62,908 ................62,919 ..................0 ...............256 ..................0 .................256 .................0 .................63,175 ................0 ..................0 ..................0 ..........1,939 09/25/2037.
88522Y AC 3 THORNBURG MTG SEC TR SER 2007-4 CL 3A1.. ... 12/01/2010. Paydown........................................ ........................... .............53,980 .............53,980 .............53,213 ................43,137 .........10,113 ...............731 ..................0 ............10,844 .................0 .................53,980 ................0 ..................0 ..................0 ..........1,781 09/25/2037.
887317 AC 9 TIME WARNER INC SR NTS  5.875% 11/15/16..... ... 08/09/2010. GOLDMAN SACHS & CO NY......... ........................... .............80,480 .............70,000 .............69,658 ................69,682 ..................0 .................23 ..................0 ...................23 .................0 .................69,706 ................0 .........10,774 .........10,774 ..........3,050 11/15/2016.

88732J AH 1 TIME WARNER CABLE INC SR NTS...................... ... 01/14/2010.
CITIGROUPGBLMKTS/SALOMON
NE ........................... ...........196,942 ...........185,000 ...........184,600 ..............184,675 ..................0 ...................2 ..................0 ....................2 .................0 ...............184,677 ................0 .........12,265 .........12,265 ..........2,375 05/01/2017.

88732J AK 4 TIME WARNER CABLE INC SR NTS...................... ... 04/15/2010. MCDONALD & COMPANY............. ........................... ...........582,619 ...........525,000 ...........523,887 ..............524,203 ..................0 .................62 ..................0 ...................62 .................0 ...............524,265 ................0 .........58,353 .........58,353 ........26,130 07/01/2013.

88732J AQ 1 TIME WARNER CABLE INC SR NTS...................... ... 07/14/2010.
MERRILL LYNCH
PROFESSIONAL CLE ........................... ...........129,972 ...........110,000 ...........109,834 ..............109,845 ..................0 .................18 ..................0 ...................18 .................0 ...............109,863 ................0 .........20,109 .........20,109 ..........8,445 02/14/2014.

88732J AS 7 TIME WARNER CABLE INC SR NTS...................... ... 11/04/2010.
BANC OF AMERICA SECURITIES
LLC ........................... ...........223,912 ...........170,000 ...........192,700 ..............191,827 ..................0 ...........(1,528) ..................0 .............(1,528) .................0 ...............190,299 ................0 .........33,613 .........33,613 ........15,505 04/01/2019.

88732J AU 2 TIME WARNER CABLE INC SR NTS...................... ... 11/04/2010. Various........................................... ........................... .............23,112 .............20,000 .............19,426 ................19,428 ..................0 ...................5 ..................0 ....................5 .................0 .................19,434 ................0 ...........3,678 ...........3,678 ..........1,215 06/15/2039.

88732J AW 8 TIME WARNER CABLE INC SR NTS...................... ... 07/01/2010.
DEUTSCHE BANC ALEX BROWN
INC ........................... ...........280,200 ...........275,000 ...........269,280 ..............269,297 ..................0 ...............254 ..................0 .................254 .................0 ...............269,551 ................0 .........10,649 .........10,649 ..........7,868 02/01/2020.

89078W AA 7 TOPS MARKETS SER 144A SR NTS..................... ... 03/05/2010.
BANC OF AMERICA SECURITIES
LLC ........................... ...........297,900 ...........290,000 ...........285,227 ..............285,362 ..................0 .................92 ..................0 ...................92 .................0 ...............285,454 ................0 .........12,446 .........12,446 ........11,011 10/15/2015.

89236M AA 8 TOYS R US PROPERTY CO SER 144A SR NTS... ... 11/15/2010. Tax Free Exchange........................ ........................... ...........750,162 ...........760,000 ...........749,155 ..............749,249 ..................0 ...............913 ..................0 .................913 .................0 ...............750,162 ................0 ..................0 ..................0 ........63,703 12/01/2017.
893647 AJ 6 TRANSDIGM INC SR SUB NT  7.750% 07/15/14.... ... 12/14/2010. Various........................................... ........................... ...........601,769 ...........595,000 ...........591,214 ..............590,303 ..................0 ...............540 ..................0 .................540 .................0 ...............590,844 ................0 .........10,925 .........10,925 ........57,419 07/15/2014.
896522 AE 9 TRINITY INDUSTRIES SR N  6.500% 03/15/14...... ... 04/16/2010. CHASE SECURITIES INC.............. ........................... ...........555,900 ...........545,000 ...........535,494 ..............539,467 ..................0 ...............347 ..................0 .................347 .................0 ...............539,814 ................0 .........16,086 .........16,086 ........21,255 03/15/2014.
903293 AV 0 USG CORP SER 144A SR NT  9.750% 08/01/14.... ... 12/01/2010. GOLDMAN SACHS & CO NY......... ........................... ...........136,988 ...........130,000 ...........127,512 ..............127,670 ..................0 ...............390 ..................0 .................390 .................0 ...............128,061 ................0 ...........8,927 ...........8,927 ........16,970 08/01/2014.
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911308 AA 2 UPS OF AMERICA INC SR N  8.375% 04/01/20..... ... 01/05/2010. BAIRD ROBERT W & CO INC........ ........................... ........8,898,400 ........7,000,000 ........8,815,530 ...........8,748,887 ..................0 ...........(2,495) ..................0 .............(2,495) .................0 ............8,746,392 ................0 .......152,008 .......152,008 ......157,962 04/01/2020.

911312 AG 1 UNITED PARCEL SERVICE SR NTS...................... ... 06/23/2010.
CREDIT SUISSE FIRST BOSTON
COR ........................... ...........161,775 ...........150,000 ...........149,363 ..............149,596 ..................0 .................62 ..................0 ...................62 .................0 ...............149,657 ................0 .........12,118 .........12,118 ..........6,431 01/15/2013.

911365 AN 4 UNITED RENTALS NA SR NT  6.500% 02/15/12.... ... 02/16/2010. Call      100.0000............................ ........................... ...........290,000 ...........290,000 ...........219,675 ..............240,359 ..................0 ..........49,641 ..................0 ............49,641 .................0 ...............290,000 ................0 ..................0 ..................0 ..........9,477 02/15/2012.

91159H GR 5 US BANCORP SR NTS  4.200% 05/15/14.............. ... 09/15/2010.
PITTSBURGH NATIONAL BANK-
SECUR ........................... ...........380,905 ...........350,000 ...........349,937 ..............349,945 ..................0 ...................8 ..................0 ....................8 .................0 ...............349,953 ................0 .........30,952 .........30,952 ........12,454 05/15/2014.

912909 AC 2 UNITED STATES STEEL CORP SR NTS............... ... 04/28/2010. Jefferies High Yield Trading............ ........................... ...........415,800 ...........420,000 ...........419,551 ..............400,961 .........18,690 .................13 ..................0 ............18,703 .................0 ...............419,664 ................0 ..........(3,864) ..........(3,864) ........10,729 06/01/2017.

913017 BQ 1 UNITED TECHNOLOGIES CORP SR NTS............. ... 05/17/2010.
BANC OF AMERICA SECURITIES
LLC ........................... ...........121,740 ...........105,000 ...........104,830 ..............104,856 ..................0 ...................5 ..................0 ....................5 .................0 ...............104,860 ................0 .........16,880 .........16,880 ..........5,163 02/01/2019.

91359P AE 0 UNIVERSAL HOSPITAL SERVICE......................... ... 03/09/2010.
CREDIT SUISSE FIRST BOSTON
COR ........................... .............42,250 .............50,000 .............50,349 ................42,125 ...........8,022 ................(20) ..................0 ..............8,002 .................0 .................50,127 ................0 ..........(7,877) ..........(7,877) .............541 06/01/2015.

918866 AR 5 VALASSIS COMMUNICATIONS INC SR NTS........ ... 06/11/2010. DIRECT.......................................... ........................... ...........107,000 ...........100,000 .............99,500 ................99,508 ..................0 .................49 ..................0 ...................49 .................0 .................99,558 ................0 ...........7,442 ...........7,442 ..........6,417 03/01/2015.
91913Y AM 2 VALERO ENERGY CORP NTS  6.125% 06/15/17.. ... 04/07/2010. PNC SECURITIES CORP.............. ........................... ........6,094,735 ........5,930,000 ........6,004,022 ...........6,002,267 ..................0 ...........(2,180) ..................0 .............(2,180) .................0 ............6,000,087 ................0 .........94,648 .........94,648 ......118,044 06/15/2017.

92276M AS 4 VENTAS REALTY LP/CAP CORP SR NTS............. ... 12/07/2010.
WACHOVIA CAPITAL MARKETS
LLC ........................... ...........491,150 ...........470,000 ...........464,688 ..............466,153 ..................0 ...............467 ..................0 .................467 .................0 ...............466,620 ................0 .........24,530 .........24,530 ........31,314 06/01/2016.

92276M AT 2 VENTAS REALTY LP/CAP CORP SR NTS............. ... 06/15/2010.
BANC OF AMERICA SECURITIES
LLC ........................... ...........116,150 ...........115,000 ...........116,150 ..............115,818 ..................0 ................(61) ..................0 .................(61) .................0 ...............115,757 ................0 ..............393 ..............393 ..........5,542 04/01/2017.

92343V AK 0 VERIZON COMMUNICATIONS SR NTS................. ... 07/07/2010. MORGANSTANLEY&COINC NY.... ........................... ...........373,833 ...........340,000 ...........328,058 ..............328,333 ..................0 .................77 ..................0 ...................77 .................0 ...............328,410 ................0 .........45,423 .........45,423 ........19,765 02/15/2038.
92343V AM 6 VERIZON COMMUNICATIONS SR NTS................. ... 01/07/2010. CHASESECURITIES NEWYORK... ........................... ...........301,056 ...........275,000 ...........273,567 ..............273,765 ..................0 ...................3 ..................0 ....................3 .................0 ...............273,769 ................0 .........27,287 .........27,287 ..........4,054 04/15/2018.
92343V AV 6 VERIZON COMMUNICATIONS SR NTS................. ... 08/02/2010. CHASESECURITIES NEWYORK... ........................... ........1,048,943 ...........900,000 ...........993,837 ..............990,754 ..................0 ...........(3,907) ..................0 .............(3,907) .................0 ...............986,847 ................0 .........62,096 .........62,096 ........40,741 04/01/2019.

92552V AA 8 VIASAT INC SER 144A SR   8.875% 09/15/16........ ... 05/13/2010.
BANC OF AMERICA SECURITIES
LLC ........................... ...........188,550 ...........180,000 ...........180,742 ..............180,707 ..................0 ................(59) ..................0 .................(59) .................0 ...............180,648 ................0 ...........7,902 ...........7,902 ..........9,141 09/15/2016.

927804 FB 5 VIRGINIA ELEC & PWR SR NTS SER A................. ... 10/13/2010. DUNCAN WILLIAMS INC............... ........................... ...........256,500 ...........225,000 ...........224,379 ..............224,399 ..................0 ...................7 ..................0 ....................7 .................0 ...............224,406 ................0 .........32,094 .........32,094 ........12,488 05/15/2037.
92829N AB 1 VISANT HOLDING CORP SR   8.750% 12/01/13.... ... 09/22/2010. NON-BROKER TRADE.................. ........................... ...........254,335 ...........250,000 ...........256,543 ..............252,912 ..................0 ...........(1,051) ..................0 .............(1,051) .................0 ...............251,861 ................0 ...........2,474 ...........2,474 ........17,682 12/01/2013.
928664 AD 3 VOLKSWAGEN AUTO LEASE TRUST.................... ... 06/03/2010. BAIRD ROBERT W & CO INC........ ........................... ........1,554,375 ........1,500,000 ........1,546,875 ...........1,538,980 ..................0 .........(10,316) ..................0 ...........(10,316) .................0 ............1,528,664 ................0 .........25,711 .........25,711 ........33,086 09/15/2011.
92922F 4M 7 WASHINGTON MUTUAL SER 2005-AR13 CL A1... ... 12/25/2010. Paydown........................................ ........................... .............16,640 .............16,640 .............16,646 ................16,645 ..................0 ..................(6) ..................0 ...................(6) .................0 .................16,640 ................0 ..................0 ..................0 ...............47 10/25/2045.
92922F 5U 8 WASHINGTON MUTUAL SER 2005-AR15 CL A1A2 ... 12/25/2010. Paydown........................................ ........................... .............73,001 .............73,001 .............58,812 ................59,399 ..................0 ..........13,602 ..................0 ............13,602 .................0 .................73,001 ................0 ..................0 ..................0 .............218 11/25/2045.
92922F D2 1 WASHINGTON MUTUAL SER 2005-AR2 CL 2A1A. ... 12/25/2010. Paydown........................................ ........................... .............27,495 .............27,495 .............22,855 ................23,055 ..................0 ............4,440 ..................0 ..............4,440 .................0 .................27,495 ................0 ..................0 ..................0 ...............80 01/25/2045.
92922F J2 5 WASHINGTON MUTUAL SER 2005-AR6 CL 2A1A. ... 12/25/2010. Paydown........................................ ........................... .............27,914 .............27,914 .............22,924 ................23,141 ..................0 ............4,773 ..................0 ..............4,773 .................0 .................27,914 ................0 ..................0 ..................0 ...............74 04/25/2045.
92922F W2 0 WASHINGTON MUTUAL SER 2005-AR10 CL 1A1. ... 08/12/2010. BARCLAYS CAPITAL INC.............. ........................... ...........278,310 ...........283,990 ...........273,962 ..............274,380 ..................0 ...............165 ..................0 .................165 .................0 ...............274,545 ................0 ...........3,766 ...........3,766 ..........8,913 09/25/2035.
92922F W2 0 WASHINGTON MUTUAL SER 2005-AR10 CL 1A1. ... 08/01/2010. Paydown........................................ ........................... ...........182,873 ...........182,873 ...........176,416 ..............176,685 ..................0 ............6,188 ..................0 ..............6,188 .................0 ...............182,873 ................0 ..................0 ..................0 ..........3,223 09/25/2035.
92925C BA 9 WASHINGTON MUTUAL SER 2005-AR19 CL A1A1 ... 12/25/2010. Paydown........................................ ........................... .............67,293 .............67,293 .............53,877 ................54,430 ..................0 ..........12,863 ..................0 ............12,863 .................0 .................67,293 ................0 ..................0 ..................0 .............181 12/25/2045.
92925V AA 8 WASHINGTON MUTUAL SER 2007-HY1 CL 1A1... ... 12/01/2010. Paydown........................................ ........................... .............74,424 .............74,424 .............63,586 ................63,960 ..................0 ..........10,464 ..................0 ............10,464 .................0 .................74,424 ................0 ..................0 ..................0 ..........2,045 02/25/2037.

92929X AB 8 WII COMPONENTS INC SR N 10.000% 02/15/12... ... 02/01/2010.
CREDIT SUISSE FIRST BOSTON
COR ........................... ...........190,000 ...........250,000 .............87,500 ..............116,239 ..................0 ............3,095 ..................0 ..............3,095 .................0 ...............119,335 ................0 .........70,665 .........70,665 ........11,736 02/15/2012.

929766 4Q 3 WACHOVIA COMM MTG TR SER 2005-C20 CL A7 ... 09/14/2010.
PITTSBURGH NATIONAL BANK-
SECUR ........................... ...........858,000 ...........800,000 ...........803,988 ..............803,545 ..................0 ................(73) ..................0 .................(73) .................0 ...............803,472 ................0 .........54,528 .........54,528 ........32,528 07/15/2042.

929766 C2 7
WACHOVIA COMM MTG TR SER 2005-C17 CL
APB ... 09/14/2010.

PITTSBURGH NATIONAL BANK-
SECUR ........................... ...........738,377 ...........711,688 ...........715,204 ..............714,900 ..................0 ..............(189) ..................0 ...............(189) .................0 ...............714,711 ................0 .........23,665 .........23,665 ........28,380 03/15/2042.

929766 C2 7
WACHOVIA COMM MTG TR SER 2005-C17 CL
APB ... 09/01/2010. Paydown........................................ ........................... .............63,312 .............63,312 .............63,624 ................63,597 ..................0 ..............(286) ..................0 ...............(286) .................0 .................63,312 ................0 ..................0 ..................0 ..........1,727 03/15/2042.

929766 YV 9 WACHOVIA COMM MTG TR SER 2005-C16 CL A2 ... 11/15/2010. Paydown........................................ ........................... ...............1,774 ...............1,774 ...............1,733 ..................1,734 ..................0 .................40 ..................0 ...................40 .................0 ..................1,774 ................0 ..................0 ..................0 ...............53 10/15/2041.
92976W BH 8 WACHOVIA CORP SR NTS  5.750% 02/01/18....... ... 09/30/2010. Various........................................... ........................... ...........123,233 ...........110,000 ...........109,240 ..............109,355 ..................0 .................39 ..................0 ...................39 .................0 ...............109,395 ................0 .........13,838 .........13,838 ..........6,529 02/01/2018.
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933634 AA 5 WASHINGTON MUTUAL SER 2007-HY3 CL 1A1... ... 12/01/2010. Paydown........................................ ........................... .............65,022 .............65,022 .............55,391 ................55,724 ..................0 ............9,298 ..................0 ..............9,298 .................0 .................65,022 ................0 ..................0 ..................0 ..........1,933 03/25/2037.

934391 AF 0 WARNACO INC SR NTS  8.875% 06/15/13............ ... 03/02/2010.
LAZARDCAPITALMARKETSLLC
NE ........................... ...........176,300 ...........172,000 ...........186,835 ..............175,717 ..................0 ..............(448) ..................0 ...............(448) .................0 ...............175,269 ................0 ...........1,031 ...........1,031 ..........3,392 06/15/2013.

934391 AF 0 WARNACO INC SR NTS  8.875% 06/15/13............ ... 06/15/2010. Call      102.6439............................ ........................... ...........115,988 ...........113,000 ...........117,715 ..............112,982 ..................0 ............3,006 ..................0 ..............3,006 .................0 ...............115,988 ................0 ..................0 ..................0 ..........1,504 06/15/2013.
934548 AE 8 WMG ACQUISITION CORP SR  7.375% 04/15/15.. ... 11/01/2010. PERSHING LLC............................. ........................... ...........607,750 ...........650,000 ...........599,250 ..............601,512 ..................0 ............6,250 ..................0 ..............6,250 .................0 ...............607,761 ................0 ...............(11) ...............(11) ........50,468 04/15/2015.
939333 AC 4 WASHINGTON MUTUAL FIN SR NTS.................... ... 04/14/2010. BNP PARIBAS SECURITIES BOND ........................... ...........242,744 ...........230,000 ...........260,090 ..............237,310 ..................0 ...........(1,554) ..................0 .............(1,554) .................0 ...............235,756 ................0 ...........6,988 ...........6,988 ..........6,764 05/15/2011.
93934F QP 0 WASHINGTON MUTUAL SER 2006-AR3 CL A1A... ... 12/01/2010. Paydown........................................ ........................... .............58,796 .............58,796 .............44,189 ................44,711 ..................0 ..........14,085 ..................0 ............14,085 .................0 .................58,796 ................0 ..................0 ..................0 .............394 05/25/2046.
93935F AC 5 WASHINGTON MUTUAL SER 2006-AR6 CL 2A..... ... 12/01/2010. Paydown........................................ ........................... .............67,096 .............67,096 .............50,426 ................51,000 ..................0 ..........16,096 ..................0 ............16,096 .................0 .................67,096 ................0 ..................0 ..................0 .............469 08/25/2046.

94106L AV 1 WASTE MANAGEMENT INC SR  6.125% 11/30/39 ... 05/13/2010.
BARCLAYS CAPITAL INC/FIXED
INC ........................... .............58,026 .............55,000 .............54,706 ................54,707 ..................0 ...................3 ..................0 ....................3 .................0 .................54,710 ................0 ...........3,316 ...........3,316 ..........1,694 11/30/2039.

94974B ET 3 WELLS FARGO & COMPANY SR NTS SER I......... ... 03/30/2010. Various........................................... ........................... ...........874,878 ...........865,000 ...........865,234 ..............865,307 ..................0 .................51 ..................0 ...................51 .................0 ...............865,357 ................0 ...........9,520 ...........9,520 ........15,705 10/01/2014.
94983B AA 7 WELLS FARGO MBS TR SER 2006-4 CL 1A1........ ... 08/12/2010. BARCLAYS CAPITAL INC.............. ........................... ...........252,964 ...........266,190 ...........261,108 ..............261,270 ..................0 .................64 ..................0 ...................64 .................0 ...............261,335 ................0 ..........(8,370) ..........(8,370) ........10,880 04/25/2036.
94983B AA 7 WELLS FARGO MBS TR SER 2006-4 CL 1A1........ ... 08/01/2010. Paydown........................................ ........................... .............75,642 .............75,642 .............74,198 ................74,244 ..................0 ............1,398 ..................0 ..............1,398 .................0 .................75,642 ................0 ..................0 ..................0 ..........1,409 04/25/2036.

95058T AB 3 WENDY'S/ARBY'S RESTAURANTS LLC SR NTS.. ... 08/17/2010.
WACHOVIACAPITALMARKETSLL
C ........................... ...........420,063 ...........400,000 ...........390,626 ..............390,749 ..................0 ...............689 ..................0 .................689 .................0 ...............391,438 ................0 .........28,624 .........28,624 ........46,201 07/15/2016.

969457 BS 8 WILLIAMS COMPANIES INC SR NTS.................... ... 02/17/2010. DIRECT.......................................... ........................... ...........701,400 ...........560,000 ...........540,352 ..............540,869 ..................0 ...............158 ..................0 .................158 .................0 ...............541,027 ................0 .......160,373 .......160,373 ........28,856 01/15/2020.

96950H AD 2 WILLIAMS PARTNERS LP/WIL SR NTS................. ... 01/21/2010.
DEUTSCHE BANC ALEX BROWN
INC ........................... ...........561,250 ...........500,000 ...........511,875 ..............505,095 ...........5,175 ................(76) ..................0 ..............5,099 .................0 ...............510,194 ................0 .........51,056 .........51,056 ........17,622 02/01/2017.

97381W AG 9 WINDSTREAM CORP SER 144A SR NTS.............. ... 02/25/2010. Tax Free Exchange........................ ........................... ...........246,464 ...........250,000 ...........246,328 ..............246,399 ..................0 .................65 ..................0 ...................65 .................0 ...............246,464 ................0 ..................0 ..................0 .................0 11/01/2017.

976656 CB 2 WISCONSIN ELECTRIC POWER NTS................... ... 11/09/2010.
WACHOVIA CAPITAL MARKETS
LLC ........................... ...........374,802 ...........310,000 ...........331,803 ..............330,964 ..................0 ...........(2,817) ..................0 .............(2,817) .................0 ...............328,147 ................0 .........46,655 .........46,655 ........18,514 12/01/2015.

983024 AN 0 WYETH NTS  5.950% 04/01/37............................... ... 01/06/2010.
DEUTSCHE BANC ALEX BROWN
INC ........................... .............73,335 .............70,000 .............69,525 ................69,543 ..................0 ...................0 ..................0 ....................0 .................0 .................69,543 ................0 ...........3,792 ...........3,792 ..........1,157 04/01/2037.

98310W AB 4 WYNDHAM WORLDWIDE CORP SR NTS............. ... 12/22/2010.
WACHOVIACAPITALMARKETSLL
C ........................... ...........574,750 ...........550,000 ...........413,875 ..............420,925 ..................0 ..........13,178 ..................0 ............13,178 .................0 ...............434,103 ................0 .......140,647 .......140,647 ........35,475 12/01/2016.

983130 AD 7 WYNN LAS VEGAS LLC 1ST   6.625% 12/01/14.... ... 04/26/2010. SCOTT STRINGFELLOW INC....... ........................... ...........152,250 ...........150,000 ...........127,875 ..............130,733 ..................0 ............1,007 ..................0 ..............1,007 .................0 ...............131,740 ................0 .........20,510 .........20,510 ..........4,085 12/01/2014.
98385X AA 4 XTO ENERGY INC  7.500% 04/15/12..................... ... 12/17/2010. DIRECT.......................................... ........................... ...........336,734 ...........310,000 ...........340,317 ..............323,946 ..................0 ...........(5,648) ..................0 .............(5,648) .................0 ...............318,298 ................0 .........18,437 .........18,437 ........27,254 04/15/2012.
98385X AM 8 XTO ENERGY INC SR NTS  6.750% 08/01/37........ ... 07/20/2010. DIRECT.......................................... ........................... .............39,443 .............30,000 .............28,765 ................28,786 ..................0 ...................8 ..................0 ....................8 .................0 .................28,794 ................0 .........10,649 .........10,649 ..........2,003 08/01/2037.
000000 00 0 WEST CORP TERM LOAN  0.000% 07/15/16......... ... 01/01/2010. DIRECT.......................................... ........................... ...........573,000 ...........600,000 ...........573,000 ..............572,142 ..............858 ...................0 ..................0 .................858 .................0 ...............573,000 ................0 ..................0 ..................0 .................0 07/15/2016.
000000 00 0 CERIDIAN CORP TERM LOAN  0.000% 11/09/14.. ... 01/01/2010. DIRECT.......................................... ........................... ...........359,500 ...........400,000 ...........359,500 ..............359,332 ..............168 ...................0 ..................0 .................168 .................0 ...............359,500 ................0 ..................0 ..................0 .................0 11/09/2014.
032479 AC 1 ANADARKO FIN CO  6.750% 05/01/11................... I.. 03/16/2010. DIRECT.......................................... ........................... ...........250,005 ...........235,000 ...........239,181 ..............235,925 ..................0 ..............(137) ..................0 ...............(137) .................0 ...............235,788 ................0 .........14,216 .........14,216 ..........5,948 05/01/2011.
136375 BL 5 CANADIAN NATL RR CO  6.250% 08/01/34........... I.. 09/20/2010. DUNCAN WILLIAMS INC............... ........................... .............88,065 .............75,000 .............74,813 ................74,824 ..................0 ...................2 ..................0 ....................2 .................0 .................74,826 ................0 .........13,239 .........13,239 ..........5,365 08/01/2034.
136375 BT 8 CANADIAN NATL RR CO NTS  5.550% 03/01/19... I.. 08/05/2010. GOLDMAN SACHS & CO NY......... ........................... ...........104,139 .............90,000 .............88,993 ................89,060 ..................0 .................48 ..................0 ...................48 .................0 .................89,108 ................0 .........15,031 .........15,031 ..........4,704 03/01/2019.
136385 AB 7 CANADIAN NATURAL RESOURCES NTS............. I.. 09/08/2010. GOLDMAN SACHS & CO NY......... ........................... ...........120,461 ...........115,000 ...........121,037 ..............117,775 ..................0 ...........(1,241) ..................0 .............(1,241) .................0 ...............116,534 ................0 ...........3,927 ...........3,927 ..........8,946 07/15/2011.
146900 AF 2 CASCADES INC SER 144A SR NTS...................... A. 06/17/2010. Tax Free Exchange........................ ........................... ...........495,404 ...........500,000 ...........495,140 ..............495,164 ..................0 ...............240 ..................0 .................240 .................0 ...............495,404 ................0 ..................0 ..................0 ........20,882 12/15/2017.
146900 AK 1 CASCADES INC SER 144A SR NTS...................... A. 06/14/2010. Tax Free Exchange........................ ........................... .............98,410 ...........100,000 .............98,350 ................98,350 ..................0 .................59 ..................0 ...................59 .................0 .................98,410 ................0 ..................0 ..................0 ..........3,741 01/15/2020.
15101Q AC 2 CELESTICA INC SR SUB NT  7.625% 07/01/13..... I.. 03/02/2010. Call      103.8130............................ ........................... ...........519,065 ...........500,000 ...........498,250 ..............498,729 ..................0 ..........20,336 ..................0 ............20,336 .................0 ...............519,065 ................0 ..................0 ..................0 ........25,523 07/01/2013.
15135U AA 7 CENOVUS ENERGY INC SER 144A SR NTS......... A. 07/01/2010. Tax Free Exchange........................ ........................... ...........249,791 ...........250,000 ...........249,758 ..............249,770 ..................0 .................22 ..................0 ...................22 .................0 ...............249,791 ................0 ..................0 ..................0 ..........8,844 09/15/2014.
15135U AC 3 CENOVUS ENERGY INC SER 144A SR NTS......... A. 01/26/2010. Various........................................... ........................... ...........316,682 ...........300,000 ...........299,799 ..............299,811 ..................0 ...................4 ..................0 ....................4 .................0 ...............299,815 ................0 .........16,866 .........16,866 ..........6,223 10/15/2019.

20825U AB 0 CONOCO FDG  6.350% 10/15/11........................... A. 05/19/2010.
BANC OF AMERICA SECURITIES
LLC ........................... ...........313,815 ...........293,000 ...........313,085 ..............306,290 ..................0 ...........(2,845) ..................0 .............(2,845) .................0 ...............303,446 ................0 .........10,369 .........10,369 ........11,318 10/15/2011.

20825U AB 0 CONOCO FDG  6.350% 10/15/11........................... A. 08/03/2010. Call      106.9015............................ ........................... .............53,451 .............50,000 .............55,602 ................51,730 ..................0 ............1,721 ..................0 ..............1,721 .................0 .................53,451 ................0 ..................0 ..................0 ..........2,540 10/15/2011.
600388 AB 8 MILLER BREWING CO SER 144A SR NTS............ F. 04/23/2010. DUNCAN WILLIAMS INC............... ........................... ........1,085,550 ........1,000,000 ........1,072,240 ...........1,069,033 ..................0 ...........(5,762) ..................0 .............(5,762) .................0 ............1,063,271 ................0 .........22,279 .........22,279 ........38,653 08/15/2013.
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775109 AK 7 ROGERS COMMUNICATIONS N  6.800% 08/15/18 I.. 12/08/2010. GOLDMAN SACHS & CO NY......... ........................... ...........155,353 ...........130,000 ...........129,810 ..............129,877 ..................0 .................10 ..................0 ...................10 .................0 ...............129,887 ................0 .........25,466 .........25,466 ........11,738 08/15/2018.
781903 AG 4 RUSSEL METALS INC SR NT  6.375% 03/01/14.... A. 08/20/2010. BEAR STEARNS & CO.................. ........................... ...........345,625 ...........350,000 ...........338,563 ..............332,500 .........10,708 ...............925 ..................0 ............11,633 .................0 ...............344,133 ................0 ...........1,492 ...........1,492 ........21,941 03/01/2014.
862926 AB 8 STRATOS GLOBAL CORP SR   9.875% 02/15/13.. I.. 06/02/2010. Call      104.9380............................ ........................... ...........299,073 ...........285,000 ...........264,636 ..............273,034 ..................0 ..........26,039 ..................0 ............26,039 .................0 ...............299,073 ................0 ..................0 ..................0 ........22,437 02/15/2013.
878742 AM 7 TECK RESOURCES LIMITED SR NTS................... I.. 05/03/2010. SCOTT STRINGFELLOW INC....... ........................... ...........180,390 ...........150,000 ...........175,163 ..............174,720 ..............340 ...........(1,606) ..................0 .............(1,266) .................0 ...............173,454 ................0 ...........6,936 ...........6,936 ..........7,303 05/15/2016.
878742 AQ 8 TECK RESOURCES LIMITED SR NTS................... I.. 11/23/2010. MORGANSTANLEY&COINC NY.... ........................... ...........227,281 ...........175,000 ...........166,202 ..............166,465 ..................0 ...............490 ..................0 .................490 .................0 ...............166,954 ................0 .........60,327 .........60,327 ........19,544 05/15/2019.

92658T AG 3 VIDEOTRON LTD SR NTS  6.875% 01/15/14......... A. 03/10/2010.
CREDIT SUISSE FIRST BOSTON
COR ........................... ...........406,000 ...........400,000 ...........381,000 ..............386,980 ..................0 ...............561 ..................0 .................561 .................0 ...............387,541 ................0 .........18,459 .........18,459 ........18,333 01/15/2014.

045167 BW 2 ASIAN DEVELOPEMENT BANK GMTN NTS SNAT F. 03/25/2010. RBC DOMINION SECURITIES INC ........................... ...........938,661 ...........925,000 ...........921,874 ..............922,234 ..................0 ...............143 ..................0 .................143 .................0 ...............922,377 ................0 .........16,283 .........16,283 ..........9,049 05/21/2014.
05565Q BF 4 BP CAPITAL MARKETS PLC SR NTS.................... R 07/13/2010. Various........................................... ........................... ......10,314,964 ......10,934,000 ......11,009,543 .........10,994,638 ..................0 ...........(7,563) ..................0 .............(7,563) .................0 ..........10,987,075 ................0 ......(672,111) ......(672,111) ......369,822 11/07/2013.
05565Q BG 2 BP CAPITAL MARKETS PLC SR NTS.................... R 05/04/2010. UBS SECURITIES LLC.................. ........................... ...........220,900 ...........215,000 ...........214,987 ..............214,990 ..................0 ...................1 ..................0 ....................1 .................0 ...............214,992 ................0 ...........5,908 ...........5,908 ..........4,423 03/10/2012.
05567H CW 4 BNP PARIBAS FLT RT SR N  8.500% 04/26/22...... F. 04/26/2010. Call      100.0000............................ ........................... ........2,300,000 ........2,300,000 ........2,300,000 ...........2,300,000 ..................0 ...................0 ..................0 ....................0 .................0 ............2,300,000 ................0 ..................0 ..................0 ........97,750 04/26/2022.
2027A0 DH 9 COMMONWEALTH BANK AUSTRALIA.................. F. 06/15/2010. DUNCAN WILLIAMS INC............... ........................... ........2,019,440 ........2,000,000 ........1,993,860 ...........1,994,101 ..................0 ...............522 ..................0 .................522 .................0 ............1,994,624 ................0 .........24,816 .........24,816 ........50,625 10/15/2014.
22546Q AC 1 CREDIT SUISSE NEW YORK SR NTS................... F. 06/09/2010. Various........................................... ........................... ...........699,381 ...........675,000 ...........687,985 ..............687,699 ..................0 ..............(381) ..................0 ...............(381) .................0 ...............687,317 ................0 .........12,064 .........12,064 ........26,264 08/13/2019.
249575 AN 1 DEPFA ACS BANK SER 144A SR BONDS............. F. 09/21/2010. DUNCAN WILLIAMS INC............... ........................... ...........315,000 ...........450,000 ...........433,292 ..............433,977 ..................0 ...............194 ..................0 .................194 .................0 ...............434,172 ................0 ......(119,172) ......(119,172) ........23,575 03/16/2037.
25243Y AN 9 DIAGEO CAPITAL PLC SR N  7.375% 01/15/14..... R 05/14/2010. Taxable Exchange.......................... ........................... ...........497,617 ...........419,000 ...........427,242 ..............425,836 ..................0 ..............(549) ..................0 ...............(549) .................0 ...............425,287 ................0 .........72,330 .........72,330 ........25,665 01/15/2014.

298785 EY 8
EUROPEAN INVESTMENT BANK SER EMTN
SNAT F. 02/17/2010.

RBCDAINRAUSCHERINC
MINNEAP ........................... ........1,106,068 ........1,075,000 ........1,070,732 ...........1,071,191 ..................0 ...............115 ..................0 .................115 .................0 ............1,071,306 ................0 .........34,761 .........34,761 ..........7,279 06/04/2014.

33938E AJ 6 FLEXTRONICS INTL LTD SR SUB NTS................. F. 03/19/2010. Call      102.1670............................ ........................... ...........367,801 ...........360,000 ...........343,350 ..............349,313 ..................0 ..........18,488 ..................0 ............18,488 .................0 ...............367,801 ................0 ..................0 ..................0 ..........8,060 05/15/2013.
37932J AB 9 GLOBAL CROSSING LTD SER 144A SR NTS........ F. 08/02/2010. Tax Free Exchange........................ ........................... ...........259,338 ...........255,000 ...........260,091 ..............259,849 ..................0 ..............(511) ..................0 ...............(511) .................0 ...............259,338 ................0 ..................0 ..................0 ........26,350 09/15/2015.

37943S AB 6 GLOBAL CROSSING UK FIN SR NTS.................... F. 08/06/2010.
RBCDAINRAUSCHERINC
MINNEAP ........................... ...........120,510 ...........117,000 ...........127,238 ..............119,925 ...........2,872 ...........(1,091) ..................0 ..............1,781 .................0 ...............121,706 ................0 ..........(1,196) ..........(1,196) ..........8,245 12/15/2014.

38376H AA 6 BANK OF ENGLAND SER 144A BONDS................ F. 03/01/2010. MORGANSTANLEY&COINC NY.... ........................... ...........512,469 ...........500,000 ...........498,120 ..............498,605 ..................0 ...............104 ..................0 .................104 .................0 ...............498,709 ................0 .........13,760 .........13,760 ........11,446 03/19/2012.

45687A AA 0 INGERSOLL-RAND GL HLD CO SR NTS............... R 05/05/2010.
CREDIT SUISSE FIRST BOSTON
COR ........................... .............86,180 .............75,000 .............75,563 ................75,547 ..................0 ................(16) ..................0 .................(16) .................0 .................75,530 ................0 .........10,649 .........10,649 ..........3,796 08/15/2018.

515110 BA 1 LANDWIRTSCHAFTLICHE RENTENBANK............ F. 03/11/2010. CHASE/GREENWICH CAP............ ........................... ........1,134,046 ........1,125,000 ........1,122,649 ...........1,122,858 ..................0 ...............148 ..................0 .................148 .................0 ............1,123,006 ................0 .........11,040 .........11,040 ..........9,844 09/24/2012.
654902 AB 1 NOKIA CORP SR NTS  5.375% 05/15/19................ R 04/22/2010. GOLDMAN SACHS & CO NY......... ........................... ...........317,796 ...........300,000 ...........297,225 ..............297,368 ..................0 .................70 ..................0 ...................70 .................0 ...............297,438 ................0 .........20,358 .........20,358 ..........7,256 05/15/2019.
656531 AL 4 STATOIL ASA SER B  9.125% 07/15/14................. F. 06/07/2010. DUNCAN WILLIAMS INC............... ........................... ........3,658,500 ........3,000,000 ........3,766,260 ...........3,673,291 ..................0 .........(60,347) ..................0 ...........(60,347) .................0 ............3,612,944 ................0 .........45,556 .........45,556 ......246,375 07/15/2014.
706448 BK 2 PEMEX FINANCE LTD PRO RATA PAR SINK NTS F. 11/15/2010. Redemption      100.0000................ ........................... .............90,000 .............90,000 .............90,908 ................90,091 ..................0 ................(91) ..................0 .................(91) .................0 .................90,000 ................0 ..................0 ..................0 ..........4,571 02/15/2011.

71645W AP 6 PETROBRAS INTL FIN CO SR NTS....................... R 01/29/2010. Various........................................... ........................... ...........383,174 ...........378,000 ...........374,447 ..............374,462 ..................0 ...................5 ..................0 ....................5 .................0 ...............374,467 ................0 ...........8,707 ...........8,707 ..........4,735 01/20/2020.
81725C AB 3 SENSATA TECH TERM LOAN  2.038% 04/27/13... R 01/01/2010. DIRECT.......................................... ........................... ...........442,500 ...........500,000 ...........442,500 ..............442,500 ..................0 ...................0 ..................0 ....................0 .................0 ...............442,500 ................0 ..................0 ..................0 .................0 04/27/2013.
822582 AA 0 SHELL INTERNATIONAL FIN SR NTS................... R 07/27/2010. Various........................................... ........................... ........6,803,572 ........6,500,000 ........6,513,732 ...........6,504,607 ..................0 ...........(1,570) ..................0 .............(1,570) .................0 ............6,503,037 ................0 .......300,558 .......300,558 ......201,797 06/27/2011.
83238P AB 0 SMITHS GROUP PLC SER 144A SR NTS.............. F. 09/10/2010. UBS SECURITIES LLC.................. ........................... ...........147,508 ...........125,000 ...........132,099 ..............131,912 ..................0 ..............(373) ..................0 ...............(373) .................0 ...............131,539 ................0 .........15,969 .........15,969 ..........7,230 05/15/2019.
87203R AA 0 SYSTEMS 2001 ASSET TRUST............................. F. 12/15/2010. Redemption      100.0000................ ........................... .............68,540 .............68,540 .............72,725 ................70,798 ..................0 ...........(2,258) ..................0 .............(2,258) .................0 .................68,540 ................0 ..................0 ..................0 ..........2,296 09/15/2013.
87927V AL 2 TELECOM ITALIA CAPITAL   4.950% 09/30/14...... R 12/06/2010. Various........................................... ........................... .............84,862 .............80,000 .............82,934 ................82,799 ..................0 ..............(494) ..................0 ...............(494) .................0 .................82,305 ................0 ...........2,557 ...........2,557 ..........4,599 09/30/2014.

87938W AA 1 TELEFONICA EMISIONES  SAU SR NTS.............. R 05/04/2010.
BARCLAYS CAPITAL INC/FIXED
INC ........................... ...........136,659 ...........130,000 ...........130,000 ..............130,000 ..................0 ...................0 ..................0 ....................0 .................0 ...............130,000 ................0 ...........6,659 ...........6,659 ..........2,960 06/20/2011.

87938W AJ 2 TELEFONICA EMISIONES  SAU SR NTS.............. R 12/01/2010. Various........................................... ........................... ...........114,232 ...........105,000 ...........105,000 ..............105,000 ..................0 ...................0 ..................0 ....................0 .................0 ...............105,000 ................0 ...........9,232 ...........9,232 ..........7,135 01/15/2015.

89612B AA 6 TRICO SHIPPING AS SER 144A SR NTS.............. F. 02/22/2010.
BARCLAYS CAPITAL INC/FIXED
INC ........................... ...........126,100 ...........130,000 ...........130,034 ..............130,027 ..................0 ..................(5) ..................0 ...................(5) .................0 ...............130,022 ................0 ..........(3,922) ..........(3,922) ..........4,931 11/01/2014.

92857W AK 6 VODAFONE GROUP PLC NTS  5.750% 03/15/16.. R 04/15/2010. BEAR STEARNS & CO.................. ........................... ...........218,342 ...........200,000 ...........195,460 ..............196,866 ..................0 ...............126 ..................0 .................126 .................0 ...............196,992 ................0 .........21,350 .........21,350 ..........6,868 03/15/2016.

92857W AS 9 VODAFONE GROUP PLC SR N  5.450% 06/10/19. R 04/15/2010.
CITIGROUPGBLMKTS/SALOMON
NE ........................... ...........286,718 ...........275,000 ...........274,288 ..............274,318 ..................0 .................17 ..................0 ...................17 .................0 ...............274,335 ................0 .........12,383 .........12,383 ..........5,412 06/10/2019.

Rounding................................................................. ... .................. ....................................................... ........................... ....................29 ......................0 ......................0 .........................0 ..................0 ...................0 ..................0 ....................0 .................0 .........................0 ................0 ..................0 ..................0 .................0 ..................
3899999. Total - Bonds - Industrial and Miscellaneous............................................. ..................................................................................... .....309,173,537 .....294,520,474 .....299,187,391 .......296,966,723 .....1,323,090 ........477,439 .........18,721 .......1,781,808 .................0 ........298,746,556 ................0 ...10,426,956 ...10,426,956 .11,815,504 .....XXX......
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8399997. Total - Bonds - Part 4............................................................................... ..................................................................................... .....747,381,882 .....727,524,785 .....718,277,609 .......719,270,089 .....1,280,284 .......(336,382) .........18,721 ..........925,181 .................0 ........720,193,286 ................0 ...27,188,564 ...27,188,564 .21,473,460 .....XXX......
8399998. Total - Bonds - Summary Item from Part 5............................................... ..................................................................................... .....741,967,089 .....719,849,119 .....735,564,310 .........................0 ..................0 .......(511,072) ..................0 .........(511,072) .................0 ........735,053,242 ................0 .....6,913,853 .....6,913,853 ...9,359,849 .....XXX......
8399999. Total - Bonds............................................................................................ ..................................................................................... ..1,489,348,971 ..1,447,373,904 ..1,453,841,919 .......719,270,089 .....1,280,284 .......(847,454) .........18,721 ..........414,109 .................0 .....1,455,246,528 ................0 ...34,102,417 ...34,102,417 .30,833,309 .....XXX......
Preferred Stocks - Industrial and Miscellaneous

36186R 20 9 GMAC INC PFD...................................................... ... 04/05/2010. CREDIT SUISSE FIRST BOSTON COR...............17.000 .............13,478 .................0.00 ...............5,100 ..................5,100 ..................0 ...................0 ..................0 ....................0 .................0 ..................5,100 ................0 ...........8,378 ...........8,378 .............294 .....XXX......
000000 00 0 TELENORTE LESTE PARTICI................................ F. 08/25/2010. Tax Free Exchange........................ ........34,300.000 ...........496,086 .................0.00 ...........496,086 ..............734,706 ......(238,620) ...................0 ..................0 .........(238,620) .................0 ...............496,086 ................0 ..................0 ..................0 ........56,749 .....XXX......
000000 00 0 TIM PARTICIPACOES SA AD................................. F. 08/25/2010. Tax Free Exchange........................ .............703.000 ...............6,573 .................0.00 ...............6,573 ................20,886 ........(14,313) ...................0 ..................0 ...........(14,313) .................0 ..................6,573 ................0 ..................0 ..................0 .............492 .....XXX......

8499999. Total - Preferred Stocks - Industrial and Miscellaneous............................ ..................................................................................... ...........516,137 .........XXX......... ...........507,759 ..............760,692 ......(252,933) ...................0 ..................0 .........(252,933) .................0 ...............507,759 ................0 ...........8,378 ...........8,378 ........57,535 .....XXX......
8999997. Total - Preferred Stocks - Part 4............................................................... ..................................................................................... ...........516,137 .........XXX......... ...........507,759 ..............760,692 ......(252,933) ...................0 ..................0 .........(252,933) .................0 ...............507,759 ................0 ...........8,378 ...........8,378 ........57,535 .....XXX......
8999998. Total - Preferred Stocks - Summary Item from Part 5............................... ..................................................................................... ........5,108,424 .........XXX......... ........4,386,210 .........................0 ..................0 ...................0 ..................0 ....................0 .................0 ............4,429,053 .......42,843 .......679,371 .......722,214 ........59,544 .....XXX......
8999999. Total - Preferred Stocks............................................................................ ..................................................................................... ........5,624,561 .........XXX......... ........4,893,969 ..............760,692 ......(252,933) ...................0 ..................0 .........(252,933) .................0 ............4,936,812 .......42,843 .......687,749 .......730,592 ......117,079 .....XXX......
Common Stocks - Industrial and Miscellaneous

001055 10 2 AFLAC INC COM.................................................... ... 12/17/2010. Various........................................... ..........1,224.000 .............63,149 .........XXX......... .............54,333 ................56,610 ..........(2,277) ...................0 ..................0 .............(2,277) .................0 .................54,333 ................0 ...........8,816 ...........8,816 .............367 .....XXX......
00130H 10 5 AES CORP.............................................................. ... 12/17/2010. Various........................................... ..........1,954.000 .............22,578 .........XXX......... .............16,795 ................26,008 ..........(9,213) ...................0 ..................0 .............(9,213) .................0 .................16,795 ................0 ...........5,783 ...........5,783 .................0 .....XXX......
001547 10 8 AK STEEL HOLDING CORP C................................ ... 12/17/2010. Various........................................... .............596.000 .............13,225 .........XXX......... .............11,917 ................12,725 .............(807) ...................0 ..................0 ...............(807) .................0 .................11,917 ................0 ...........1,308 ...........1,308 ...............58 .....XXX......
00184X 10 5 AOL INC COM......................................................... ... 01/04/2010. DIRECT.......................................... .................1.000 ....................21 .........XXX......... ....................30 .......................21 ..................9 ...................0 ..................0 ....................9 .................0 .......................30 ................0 .................(9) .................(9) .................0 .....XXX......
00206R 10 2 AT&T INC COM....................................................... ... 12/17/2010. Various........................................... ........16,324.000 ...........409,411 .........XXX......... ...........453,154 ..............457,562 ..........(4,407) ...................0 ..................0 .............(4,407) .................0 ...............453,154 ................0 ........(43,744) ........(43,744) ..........7,451 .....XXX......
00208J 10 8 ATP OIL & GAS CORP COM................................... ... 02/18/2010. PULSE TRADING LLC................... ..........1,900.000 .............33,774 .........XXX......... .............30,093 ................34,732 ..........(4,639) ...................0 ..................0 .............(4,639) .................0 .................30,093 ................0 ...........3,681 ...........3,681 .................0 .....XXX......

00211W 10 4 ATC TECHNOLOGY CORP COM........................... ... 08/12/2010. Jones Trading Instl SV CS LLC...... .............620.000 .............14,948 .........XXX......... .............10,188 ................14,787 ..........(4,599) ...................0 ..................0 .............(4,599) .................0 .................10,188 ................0 ...........4,759 ...........4,759 .................0 .....XXX......
002567 10 5 ABAXIS INC COM................................................... ... 05/24/2010. Various........................................... ..........4,385.000 ...........102,445 .........XXX......... .............41,658 ..............112,037 ........(70,379) ...................0 ..................0 ...........(70,379) .................0 .................41,658 ................0 .........60,788 .........60,788 .................0 .....XXX......
002824 10 0 ABBOTT LABORATORIES COM............................. ... 12/17/2010. Various........................................... ..........3,882.000 ...........210,188 .........XXX......... .............51,306 ..............209,589 ......(158,283) ...................0 ..................0 .........(158,283) .................0 .................51,306 ................0 .......158,881 .......158,881 ..........1,672 .....XXX......
002896 20 7 ABERCROMBIE & FITCH CO................................. ... 03/10/2010. Various........................................... ..........4,241.000 ...........183,862 .........XXX......... ...........146,143 ..............147,799 ..........(1,656) ...................0 ..................0 .............(1,656) .................0 ...............146,143 ................0 .........37,719 .........37,719 .............742 .....XXX......
00430U 10 3 ACCELRYS INC COM............................................. ... 02/25/2010. CREDIT SUISSE FIRST BOSTON COR..........1,500.000 ...............9,394 .........XXX......... ...............6,788 ..................8,595 ..........(1,807) ...................0 ..................0 .............(1,807) .................0 ..................6,788 ................0 ...........2,605 ...........2,605 .................0 .....XXX......
004498 10 1 ACI WORLDWIDE INC COM................................... ... 05/27/2010. Various........................................... ..........2,000.000 .............38,682 .........XXX......... .............35,596 ................34,300 ...........1,296 ...................0 ..................0 ..............1,296 .................0 .................35,596 ................0 ...........3,086 ...........3,086 .................0 .....XXX......
004934 10 5 ACTEL CORP COM................................................ ... 09/13/2010. Various........................................... ..........1,400.000 .............21,107 .........XXX......... .............18,134 ................16,632 ...........1,502 ...................0 ..................0 ..............1,502 .................0 .................18,134 ................0 ...........2,973 ...........2,973 .................0 .....XXX......
006351 30 8 ADAMS RESOURCES & ENERG............................ ... 06/10/2010. DIRECT.......................................... .............300.000 ...............4,980 .........XXX......... ...............5,774 ..................6,615 .............(841) ...................0 ..................0 ...............(841) .................0 ..................5,774 ................0 .............(794) .............(794) .................0 .....XXX......
00651F 10 8 ADAPTEC INC COM............................................... ... 06/14/2010. Various........................................... ..........5,261.000 .............17,032 .........XXX......... .............17,304 ................17,624 .............(321) ...................0 ..................0 ...............(321) .................0 .................17,304 ................0 .............(271) .............(271) .................0 .....XXX......
00724F 10 1 ADOBE SYS INC COM........................................... ... 12/17/2010. Various........................................... ..........1,569.000 .............52,417 .........XXX......... ...............9,016 ................57,708 ........(48,692) ...................0 ..................0 ...........(48,692) .................0 ..................9,016 ................0 .........43,401 .........43,401 .................0 .....XXX......
007865 10 8 AEROPOSTALE INC COM...................................... ... 10/04/2010. Various........................................... .............231.000 ...............8,243 .........XXX......... ...............9,625 ..................7,866 ...........1,759 ...................0 ..................0 ..............1,759 .................0 ..................9,625 ................0 ..........(1,382) ..........(1,382) .................0 .....XXX......
007903 10 7 ADVANCED MICRO DEVICES............................... ... 04/26/2010. Various........................................... ........16,996.000 ...........160,841 .........XXX......... .............97,822 ..............164,521 ........(66,699) ...................0 ..................0 ...........(66,699) .................0 .................97,822 ................0 .........63,019 .........63,019 .................0 .....XXX......
00817Y 10 8 AETNA INC COM.................................................... ... 12/17/2010. Various........................................... ..........1,726.000 .............52,872 .........XXX......... .............56,105 ................54,714 ...........1,391 ...................0 ..................0 ..............1,391 .................0 .................56,105 ................0 ..........(3,233) ..........(3,233) ...............14 .....XXX......
008190 10 0 AFFILIATED COMPUTER SVC............................... ... 02/08/2010. Taxable Exchange.......................... ..........2,275.000 .............61,539 .........XXX......... ...........120,490 ..............135,795 ........(15,305) ...................0 ..................0 ...........(15,305) .................0 ...............120,490 ................0 ........(58,951) ........(58,951) .................0 .....XXX......
00846U 10 1 AGILENT TECHNOLOGIES IN................................ ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............926.000 .............30,697 .........XXX......... .............12,163 ................28,771 ........(16,608) ...................0 ..................0 ...........(16,608) .................0 .................12,163 ................0 .........18,534 .........18,534 .................0 .....XXX......
009158 10 6 AIR PRODS & CHEMS INC C................................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............483.000 .............35,495 .........XXX......... .............10,547 ................39,152 ........(28,605) ...................0 ..................0 ...........(28,605) .................0 .................10,547 ................0 .........24,948 .........24,948 .............217 .....XXX......
009363 10 2 AIRGAS INC............................................................ ... 09/17/2010. Various........................................... .............324.000 .............21,584 .........XXX......... .............14,878 ................15,422 .............(544) ...................0 ..................0 ...............(544) .................0 .................14,878 ................0 ...........6,706 ...........6,706 .............107 .....XXX......
00971T 10 1 AKAMAI TECHNOLOGIES COM............................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............355.000 .............10,362 .........XXX......... ...............9,055 ..................8,996 ................59 ...................0 ..................0 ...................59 .................0 ..................9,055 ................0 ...........1,308 ...........1,308 .................0 .....XXX......
012653 10 1 ALBEMARLE CORP COM....................................... ... 12/02/2010. Various........................................... ........17,500.000 ...........799,114 .........XXX......... ...........586,621 ..............636,475 ........(49,854) ...................0 ..................0 ...........(49,854) .................0 ...............586,621 ................0 .......212,492 .......212,492 ..........8,054 .....XXX......
013817 10 1 ALCOA INC COM.................................................... ... 12/17/2010. Various........................................... ..........3,795.000 .............51,663 .........XXX......... .............31,453 ................61,175 ........(29,723) ...................0 ..................0 ...........(29,723) .................0 .................31,453 ................0 .........20,210 .........20,210 .............120 .....XXX......
015384 10 0 ALEXZA PHARMACEUTICALS............................... ... 11/11/2010. Various........................................... ........39,730.000 .............38,977 .........XXX......... .............92,126 ................95,352 ..........(3,226) ...................0 ..................0 .............(3,226) .................0 .................92,126 ................0 ........(53,149) ........(53,149) .................0 .....XXX......
017361 10 6 ALLEGHENY ENERGY INC CO.............................. ... 03/05/2010. Various........................................... ........17,740.000 ...........404,683 .........XXX......... ...........510,423 ..............416,535 .........93,888 ...................0 ..................0 ............93,888 .................0 ...............510,423 ................0 ......(105,741) ......(105,741) ...............66 .....XXX......
01741R 10 2 ALLEGHENY TECHNOLOGIES.............................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............211.000 .............10,271 .........XXX......... ..................631 ..................9,446 ..........(8,816) ...................0 ..................0 .............(8,816) .................0 .....................631 ................0 ...........9,640 ...........9,640 .................0 .....XXX......
018490 10 2 ALLERGAN INC...................................................... ... 03/05/2010. Various........................................... .............855.000 .............52,562 .........XXX......... ...............4,513 ................53,874 ........(49,361) ...................0 ..................0 ...........(49,361) .................0 ..................4,513 ................0 .........48,049 .........48,049 ...............33 .....XXX......
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018490 10 2 ALLERGAN INC...................................................... ... 10/01/2010. Hmk Found Health High Five.......... ..........3,206.000 ...........213,295 .........XXX......... .............17,500 ..............202,010 ......(184,510) ...................0 ..................0 .........(184,510) .................0 .................17,500 ................0 .......195,795 .......195,795 .............481 .....XXX......
019855 30 3 ALLOY INC COM.................................................... ... 06/08/2010. Jones Trading Instl SV CS LLC...... .............700.000 ...............5,077 .........XXX......... ...............4,609 ..................5,446 .............(837) ...................0 ..................0 ...............(837) .................0 ..................4,609 ................0 ..............468 ..............468 .................0 .....XXX......
020002 10 1 ALLSTATE CORP COM.......................................... ... 12/17/2010. Various........................................... ..........1,439.000 .............46,163 .........XXX......... .............23,315 ................43,228 ........(19,912) ...................0 ..................0 ...........(19,912) .................0 .................23,315 ................0 .........22,848 .........22,848 .............340 .....XXX......
02076X 10 2 ALPHA NATURAL RESOURCES............................ ... 01/19/2010. BNYBROKERAGELLC NEWYORK .............300.000 .............14,542 .........XXX......... .............11,034 ................13,014 ..........(1,980) ...................0 ..................0 .............(1,980) .................0 .................11,034 ................0 ...........3,507 ...........3,507 .................0 .....XXX......
021441 10 0 ALTERA CORP....................................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............688.000 .............17,172 .........XXX......... .............15,477 ................15,569 ...............(92) ...................0 ..................0 .................(92) .................0 .................15,477 ................0 ...........1,695 ...........1,695 ...............34 .....XXX......
023135 10 6 AMAZON.COM COM............................................... ... 12/17/2010. Various........................................... .............808.000 ...........104,442 .........XXX......... .............30,252 ..............108,692 ........(78,441) ...................0 ..................0 ...........(78,441) .................0 .................30,252 ................0 .........74,190 .........74,190 .................0 .....XXX......
023436 10 8 AMEDISYS INC COM.............................................. ... 02/25/2010. CREDIT SUISSE FIRST BOSTON COR..........1,500.000 .............85,859 .........XXX......... .............60,732 ................72,900 ........(12,168) ...................0 ..................0 ...........(12,168) .................0 .................60,732 ................0 .........25,126 .........25,126 .................0 .....XXX......
023608 10 2 AMEREN CORP COM............................................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............440.000 .............11,409 .........XXX......... .............11,242 ................12,298 ...........3,601 ...................0 ...........4,657 .............(1,056) .................0 .................11,242 ................0 ..............167 ..............167 .................0 .....XXX......
025537 10 1 AMER ELEC PWR.................................................. ... 12/17/2010. Various........................................... ..........1,216.000 .............41,735 .........XXX......... .............42,652 ................42,305 ..............347 ...................0 ..................0 .................347 .................0 .................42,652 ................0 .............(917) .............(917) .............573 .....XXX......
025676 20 6 AMERICAN EQUITY INVT LI.................................. ... 06/22/2010. Various........................................... ..........2,730.000 .............26,245 .........XXX......... .............17,923 ................20,311 ..........(2,389) ...................0 ..................0 .............(2,389) .................0 .................17,923 ................0 ...........8,322 ...........8,322 .................0 .....XXX......
025816 10 9 AMERICAN EXPRESS CO COM............................. ... 09/17/2010. Various........................................... ..........6,178.000 ...........251,219 .........XXX......... .............34,815 ..............250,333 ......(215,517) ...................0 ..................0 .........(215,517) .................0 .................34,815 ................0 .......216,404 .......216,404 ..........2,250 .....XXX......
025816 10 9 AMERICAN EXPRESS CO COM............................. ... 10/01/2010. Hmk Found Health High Five.......... ........15,148.000 ...........636,670 .........XXX......... ...........153,891 ..............613,797 ......(459,906) ...................0 ..................0 .........(459,906) .................0 ...............153,891 ................0 .......482,780 .......482,780 ..........8,180 .....XXX......
025932 10 4 AMERICAN FINANCIAL GROU............................... ... 08/20/2010. WILLIAMS CAPITAL GROUP LP.... ..........4,495.000 ...........130,654 .........XXX......... ...........114,512 ..............112,150 ...........2,361 ...................0 ..................0 ..............2,361 .................0 ...............114,512 ................0 .........16,142 .........16,142 ..........1,854 .....XXX......
026375 10 5 AMERICAN GREETINGS CORP............................. ... 11/18/2010. DIRECT.......................................... ..........2,050.000 .............42,754 .........XXX......... .............12,900 ................44,670 ........(31,769) ...................0 ..................0 ...........(31,769) .................0 .................12,900 ................0 .........29,854 .........29,854 ..........1,107 .....XXX......
026874 78 4 AMERICAN INTL GROUP INC................................ ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............404.000 .............11,340 .........XXX......... ...............3,882 ................12,112 ..........(8,230) ...................0 ..................0 .............(8,230) .................0 ..................3,882 ................0 ...........7,458 ...........7,458 .................0 .....XXX......
029912 20 1 AMERICAN TOWER CORP COM........................... ... 12/17/2010. Various........................................... .............919.000 .............40,102 .........XXX......... .............41,341 ................39,710 ...........1,631 ...................0 ..................0 ..............1,631 .................0 .................41,341 ................0 ..........(1,240) ..........(1,240) .................0 .....XXX......
030420 10 3 AMERICAN WATER WORKS CO........................... ... 08/10/2010. Cowen & Co LLC NY...................... ...............10.000 ..................227 .........XXX......... ..................205 .....................224 ...............(19) ...................0 ..................0 .................(19) .................0 .....................205 ................0 ................23 ................23 .................4 .....XXX......
03073E 10 5 AMERISOURCEBERGEN CORP............................ ... 12/17/2010. Various........................................... .............948.000 .............28,315 .........XXX......... .............12,352 ................24,714 ........(12,363) ...................0 ..................0 ...........(12,363) .................0 .................12,352 ................0 .........15,963 .........15,963 .............162 .....XXX......
03076C 10 6 AMERIPRISE FINANCIAL IN.................................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............625.000 .............26,806 .........XXX......... ...............2,508 ................24,263 ........(21,755) ...................0 ..................0 ...........(21,755) .................0 ..................2,508 ................0 .........24,298 .........24,298 .............106 .....XXX......
03076C 10 6 AMERIPRISE FINANCIAL IN.................................. ... 10/01/2010. Hmk Found Health High Five.......... ..........2,556.000 ...........120,975 .........XXX......... .............13,810 ................99,224 ........(85,414) ...................0 ..................0 ...........(85,414) .................0 .................13,810 ................0 .......107,166 .......107,166 ..........1,355 .....XXX......
031162 10 0 AMGEN INC COM................................................... ... 07/12/2010. Various........................................... ........26,868.000 ........1,521,362 .........XXX......... ........1,396,914 ...........1,519,923 ......(123,009) ...................0 ..................0 .........(123,009) .................0 ............1,396,914 ................0 .......124,448 .......124,448 .................0 .....XXX......
031162 10 0 AMGEN INC COM................................................... ... 10/01/2010. Hmk Found Health High Five.......... ........10,565.000 ...........582,237 .........XXX......... .............52,154 ..............597,662 ......(545,508) ...................0 ..................0 .........(545,508) .................0 .................52,154 ................0 .......530,083 .......530,083 .................0 .....XXX......
031652 10 0 AMKOR TECHNOLOGIY INC.................................. ... 08/06/2010. Various........................................... ..........6,100.000 .............36,577 .........XXX......... .............25,879 ................43,676 ........(17,797) ...................0 ..................0 ...........(17,797) .................0 .................25,879 ................0 .........10,697 .........10,697 .................0 .....XXX......
032095 10 1 AMPHENOL CORP COM........................................ ... 12/17/2010. Various........................................... ........21,534.000 ...........941,698 .........XXX......... ...........691,975 ..............994,440 ......(302,465) ...................0 ..................0 .........(302,465) .................0 ...............691,975 ................0 .......249,724 .......249,724 .............479 .....XXX......
032511 10 7 ANADARKO PETROLEUM CORP.......................... ... 12/17/2010. Various........................................... ..........1,267.000 .............88,682 .........XXX......... .............19,430 ................79,086 ........(59,656) ...................0 ..................0 ...........(59,656) .................0 .................19,430 ................0 .........69,252 .........69,252 ...............24 .....XXX......
032654 10 5 ANALOG DEVICES................................................. ... 09/17/2010. Various........................................... ........22,676.000 ...........661,070 .........XXX......... ...........446,169 ..............716,108 ......(269,939) ...................0 ..................0 .........(269,939) .................0 ...............446,169 ................0 .......214,901 .......214,901 .............811 .....XXX......
034164 10 3 THE ANDERSONS INC........................................... ... 02/25/2010. CREDIT SUISSE FIRST BOSTON COR..........1,000.000 .............32,367 .........XXX......... .............25,067 ................25,820 .............(753) ...................0 ..................0 ...............(753) .................0 .................25,067 ................0 ...........7,301 ...........7,301 ...............88 .....XXX......
037389 10 3 AON CORP............................................................. ... 03/05/2010. Various........................................... .............969.000 .............39,513 .........XXX......... .............23,476 ................37,151 ........(13,676) ...................0 ..................0 ...........(13,676) .................0 .................23,476 ................0 .........16,038 .........16,038 .............145 .....XXX......
037411 10 5 APACHE CORP...................................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............786.000 .............84,415 .........XXX......... .............11,749 ................81,092 ........(69,342) ...................0 ..................0 ...........(69,342) .................0 .................11,749 ................0 .........72,666 .........72,666 .............118 .....XXX......
037411 10 5 APACHE CORP...................................................... ... 10/01/2010. Hmk Found Health High Five.......... ..........3,727.000 ...........364,352 .........XXX......... .............55,711 ..............384,515 ......(328,803) ...................0 ..................0 .........(328,803) .................0 .................55,711 ................0 .......308,640 .......308,640 ..........1,677 .....XXX......
03748R 10 1 APARTMENT INVT & MGMT C............................... ... 12/17/2010. Various........................................... .............554.000 .............12,567 .........XXX......... ...............8,540 ..................8,820 .............(279) ...................0 ..................0 ...............(279) .................0 ..................8,540 ................0 ...........4,027 ...........4,027 .............132 .....XXX......
037604 10 5 APOLLO GROUP INC COM CL.............................. ... 12/17/2010. Various........................................... .............334.000 .............20,213 .........XXX......... .............12,545 ................20,234 ..........(7,689) ...................0 ..................0 .............(7,689) .................0 .................12,545 ................0 ...........7,668 ...........7,668 .................0 .....XXX......
037833 10 0 APPLE INC COM.................................................... ... 03/05/2010. Various........................................... ..........2,390.000 ...........517,815 .........XXX......... ...........443,023 ..............503,649 ........(60,626) ...................0 ..................0 ...........(60,626) .................0 ...............443,023 ................0 .........74,791 .........74,791 .................0 .....XXX......
038222 10 5 APPLIED MATERIALS INC C.................................. ... 12/17/2010. Various........................................... ..........5,409.000 .............66,333 .........XXX......... .............19,488 ................75,401 ........(55,914) ...................0 ..................0 ...........(55,914) .................0 .................19,488 ................0 .........46,846 .........46,846 .............293 .....XXX......

03822W 40 6 APPLIED MICRO CIRCUITS................................... ... 02/18/2010. PULSE TRADING LLC................... ..........3,400.000 .............29,320 .........XXX......... .............25,664 ................25,398 ..............266 ...................0 ..................0 .................266 .................0 .................25,664 ................0 ...........3,657 ...........3,657 .................0 .....XXX......
039380 10 0 ARCH COAL INC COM........................................... ... 02/11/2010. BNYBROKERAGELLC NEWYORK ..........7,400.000 ...........159,574 .........XXX......... ...........146,305 ..............164,650 ........(18,345) ...................0 ..................0 ...........(18,345) .................0 ...............146,305 ................0 .........13,268 .........13,268 .................0 .....XXX......
039483 10 2 ARCHER DANIELS MIDLAND................................ ... 12/17/2010. Various........................................... ..........1,763.000 .............53,594 .........XXX......... .............18,854 ................55,200 ........(36,346) ...................0 ..................0 ...........(36,346) .................0 .................18,854 ................0 .........34,740 .........34,740 .............234 .....XXX......
039666 10 2 ARCSIGHT INC COM............................................. ... 09/15/2010. Various........................................... ........20,999.000 ...........866,422 .........XXX......... ...........328,199 ..............537,154 ......(208,955) ...................0 ..................0 .........(208,955) .................0 ...............328,199 ................0 .......538,223 .......538,223 .................0 .....XXX......
040712 10 1 ARK RESTAURANTS CORP CO............................ ... 02/18/2010. PULSE TRADING LLC................... .............300.000 ...............4,022 .........XXX......... ...............3,102 ..................4,335 ..........(1,233) ...................0 ..................0 .............(1,233) .................0 ..................3,102 ................0 ..............920 ..............920 ...............75 .....XXX......
04247X 10 2 ARMSTRONG WORLD INDUSTR.......................... ... 02/05/2010. INSTINET CORPORATION............ .............810.000 .............28,292 .........XXX......... .............14,766 ................31,533 ........(16,768) ...................0 ..................0 ...........(16,768) .................0 .................14,766 ................0 .........13,526 .........13,526 .................0 .....XXX......
04269Q 10 0 ARRIS GROUP INC................................................ ... 08/27/2010. CANTOR FITZGERALD & CO INC. ..........7,000.000 .............59,311 .........XXX......... .............56,326 ................80,010 ........(23,684) ...................0 ..................0 ...........(23,684) .................0 .................56,326 ................0 ...........2,985 ...........2,985 .................0 .....XXX......
04315B 10 7 ARTIO GLOBAL INVESTORS................................. ... 04/19/2010. Various........................................... ........27,700.000 ...........675,273 .........XXX......... ...........741,036 ..............706,073 .........34,963 ...................0 ..................0 ............34,963 .................0 ...............741,036 ................0 ........(65,763) ........(65,763) ..........1,230 .....XXX......
04621X 10 8 ASSURANT INC...................................................... ... 12/17/2010. Various........................................... .............538.000 .............18,713 .........XXX......... .............15,858 ................15,860 .................(2) ...................0 ..................0 ...................(2) .................0 .................15,858 ................0 ...........2,855 ...........2,855 .............156 .....XXX......
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049513 10 4 ATMEL CORP COM................................................ ... 02/11/2010. BNYBROKERAGELLC NEWYORK ........24,200.000 ...........112,928 .........XXX......... .............91,573 ..............111,562 ........(19,989) ...................0 ..................0 ...........(19,989) .................0 .................91,573 ................0 .........21,355 .........21,355 .................0 .....XXX......
050757 10 3 AUDIOVOX CORP CL A COM................................ ... 06/02/2010. NATIONALFINLSVCSCORP NEWY .............200.000 ...............1,658 .........XXX......... ...............1,419 ..................1,418 ..................1 ...................0 ..................0 ....................1 .................0 ..................1,419 ................0 ..............239 ..............239 .................0 .....XXX......
052769 10 6 AUTODESK COM................................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............411.000 .............11,853 .........XXX......... ...............1,966 ................10,444 ..........(8,478) ...................0 ..................0 .............(8,478) .................0 ..................1,966 ................0 ...........9,887 ...........9,887 .................0 .....XXX......
052769 10 6 AUTODESK COM................................................... ... 10/01/2010. Hmk Found Health High Five.......... .............181.000 ...............5,787 .........XXX......... ..................866 ..................4,599 ..........(3,734) ...................0 ..................0 .............(3,734) .................0 .....................866 ................0 ...........4,921 ...........4,921 .................0 .....XXX......
053015 10 3 AUTO DATA PROC................................................. ... 09/17/2010. Various........................................... ..........1,516.000 .............64,426 .........XXX......... .............14,536 ................64,915 ........(50,379) ...................0 ..................0 ...........(50,379) .................0 .................14,536 ................0 .........49,890 .........49,890 .............689 .....XXX......

05329W 10 2 AUTONATION INC.................................................. ... 09/17/2010. Various........................................... ..........1,297.000 .............27,069 .........XXX......... .............17,079 ................24,838 ..........(7,759) ...................0 ..................0 .............(7,759) .................0 .................17,079 ................0 ...........9,990 ...........9,990 .................0 .....XXX......
053332 10 2 AUTOZONE INC..................................................... ... 12/17/2010. Various........................................... .............118.000 .............23,543 .........XXX......... ...............3,791 ................18,652 ........(14,861) ...................0 ..................0 ...........(14,861) .................0 ..................3,791 ................0 .........19,752 .........19,752 .................0 .....XXX......
053332 10 2 AUTOZONE INC..................................................... ... 10/01/2010. Hmk Found Health High Five.......... .............410.000 .............93,853 .........XXX......... .............10,687 ................64,809 ........(54,122) ...................0 ..................0 ...........(54,122) .................0 .................10,687 ................0 .........83,166 .........83,166 .................0 .....XXX......
053484 10 1 AVALONBAY COMMUNITIES I............................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............217.000 .............18,052 .........XXX......... .............17,320 ................17,818 .............(498) ...................0 ..................0 ...............(498) .................0 .................17,320 ................0 ..............732 ..............732 .............194 .....XXX......
053611 10 9 AVERY DENNISON CORP..................................... ... 12/17/2010. Various........................................... ..........5,444.000 ...........207,434 .........XXX......... ...........183,432 ..............198,652 ........(15,220) ...................0 ..................0 ...........(15,220) .................0 ...............183,432 ................0 .........24,003 .........24,003 ..........1,118 .....XXX......
053774 10 5 AVIS BUDGET GROUP INC C................................ ... 04/21/2010. DIVINE CAPITAL MARKETS LLC - E ..........4,900.000 .............71,569 .........XXX......... .............61,890 ................64,288 ..........(2,398) ...................0 ..................0 .............(2,398) .................0 .................61,890 ................0 ...........9,679 ...........9,679 .................0 .....XXX......
053807 10 3 AVNET INC COM.................................................... ... 08/20/2010. Various........................................... ........24,440.000 ...........679,041 .........XXX......... ...........512,086 ..............737,110 ......(225,025) ...................0 ..................0 .........(225,025) .................0 ...............512,086 ................0 .......166,956 .......166,956 .................0 .....XXX......
054303 10 2 AVON PRODUCTS INC COM................................. ... 12/17/2010. Various........................................... ..........2,530.000 .............74,799 .........XXX......... .............49,005 ................79,695 ........(30,690) ...................0 ..................0 ...........(30,690) .................0 .................49,005 ................0 .........25,794 .........25,794 .............923 .....XXX......
054937 10 7 BB&T CORP COM.................................................. ... 12/17/2010. Various........................................... ........28,201.000 ...........790,263 .........XXX......... ...........819,313 ..............715,459 .......103,853 ...................0 ..................0 ..........103,853 .................0 ...............819,313 ................0 ........(29,050) ........(29,050) ..........4,249 .....XXX......
055482 10 3 BJ SERVICES CO COM.......................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............596.000 .............13,678 .........XXX......... .............11,518 ................11,086 ..............432 ...................0 ..................0 .................432 .................0 .................11,518 ................0 ...........2,160 ...........2,160 ...............60 .....XXX......
055482 10 3 BJ SERVICES CO COM.......................................... ... 04/29/2010. Taxable Exchange.......................... ..........5,976.000 ...........154,599 .........XXX......... ...........110,498 ..............111,154 .............(656) ...................0 ..................0 ...............(656) .................0 ...............110,498 ................0 .........44,101 .........44,101 .............598 .....XXX......
055921 10 0 BMC SOFTWARE INC............................................ ... 12/17/2010. Various........................................... ........16,374.000 ...........655,889 .........XXX......... ...........542,508 ..............656,597 ......(114,089) ...................0 ..................0 .........(114,089) .................0 ...............542,508 ................0 .......113,381 .......113,381 .................0 .....XXX......
057224 10 7 BAKER HUGHES INC COM.................................... ... 05/25/2010. Various........................................... .............809.000 .............41,182 .........XXX......... .............18,748 ................32,768 ........(14,020) ...................0 ..................0 ...........(14,020) .................0 .................18,748 ................0 .........22,433 .........22,433 .............121 .....XXX......
057224 10 7 BAKER HUGHES INC COM.................................... ... 10/01/2010. Hmk Found Health High Five.......... ..........2,430.000 ...........103,518 .........XXX......... .............14,919 ................98,366 ........(83,448) ...................0 ..................0 ...........(83,448) .................0 .................14,919 ................0 .........88,599 .........88,599 ..........1,094 .....XXX......
058498 10 6 BALL CORP............................................................ ... 12/17/2010. Various........................................... .............400.000 .............23,268 .........XXX......... ...............5,605 ................20,680 ........(15,075) ...................0 ..................0 ...........(15,075) .................0 ..................5,605 ................0 .........17,663 .........17,663 ...............76 .....XXX......
058498 10 6 BALL CORP............................................................ ... 10/01/2010. Hmk Found Health High Five.......... ..........1,748.000 ...........102,870 .........XXX......... .............16,725 ................90,372 ........(73,647) ...................0 ..................0 ...........(73,647) .................0 .................16,725 ................0 .........86,145 .........86,145 .............524 .....XXX......
060505 10 4 BANK OF AMERICA CORP CO.............................. ... 07/14/2010. Various........................................... ........26,847.000 ...........439,470 .........XXX......... ...........447,241 ..............404,316 .........42,925 ...................0 ..................0 ............42,925 .................0 ...............447,241 ................0 ..........(7,771) ..........(7,771) .............235 .....XXX......
064058 10 0 BANK OF NEW YORK MELLON............................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N..........2,939.000 .............87,258 .........XXX......... .............38,553 ................82,204 ........(43,650) ...................0 ..................0 ...........(43,650) .................0 .................38,553 ................0 .........48,704 .........48,704 .............265 .....XXX......
067383 10 9 BARD CR INC COM................................................ ... 12/17/2010. Various........................................... ........12,434.000 ........1,037,071 .........XXX......... ........1,013,361 ..............968,609 .........44,752 ...................0 ..................0 ............44,752 .................0 ............1,013,361 ................0 .........23,711 .........23,711 ..........4,801 .....XXX......
067383 10 9 BARD CR INC COM................................................ ... 10/01/2010. Hmk Found Health High Five.......... ..........1,567.000 ...........127,601 .........XXX......... .............21,106 ..............122,069 ......(100,963) ...................0 ..................0 .........(100,963) .................0 .................21,106 ................0 .......106,495 .......106,495 .............815 .....XXX......
067774 10 9 BARNES & NOBLE INC.......................................... ... 02/25/2010. CREDIT SUISSE FIRST BOSTON COR..........2,010.000 .............40,518 .........XXX......... .............38,286 ................38,331 ...............(44) ...................0 ..................0 .................(44) .................0 .................38,286 ................0 ...........2,232 ...........2,232 .................0 .....XXX......
071813 10 9 BAXTER INTERNATIONAL IN................................ ... 12/17/2010. Various........................................... ..........1,853.000 ...........104,787 .........XXX......... .............21,919 ..............108,734 ........(86,815) ...................0 ..................0 ...........(86,815) .................0 .................21,919 ................0 .........82,868 .........82,868 .............854 .....XXX......
075811 10 9 BECKMAN COULTER INC...................................... ... 02/05/2010. INSTINET CORPORATION............ .............970.000 .............62,121 .........XXX......... .............46,851 ................63,477 ........(16,626) ...................0 ..................0 ...........(16,626) .................0 .................46,851 ................0 .........15,269 .........15,269 .................0 .....XXX......
075887 10 9 BECTON DICKINSON............................................. ... 07/14/2010. Various........................................... .............641.000 .............49,727 .........XXX......... ...............5,980 ................50,549 ........(44,569) ...................0 ..................0 ...........(44,569) .................0 ..................5,980 ................0 .........43,747 .........43,747 .............290 .....XXX......
075887 10 9 BECTON DICKINSON............................................. ... 10/01/2010. Hmk Found Health High Five.......... ..........3,607.000 ...........267,279 .........XXX......... .............33,787 ..............284,448 ......(250,661) ...................0 ..................0 .........(250,661) .................0 .................33,787 ................0 .......233,491 .......233,491 ..........5,338 .....XXX......
075896 10 0 BED BATH & BEYOND INC.................................... ... 12/17/2010. Various........................................... .............808.000 .............34,546 .........XXX......... .............13,938 ................31,197 ........(17,259) ...................0 ..................0 ...........(17,259) .................0 .................13,938 ................0 .........20,608 .........20,608 .................0 .....XXX......
077454 10 6 BELDEN INC COM.................................................. ... 02/05/2010. INSTINET CORPORATION............ ..........2,300.000 .............49,592 .........XXX......... .............59,960 ................50,416 ...........9,544 ...................0 ..................0 ..............9,544 .................0 .................59,960 ................0 ........(10,369) ........(10,369) .............115 .....XXX......
081437 10 5 BEMIS INC.............................................................. ... 09/17/2010. Various........................................... .............514.000 .............15,411 .........XXX......... ...............6,751 ................15,240 ..........(8,489) ...................0 ..................0 .............(8,489) .................0 ..................6,751 ................0 ...........8,660 ...........8,660 .............196 .....XXX......
08160H 10 1 BENCHMARK ELECTRONICS I.............................. ... 02/18/2010. PULSE TRADING LLC................... .............440.000 ...............8,958 .........XXX......... ...............5,084 ..................8,320 ..........(3,236) ...................0 ..................0 .............(3,236) .................0 ..................5,084 ................0 ...........3,874 ...........3,874 .................0 .....XXX......
086516 10 1 BEST BUY CO COM............................................... ... 12/17/2010. Various........................................... ..........1,236.000 .............46,148 .........XXX......... .............36,278 ................48,773 ........(12,495) ...................0 ..................0 ...........(12,495) .................0 .................36,278 ................0 ...........9,870 ...........9,870 .............331 .....XXX......
089302 10 3 BIG LOTS INC......................................................... ... 12/17/2010. Various........................................... .............331.000 .............11,609 .........XXX......... ...............9,717 ..................9,592 ..............124 ...................0 ..................0 .................124 .................0 ..................9,717 ................0 ...........1,893 ...........1,893 .................0 .....XXX......
09057G 60 2 BIO-REFERENCE LABS INC.................................. ... 05/20/2010. Various........................................... ..........9,495.000 ...........394,511 .........XXX......... ...........252,166 ..............371,444 ......(119,278) ...................0 ..................0 .........(119,278) .................0 ...............252,166 ................0 .......142,345 .......142,345 .................0 .....XXX......
09062X 10 3 BIOGEN IDEC INC.................................................. ... 12/17/2010. Various........................................... ..........1,637.000 .............93,233 .........XXX......... .............54,807 ................87,580 ........(32,773) ...................0 ..................0 ...........(32,773) .................0 .................54,807 ................0 .........38,426 .........38,426 .................0 .....XXX......
091797 10 0 BLACK & DECKER CORP...................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............134.000 .............10,097 .........XXX......... ...............2,179 ..................8,687 ..........(6,508) ...................0 ..................0 .............(6,508) .................0 ..................2,179 ................0 ...........7,918 ...........7,918 ...............16 .....XXX......
091797 10 0 BLACK & DECKER CORP...................................... ... 03/15/2010. Tax Free Exchange........................ ..........1,213.000 .............42,202 .........XXX......... .............42,202 ................78,639 ........(36,436) ...................0 ..................0 ...........(36,436) .................0 .................42,202 ................0 ..................0 ..................0 .............146 .....XXX......
093671 10 5 H R BLOCK INC...................................................... ... 12/17/2010. Various........................................... ..........1,729.000 .............28,782 .........XXX......... .............14,794 ................39,110 ........(24,316) ...................0 ..................0 ...........(24,316) .................0 .................14,794 ................0 .........13,989 .........13,989 .............522 .....XXX......
096761 10 1 BOB EVANS FARMS COM..................................... ... 11/16/2010. PULSE TRADING LLC................... ..........1,600.000 .............47,607 .........XXX......... .............43,415 ................46,336 ..........(2,921) ...................0 ..................0 .............(2,921) .................0 .................43,415 ................0 ...........4,192 ...........4,192 .............896 .....XXX......
097023 10 5 BOEING CO COM................................................... ... 09/17/2010. Various........................................... ..........2,231.000 ...........149,042 .........XXX......... .............32,948 ..............120,764 ........(87,816) ...................0 ..................0 ...........(87,816) .................0 .................32,948 ................0 .......116,094 .......116,094 ..........1,358 .....XXX......
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097023 10 5 BOEING CO COM................................................... ... 10/01/2010. Hmk Found Health High Five.......... ..........9,657.000 ...........642,577 .........XXX......... .............79,095 ..............522,733 ......(443,638) ...................0 ..................0 .........(443,638) .................0 .................79,095 ................0 .......563,481 .......563,481 ........12,168 .....XXX......
09776J 10 1 BON-TON STORES INC COM................................ ... 08/19/2010. PULSE TRADING LLC................... .............900.000 ...............7,162 .........XXX......... ...............6,650 ..................8,856 ..........(2,206) ...................0 ..................0 .............(2,206) .................0 ..................6,650 ................0 ..............512 ..............512 .................0 .....XXX......
100557 10 7 BOSTON BEER CO INC COM................................ ... 01/19/2010. BNYBROKERAGELLC NEWYORK .................2.000 ....................97 .........XXX......... ....................39 .......................93 ...............(54) ...................0 ..................0 .................(54) .................0 .......................39 ................0 ................58 ................58 .................0 .....XXX......
101121 10 1 BOSTON PROPERTIES INC R............................... ... 12/17/2010. Various........................................... .............354.000 .............25,324 .........XXX......... .............24,078 ................23,743 ..............335 ...................0 ..................0 .................335 .................0 .................24,078 ................0 ...........1,246 ...........1,246 .............195 .....XXX......
101137 10 7 BOSTON SCIENTIFIC CORP................................. ... 12/17/2010. Various........................................... ........11,160.000 .............83,053 .........XXX......... ...........105,191 ..............100,440 ...........4,751 ...................0 ..................0 ..............4,751 .................0 ...............105,191 ................0 ........(22,139) ........(22,139) .................0 .....XXX......
104674 10 6 BRADY CORPORATION CL A................................ ... 11/17/2010. Various........................................... ........21,300.000 ...........655,066 .........XXX......... ...........610,400 ..............639,213 ........(28,813) ...................0 ..................0 ...........(28,813) .................0 ...............610,400 ................0 .........44,666 .........44,666 ........11,206 .....XXX......
110122 10 8 BRISTOL MYERS SQUIBB CO............................... ... 12/17/2010. Various........................................... ........65,417.000 ........1,602,999 .........XXX......... ........1,345,810 ...........1,651,779 ......(305,969) ...................0 ..................0 .........(305,969) .................0 ............1,345,810 ................0 .......257,189 .......257,189 ........38,681 .....XXX......
111320 10 7 BROADCOM CORP................................................ ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N..........1,008.000 .............31,389 .........XXX......... .............18,460 ................31,722 ........(13,262) ...................0 ..................0 ...........(13,262) .................0 .................18,460 ................0 .........12,929 .........12,929 ...............81 .....XXX......
111621 30 6 BROCADE COMMUNICATIONS............................. ... 06/23/2010. Various........................................... ........67,200.000 ...........367,512 .........XXX......... ...........487,758 ..............512,736 ........(24,978) ...................0 ..................0 ...........(24,978) .................0 ...............487,758 ................0 ......(120,246) ......(120,246) .................0 .....XXX......
115637 20 9 BROWN FORMAN CORP COM.............................. ... 09/17/2010. Various........................................... .............363.000 .............20,960 .........XXX......... ...............3,792 ................19,446 ........(15,654) ...................0 ..................0 ...........(15,654) .................0 ..................3,792 ................0 .........17,169 .........17,169 .............306 .....XXX......
115637 20 9 BROWN FORMAN CORP COM.............................. ... 10/01/2010. Hmk Found Health High Five.......... ..........1,873.000 ...........115,452 .........XXX......... .............24,699 ..............100,337 ........(75,637) ...................0 ..................0 ...........(75,637) .................0 .................24,699 ................0 .........90,752 .........90,752 ..........2,248 .....XXX......
118255 10 8 BUCKEYE TECHNOLOGIES IN.............................. ... 04/09/2010. SCOTT STRINGFELLOW INC....... ..........2,100.000 .............30,208 .........XXX......... .............11,801 ................20,496 ..........(8,695) ...................0 ..................0 .............(8,695) .................0 .................11,801 ................0 .........18,407 .........18,407 .................0 .....XXX......
118759 10 9 BUCYRUS INTERNATIONAL I................................ ... 11/15/2010. Various........................................... ........17,448.000 ........1,299,689 .........XXX......... ...........658,238 ..............983,544 ......(325,306) ...................0 ..................0 .........(325,306) .................0 ...............658,238 ................0 .......641,451 .......641,451 .............826 .....XXX......
120076 10 4 BUILD-A-BEAR WORKSHOP I................................ ... 04/13/2010. PULSE TRADING LLC................... .............900.000 ...............6,579 .........XXX......... ...............3,635 ..................4,401 .............(766) ...................0 ..................0 ...............(766) .................0 ..................3,635 ................0 ...........2,944 ...........2,944 .................0 .....XXX......
121208 20 1 BURGER KING HOLDINGS IN................................ ... 05/03/2010. Various........................................... ........40,300.000 ...........805,640 .........XXX......... ...........704,194 ..............758,446 ........(54,252) ...................0 ..................0 ...........(54,252) .................0 ...............704,194 ................0 .......101,446 .......101,446 ..........1,738 .....XXX......
12189T 10 4 BURLINGTON NORTHERN SAN............................ ... 02/16/2010. Taxable Exchange.......................... ..........5,953.000 ...........641,144 .........XXX......... ...........163,047 ..............587,085 ......(424,038) ...................0 ..................0 .........(424,038) .................0 ...............163,047 ................0 .......478,097 .......478,097 ..........3,929 .....XXX......
124830 10 0 CBL & ASSOCIATES PROPER............................... ... 01/19/2010. BNYBROKERAGELLC NEWYORK ..........1,294.000 .............13,808 .........XXX......... .............10,097 ................12,513 ..........(2,416) ...................0 ..................0 .............(2,416) .................0 .................10,097 ................0 ...........3,711 ...........3,711 ...............65 .....XXX......
124857 20 2 CBS CORP COM CL B............................................ ... 12/17/2010. Various........................................... ..........1,849.000 .............28,193 .........XXX......... .............25,638 ................25,978 .............(341) ...................0 ..................0 ...............(341) .................0 .................25,638 ................0 ...........2,555 ...........2,555 ...............41 .....XXX......
12497T 10 1 CB RICHARD ELLIS GROUP.................................. ... 12/17/2010. Various........................................... .............800.000 .............11,645 .........XXX......... .............10,437 ................10,856 .............(419) ...................0 ..................0 ...............(419) .................0 .................10,437 ................0 ...........1,209 ...........1,209 .................0 .....XXX......
125269 10 0 CF INDUSTRIES HOLDINGS.................................. ... 12/17/2010. Various........................................... .............151.000 .............16,057 .........XXX......... .............13,052 ................13,708 .............(656) ...................0 ..................0 ...............(656) .................0 .................13,052 ................0 ...........3,005 ...........3,005 ...............19 .....XXX......

12541W 20 9 C H ROBINSON WORLDWIDE............................... ... 12/17/2010. Various........................................... .............452.000 .............24,399 .........XXX......... .............23,038 ................26,546 ..........(3,508) ...................0 ..................0 .............(3,508) .................0 .................23,038 ................0 ...........1,361 ...........1,361 .............233 .....XXX......
125509 10 9 CIGNA CORP COM................................................ ... 12/17/2010. Various........................................... ........16,727.000 ...........563,433 .........XXX......... ...........485,494 ..............589,961 ......(104,467) ...................0 ..................0 .........(104,467) .................0 ...............485,494 ................0 .........77,939 .........77,939 .............122 .....XXX......
12561E 10 5 CKE RESTUARANTS INC....................................... ... 02/11/2010. BNYBROKERAGELLC NEWYORK ..........2,700.000 .............22,451 .........XXX......... .............15,479 ................22,842 ..........(7,363) ...................0 ..................0 .............(7,363) .................0 .................15,479 ................0 ...........6,972 ...........6,972 .............162 .....XXX......
12572Q 10 5 CME GROUP INC COM.......................................... ... 12/17/2010. Various........................................... .............179.000 .............55,575 .........XXX......... .............58,038 ................60,137 ..........(2,099) ...................0 ..................0 .............(2,099) .................0 .................58,038 ................0 ..........(2,463) ..........(2,463) ...............32 .....XXX......
125896 10 0 CMS ENERGY CORP............................................. ... 09/03/2010. Various........................................... ........10,192.000 ...........176,656 .........XXX......... ...........151,262 ..............159,607 ..........(8,344) ...................0 ..................0 .............(8,344) .................0 ...............151,262 ................0 .........25,393 .........25,393 ..........3,749 .....XXX......
125902 10 6 CPI CORP COM...................................................... ... 09/15/2010. Jones Trading Instl SV CS LLC...... .............300.000 ...............7,172 .........XXX......... ...............4,805 ..................3,684 ...........1,121 ...................0 ..................0 ..............1,121 .................0 ..................4,805 ................0 ...........2,367 ...........2,367 .............198 .....XXX......
12618T 10 5 CRA INTL INC COM................................................ ... 02/11/2010. BNYBROKERAGELLC NEWYORK .............600.000 .............15,395 .........XXX......... .............16,207 ................15,990 ..............217 ...................0 ..................0 .................217 .................0 .................16,207 ................0 .............(812) .............(812) .................0 .....XXX......
126408 10 3 CSX CORP.............................................................. ... 12/17/2010. Various........................................... ..........1,393.000 .............70,361 .........XXX......... .............21,530 ................67,547 ........(46,017) ...................0 ..................0 ...........(46,017) .................0 .................21,530 ................0 .........48,831 .........48,831 .............472 .....XXX......
126650 10 0 CVS CAREMARK CORP COM................................ ... 12/17/2010. Various........................................... ........42,848.000 ........1,365,026 .........XXX......... ........1,337,969 ...........1,380,134 ........(42,165) ...................0 ..................0 ...........(42,165) .................0 ............1,337,969 ................0 .........27,056 .........27,056 ........10,586 .....XXX......
12673P 10 5 CA INC COM........................................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N..........1,095.000 .............24,999 .........XXX......... ...............3,795 ................24,594 ........(20,799) ...................0 ..................0 ...........(20,799) .................0 ..................3,795 ................0 .........21,203 .........21,203 ...............44 .....XXX......
12673P 10 5 CA INC COM........................................................... ... 10/01/2010. Hmk Found Health High Five.......... ..........1,222.000 .............25,809 .........XXX......... ...............4,235 ................27,446 ........(23,211) ...................0 ..................0 ...........(23,211) .................0 ..................4,235 ................0 .........21,573 .........21,573 .............147 .....XXX......
127097 10 3 CABOT OIL & GAS CORP CO................................ ... 12/17/2010. Various........................................... .............277.000 .............11,324 .........XXX......... .............12,040 ................12,074 ...............(34) ...................0 ..................0 .................(34) .................0 .................12,040 ................0 .............(716) .............(716) ...............11 .....XXX......
127387 10 8 CADENCE DESIGN SYSTEM I............................... ... 08/04/2010. Jones Trading Instl SV CS LLC...... ..........3,600.000 .............25,227 .........XXX......... .............20,087 ................21,564 ..........(1,477) ...................0 ..................0 .............(1,477) .................0 .................20,087 ................0 ...........5,139 ...........5,139 .................0 .....XXX......
12811R 10 4 CALAMOS ASSET MGMT COM.............................. ... 02/05/2010. INSTINET CORPORATION............ ..........1,060.000 .............13,768 .........XXX......... .............14,923 ................12,211 ...........2,712 ...................0 ..................0 ..............2,712 .................0 .................14,923 ................0 ..........(1,156) ..........(1,156) ...............80 .....XXX......
129603 10 6 CALGON CARBON CORP COM............................. ... 10/29/2010. Various........................................... ........10,400.000 ...........171,748 .........XXX......... ...........152,613 ..............144,560 ...........8,053 ...................0 ..................0 ..............8,053 .................0 ...............152,613 ................0 .........19,135 .........19,135 .................0 .....XXX......
132011 10 7 CAMBREX CORP................................................... ... 05/20/2010. INVESTMENT TECHNOLOGY GROUPS N..........1,700.000 ...............8,077 .........XXX......... ...............7,497 ..................9,486 ..........(1,989) ...................0 ..................0 .............(1,989) .................0 ..................7,497 ................0 ..............580 ..............580 .................0 .....XXX......
13342B 10 5 CAMERON INTERNATIONAL C............................. ... 12/17/2010. Various........................................... .............647.000 .............28,842 .........XXX......... .............28,811 ................27,045 ...........1,766 ...................0 ..................0 ..............1,766 .................0 .................28,811 ................0 ................31 ................31 .................0 .....XXX......
134429 10 9 CAMPBELL SOUP CO............................................ ... 12/17/2010. Various........................................... .............498.000 .............17,217 .........XXX......... ...............9,716 ................16,832 ..........(7,116) ...................0 ..................0 .............(7,116) .................0 ..................9,716 ................0 ...........7,501 ...........7,501 .............215 .....XXX......
139594 10 5 CAPELLA EDUCATION CO CO.............................. ... 06/10/2010. Various........................................... ..........7,293.000 ...........612,160 .........XXX......... ...........402,389 ..............549,163 ......(146,774) ...................0 ..................0 .........(146,774) .................0 ...............402,389 ................0 .......209,771 .......209,771 .................0 .....XXX......
139793 10 3 CAPITAL BANK CORP COM................................... ... 02/05/2010. INSTINET CORPORATION............ .............100.000 ..................329 .........XXX......... ..................529 .....................387 ..............142 ...................0 ..................0 .................142 .................0 .....................529 ................0 .............(199) .............(199) .................8 .....XXX......
14040H 10 5 CAPITAL ONE FINANCIAL C.................................. ... 12/17/2010. Various........................................... ..........1,320.000 .............49,371 .........XXX......... .............52,134 ................50,609 ...........1,526 ...................0 ..................0 ..............1,526 .................0 .................52,134 ................0 ..........(2,763) ..........(2,763) ...............74 .....XXX......
14149Y 10 8 CARDINAL HEALTH INC........................................ ... 12/17/2010. Various........................................... ..........1,315.000 .............46,810 .........XXX......... .............24,667 ................42,396 ........(17,728) ...................0 ..................0 ...........(17,728) .................0 .................24,667 ................0 .........22,142 .........22,142 .............410 .....XXX......
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14170T 10 1 CAREFUSION CORP COM..................................... ... 12/17/2010. Various........................................... .............434.000 .............11,221 .........XXX......... ...............6,394 ................10,854 ..........(4,461) ...................0 ..................0 .............(4,461) .................0 ..................6,394 ................0 ...........4,828 ...........4,828 .................0 .....XXX......
147322 10 1 CASCADE MICROTECH INC C.............................. ... 05/21/2010. INVESTMENT TECHNOLOGY GROUPS N.............300.000 ...............1,461 .........XXX......... ...............1,262 ..................1,374 .............(113) ...................0 ..................0 ...............(113) .................0 ..................1,262 ................0 ..............199 ..............199 .................0 .....XXX......
14754D 10 0 CASH AMERICA INTL INC..................................... ... 01/27/2010. CREDIT SUISSE FIRST BOSTON COR.............930.000 .............32,842 .........XXX......... .............12,286 ................32,513 ........(20,227) ...................0 ..................0 ...........(20,227) .................0 .................12,286 ................0 .........20,556 .........20,556 .................0 .....XXX......
149123 10 1 CATERPILLAR INC COM........................................ ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N..........1,497.000 .............88,651 .........XXX......... ...............9,782 ................85,314 ........(75,532) ...................0 ..................0 ...........(75,532) .................0 ..................9,782 ................0 .........78,869 .........78,869 .............629 .....XXX......
149123 10 1 CATERPILLAR INC COM........................................ ... 10/01/2010. Hmk Found Health High Five.......... ..........8,674.000 ...........682,470 .........XXX......... .............63,829 ..............494,331 ......(430,503) ...................0 ..................0 .........(430,503) .................0 .................63,829 ................0 .......618,642 .......618,642 ........11,103 .....XXX......
149847 10 5 CBEYOND INC COM.............................................. ... 06/10/2010. Various........................................... ........20,815.000 ...........264,825 .........XXX......... ...........346,048 ..............327,836 .........18,212 ...................0 ..................0 ............18,212 .................0 ...............346,048 ................0 ........(81,223) ........(81,223) .................0 .....XXX......
150602 20 9 CEDAR SHOPPING CENTERS.............................. ... 03/17/2010. Various........................................... ..........2,100.000 .............15,799 .........XXX......... ...............9,553 ................14,280 ..........(4,727) ...................0 ..................0 .............(4,727) .................0 ..................9,553 ................0 ...........6,246 ...........6,246 .............189 .....XXX......
150870 10 3 CELANESE CORP COM CL A................................ ... 07/29/2010. Various........................................... ........28,500.000 ...........837,042 .........XXX......... ...........679,537 ..............914,850 ......(235,313) ...................0 ..................0 .........(235,313) .................0 ...............679,537 ................0 .......157,505 .......157,505 ..........2,045 .....XXX......
15100E 10 6 CELERA CORP COM.............................................. ... 01/19/2010. BNYBROKERAGELLC NEWYORK ..........1,040.000 ...............7,367 .........XXX......... .............10,014 ..................7,176 ...........2,838 ...................0 ..................0 ..............2,838 .................0 .................10,014 ................0 ..........(2,647) ..........(2,647) .................0 .....XXX......
151020 10 4 CELGENE CORP.................................................... ... 07/14/2010. Various........................................... ..........1,149.000 .............70,183 .........XXX......... .............59,288 ................63,976 ..........(4,688) ...................0 ..................0 .............(4,688) .................0 .................59,288 ................0 .........10,895 .........10,895 .................0 .....XXX......
15189T 10 7 CENTERPOINT ENERGY INC................................ ... 12/17/2010. Various........................................... .............883.000 .............12,680 .........XXX......... .............12,844 ................12,812 ................32 ...................0 ..................0 ...................32 .................0 .................12,844 ................0 .............(164) .............(164) .............272 .....XXX......
156700 10 6 CENTURYTEL INC................................................. ... 09/17/2010. Various........................................... .............975.000 .............33,257 .........XXX......... .............28,646 ................35,305 ..........(6,659) ...................0 ..................0 .............(6,659) .................0 .................28,646 ................0 ...........4,612 ...........4,612 .............900 .....XXX......
156708 10 9 CEPHALON INC...................................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............234.000 .............16,546 .........XXX......... .............16,527 ................14,606 ...........1,921 ...................0 ..................0 ..............1,921 .................0 .................16,527 ................0 ................19 ................19 .................0 .....XXX......
162825 10 3 CHECKPOINT SYSTEMS INC................................ ... 02/25/2010. CREDIT SUISSE FIRST BOSTON COR..........1,900.000 .............38,450 .........XXX......... .............31,699 ................28,975 ...........2,724 ...................0 ..................0 ..............2,724 .................0 .................31,699 ................0 ...........6,751 ...........6,751 .................0 .....XXX......
165167 10 7 CHESAPEAKE ENERGY CORP............................. ... 12/17/2010. Various........................................... ..........1,833.000 .............47,410 .........XXX......... .............58,079 ................47,438 .........10,641 ...................0 ..................0 ............10,641 .................0 .................58,079 ................0 ........(10,668) ........(10,668) .............157 .....XXX......
166764 10 0 CHEVRON TEXACO CORP COM........................... ... 12/17/2010. Various........................................... ........21,878.000 ........1,586,730 .........XXX......... ........1,611,120 ...........1,684,387 ........(73,267) ...................0 ..................0 ...........(73,267) .................0 ............1,611,120 ................0 ........(24,390) ........(24,390) ........15,033 .....XXX......
16942J 10 5 CHINA SECURITY & SURVEI................................. ... 02/18/2010. PULSE TRADING LLC................... ..........1,800.000 .............13,388 .........XXX......... .............11,677 ................13,752 ..........(2,075) ...................0 ..................0 .............(2,075) .................0 .................11,677 ................0 ...........1,711 ...........1,711 .................0 .....XXX......
171232 10 1 CHUBB CORP........................................................ ... 12/17/2010. Various........................................... ..........1,574.000 .............84,122 .........XXX......... .............31,110 ................77,409 ........(46,299) ...................0 ..................0 ...........(46,299) .................0 .................31,110 ................0 .........53,012 .........53,012 ..........1,143 .....XXX......
172062 10 1 CINCINNATI FINANCIAL CO.................................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............387.000 .............10,855 .........XXX......... ...............9,998 ................10,155 .............(156) ...................0 ..................0 ...............(156) .................0 ..................9,998 ................0 ..............857 ..............857 .............153 .....XXX......
172755 10 0 CIRRUS LOGIC INC COM...................................... ... 05/21/2010. Various........................................... ..........4,400.000 .............59,355 .........XXX......... .............20,649 ................30,008 ..........(9,359) ...................0 ..................0 .............(9,359) .................0 .................20,649 ................0 .........38,705 .........38,705 .................0 .....XXX......
17275R 10 2 CISCO SYSTEMS INC COM................................... ... 12/17/2010. Various........................................... ........22,654.000 ...........539,750 .........XXX......... ...........153,009 ..............542,337 ......(389,328) ...................0 ..................0 .........(389,328) .................0 ...............153,009 ................0 .......386,741 .......386,741 .................0 .....XXX......
17275R 10 2 CISCO SYSTEMS INC COM................................... ... 10/01/2010. Hmk Found Health High Five.......... ........24,111.000 ...........528,031 .........XXX......... .............56,704 ..............577,217 ......(520,513) ...................0 ..................0 .........(520,513) .................0 .................56,704 ................0 .......471,327 .......471,327 .................0 .....XXX......
172908 10 5 CINTAS CORP........................................................ ... 12/17/2010. Various........................................... .............565.000 .............15,052 .........XXX......... .............16,682 ................14,730 ...........1,952 ...................0 ..................0 ..............1,952 .................0 .................16,682 ................0 ..........(1,630) ..........(1,630) .............354 .....XXX......
172967 10 1 CITIGROUP INC..................................................... ... 03/05/2010. Various........................................... ........51,949.000 ...........179,037 .........XXX......... ...........176,471 ..............171,951 ...........4,520 ...................0 ..................0 ..............4,520 .................0 ...............176,471 ................0 ...........2,566 ...........2,566 .................0 .....XXX......
177376 10 0 CITRIX SYSTEMS INC............................................ ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............443.000 .............19,758 .........XXX......... .............17,457 ................18,433 .............(977) ...................0 ..................0 ...............(977) .................0 .................17,457 ................0 ...........2,301 ...........2,301 .................0 .....XXX......
178566 10 5 CITY NATIONAL CORP COM................................. ... 01/04/2010. INVESTMENT TECHNOLOGY GROUPS N..........5,002.000 ...........229,577 .........XXX......... ...........187,430 ..............228,091 ........(40,661) ...................0 ..................0 ...........(40,661) .................0 ...............187,430 ................0 .........42,147 .........42,147 .................0 .....XXX......
18538R 10 3 CLEARWATER PAPER CORP C............................ ... 05/12/2010. Various........................................... .............700.000 .............43,152 .........XXX......... .............17,494 ................38,479 ........(20,985) ...................0 ..................0 ...........(20,985) .................0 .................17,494 ................0 .........25,658 .........25,658 .................0 .....XXX......
18683K 10 1 CLIFFS NATURAL RESOURCE.............................. ... 12/17/2010. Various........................................... .............447.000 .............26,793 .........XXX......... .............19,657 ................20,602 .............(945) ...................0 ..................0 ...............(945) .................0 .................19,657 ................0 ...........7,136 ...........7,136 ...............78 .....XXX......
189054 10 9 CLOROX CO COM.................................................. ... 03/05/2010. Various........................................... ..........7,143.000 ...........436,314 .........XXX......... ...........378,305 ..............435,723 ........(57,418) ...................0 ..................0 ...........(57,418) .................0 ...............378,305 ................0 .........58,008 .........58,008 ..........1,772 .....XXX......
189054 10 9 CLOROX CO COM.................................................. ... 10/01/2010. Hmk Found Health High Five.......... ..........1,015.000 .............67,761 .........XXX......... .............13,207 ................61,915 ........(48,708) ...................0 ..................0 ...........(48,708) .................0 .................13,207 ................0 .........54,555 .........54,555 ..........1,573 .....XXX......
189754 10 4 COACH INC COM................................................... ... 12/17/2010. Various........................................... ..........3,418.000 ...........136,849 .........XXX......... .............89,774 ..............124,860 ........(35,085) ...................0 ..................0 ...........(35,085) .................0 .................89,774 ................0 .........47,075 .........47,075 ..........1,003 .....XXX......
191216 10 0 COCA COLA CO..................................................... ... 03/05/2010. Various........................................... ..........5,673.000 ...........309,975 .........XXX......... ...........114,730 ..............323,361 ......(208,631) ...................0 ..................0 .........(208,631) .................0 ...............114,730 ................0 .......195,245 .......195,245 .................0 .....XXX......
191219 10 4 COCA-COLA ENTERPRISES................................. ... 07/14/2010. Various........................................... ........15,151.000 ...........391,179 .........XXX......... ...........320,780 ..............321,201 .............(422) ...................0 ..................0 ...............(422) .................0 ...............320,780 ................0 .........70,400 .........70,400 ...............32 .....XXX......
191219 10 4 COCA-COLA ENTERPRISES................................. ... 10/04/2010. Taxable Exchange.......................... ..........6,322.000 ...........264,260 .........XXX......... ...........148,238 ..............134,026 .........14,212 ...................0 ..................0 ............14,212 .................0 ...............148,238 ................0 .......116,022 .......116,022 ..........1,707 .....XXX......
192108 50 4 COEUR D'ALENE MINES COR............................... ... 02/25/2010. CREDIT SUISSE FIRST BOSTON COR..........3,780.000 .............54,615 .........XXX......... .............75,926 ................68,267 ...........7,659 ...................0 ..................0 ..............7,659 .................0 .................75,926 ................0 ........(21,311) ........(21,311) .................0 .....XXX......
192446 10 2 COGNIZANT TECH SOLUTION.............................. ... 12/09/2010. Various........................................... ........13,682.000 ...........780,257 .........XXX......... ...........414,493 ..............620,205 ......(205,712) ...................0 ..................0 .........(205,712) .................0 ...............414,493 ................0 .......365,764 .......365,764 .................0 .....XXX......
194162 10 3 COLGATE PALMOLIVE CO CO.............................. ... 06/18/2010. Various........................................... ..........1,368.000 ...........114,285 .........XXX......... .............18,598 ..............112,381 ........(93,783) ...................0 ..................0 ...........(93,783) .................0 .................18,598 ................0 .........95,688 .........95,688 .............668 .....XXX......
194162 10 3 COLGATE PALMOLIVE CO CO.............................. ... 10/01/2010. Hmk Found Health High Five.......... ..........6,503.000 ...........499,821 .........XXX......... .............92,441 ..............534,221 ......(441,780) ...................0 ..................0 .........(441,780) .................0 .................92,441 ................0 .......407,379 .......407,379 ..........9,755 .....XXX......
20030N 10 1 COMCAST CORP COM CL A................................. ... 12/17/2010. Various........................................... ..........9,422.000 ...........163,334 .........XXX......... ...........159,658 ..............158,855 ..............803 ...................0 ..................0 .................803 .................0 ...............159,658 ................0 ...........3,676 ...........3,676 ..........1,105 .....XXX......
200340 10 7 COMERICA INC...................................................... ... 12/17/2010. Various........................................... .............421.000 .............15,758 .........XXX......... .............12,478 ................12,449 ................29 ...................0 ..................0 ...................29 .................0 .................12,478 ................0 ...........3,280 ...........3,280 ...............31 .....XXX......
203372 10 7 COMMSCOPE INC COM........................................ ... 12/06/2010. Various........................................... ........31,300.000 ...........932,219 .........XXX......... ...........795,109 ..............830,389 ........(35,280) ...................0 ..................0 ...........(35,280) .................0 ...............795,109 ................0 .......137,110 .......137,110 .................0 .....XXX......
205363 10 4 COMPUTER SCIENCES CORP.............................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............384.000 .............20,333 .........XXX......... ...............5,365 ................22,092 ........(16,726) ...................0 ..................0 ...........(16,726) .................0 ..................5,365 ................0 .........14,967 .........14,967 .................0 .....XXX......
205477 10 2 COMPUTER TASK GROUP INC............................. ... 06/17/2010. Various........................................... .............900.000 ...............7,237 .........XXX......... ...............3,163 ..................7,209 ..........(4,046) ...................0 ..................0 .............(4,046) .................0 ..................3,163 ................0 ...........4,073 ...........4,073 .................0 .....XXX......
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205638 10 9 COMPUWARE CORP COM.................................... ... 09/17/2010. MORGANSTANLEY&COINC NY.... .............592.000 ...............5,114 .........XXX......... ...............4,242 ..................4,280 ...............(38) ...................0 ..................0 .................(38) .................0 ..................4,242 ................0 ..............872 ..............872 .................0 .....XXX......
20581E 10 4 COMSYS IT PARTNERS INC................................. ... 02/18/2010. PULSE TRADING LLC................... .............900.000 .............15,767 .........XXX......... ...............6,399 ..................8,001 ..........(1,602) ...................0 ..................0 .............(1,602) .................0 ..................6,399 ................0 ...........9,368 ...........9,368 .................0 .....XXX......
205887 10 2 CONAGRA FOODS INC.......................................... ... 12/17/2010. Various........................................... ........22,665.000 ...........505,352 .........XXX......... ...........458,338 ..............522,428 ........(64,091) ...................0 ..................0 ...........(64,091) .................0 ...............458,338 ................0 .........47,015 .........47,015 ........13,169 .....XXX......
205944 10 1 CON-WAY INC COM............................................... ... 02/18/2010. PULSE TRADING LLC................... ..........2,300.000 .............70,989 .........XXX......... ...........103,806 ................80,293 .........23,513 ...................0 ..................0 ............23,513 .................0 ...............103,806 ................0 ........(32,817) ........(32,817) .............230 .....XXX......
20825C 10 4 CONOCOPHILLIPS................................................. ... 03/05/2010. Various........................................... ..........3,599.000 ...........181,044 .........XXX......... .............56,412 ..............183,801 ......(127,389) ...................0 ..................0 .........(127,389) .................0 .................56,412 ................0 .......124,632 .......124,632 ..........1,700 .....XXX......
20825C 10 4 CONOCOPHILLIPS................................................. ... 10/01/2010. Hmk Found Health High Five.......... ..........7,527.000 ...........432,276 .........XXX......... .............67,372 ..............384,404 ......(317,032) ...................0 ..................0 .........(317,032) .................0 .................67,372 ................0 .......364,903 .......364,903 ........12,043 .....XXX......
208464 88 3 CONSECO INC COM.............................................. ... 05/12/2010. Tax Free Exchange........................ ..........8,800.000 .............44,956 .........XXX......... .............44,956 ................44,000 ..............956 ...................0 ..................0 .................956 .................0 .................44,956 ................0 ..................0 ..................0 .................0 .....XXX......
20854P 10 9 CONSOL ENERGY INC.......................................... ... 12/17/2010. Various........................................... .............421.000 .............22,383 .........XXX......... .............18,728 ................20,966 ..........(2,238) ...................0 ..................0 .............(2,238) .................0 .................18,728 ................0 ...........3,655 ...........3,655 ...............62 .....XXX......
209115 10 4 CONSOLIDATED EDISON INC............................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............743.000 .............32,402 .........XXX......... .............22,193 ................33,754 ........(11,561) ...................0 ..................0 ...........(11,561) .................0 .................22,193 ................0 .........10,209 .........10,209 .............442 .....XXX......
21036P 10 8 CONSTELLATION BRANDS IN............................... ... 09/17/2010. Various........................................... ........18,026.000 ...........299,696 .........XXX......... ...........231,593 ..............287,154 ........(55,561) ...................0 ..................0 ...........(55,561) .................0 ...............231,593 ................0 .........68,103 .........68,103 .................0 .....XXX......
210371 10 0 CONSTELLATION ENERGY GR............................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............533.000 .............19,529 .........XXX......... .............12,198 ................18,746 ..........(6,548) ...................0 ..................0 .............(6,548) .................0 .................12,198 ................0 ...........7,331 ...........7,331 .............128 .....XXX......
217204 10 6 COPART INC.......................................................... ... 03/04/2010. MERRILLLYNCHPIERCEFENNERSM.............825.000 .............28,946 .........XXX......... .............20,414 ................30,212 ..........(9,797) ...................0 ..................0 .............(9,797) .................0 .................20,414 ................0 ...........8,532 ...........8,532 .................0 .....XXX......
219350 10 5 CORNING INC COM............................................... ... 07/14/2010. Various........................................... ..........4,463.000 .............80,486 .........XXX......... ...............8,346 ................86,181 ........(77,835) ...................0 ..................0 ...........(77,835) .................0 ..................8,346 ................0 .........72,140 .........72,140 .............202 .....XXX......
219350 10 5 CORNING INC COM............................................... ... 10/01/2010. Hmk Found Health High Five.......... ..........1,000.000 .............18,280 .........XXX......... ...............2,920 ................19,310 ........(16,390) ...................0 ..................0 ...........(16,390) .................0 ..................2,920 ................0 .........15,360 .........15,360 .............150 .....XXX......
22025Y 40 7 CORRECTIONS CORP AMER C............................ ... 02/12/2010. LYNCH JONES & RYAN INC......... ..........9,700.000 ...........189,443 .........XXX......... ...........122,630 ..............238,135 ......(115,505) ...................0 ..................0 .........(115,505) .................0 ...............122,630 ................0 .........66,813 .........66,813 .................0 .....XXX......
22160K 10 5 COSTCO WHSL CORP........................................... ... 12/17/2010. Various........................................... ..........1,388.000 .............85,629 .........XXX......... .............17,035 ................82,128 ........(65,093) ...................0 ..................0 ...........(65,093) .................0 .................17,035 ................0 .........68,594 .........68,594 .............374 .....XXX......
22160K 10 5 COSTCO WHSL CORP........................................... ... 10/01/2010. Hmk Found Health High Five.......... ..........4,777.000 ...........308,069 .........XXX......... .............46,798 ..............282,655 ......(235,857) ...................0 ..................0 .........(235,857) .................0 .................46,798 ................0 .......261,271 .......261,271 ..........2,818 .....XXX......
222862 10 4 COVENTRY HEALTH CARE IN.............................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............417.000 .............10,183 .........XXX......... .............10,240 ................10,129 ..............111 ...................0 ..................0 .................111 .................0 .................10,240 ................0 ...............(57) ...............(57) .................0 .....XXX......
225223 30 4 CRAY INC COM...................................................... ... 03/18/2010. FIDELITY CAPITAL MARKETS DIV O..........1,700.000 .............10,405 .........XXX......... .............14,074 ................10,914 ...........3,160 ...................0 ..................0 ..............3,160 .................0 .................14,074 ................0 ..........(3,669) ..........(3,669) .................0 .....XXX......
231021 10 6 CUMMINS ENGINE COM....................................... ... 09/17/2010. Various........................................... .............466.000 .............29,749 .........XXX......... ...............4,916 ................21,371 ........(16,455) ...................0 ..................0 ...........(16,455) .................0 ..................4,916 ................0 .........24,833 .........24,833 .............108 .....XXX......
231021 10 6 CUMMINS ENGINE COM....................................... ... 10/01/2010. Hmk Found Health High Five.......... ..........3,104.000 ...........281,160 .........XXX......... .............35,567 ..............142,349 ......(106,783) ...................0 ..................0 .........(106,783) .................0 .................35,567 ................0 .......245,594 .......245,594 ..........1,901 .....XXX......
23331A 10 9 D.R. HORTON INC COM........................................ ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............801.000 .............10,301 .........XXX......... ...............8,431 ..................8,707 .............(276) ...................0 ..................0 ...............(276) .................0 ..................8,431 ................0 ...........1,870 ...........1,870 ...............30 .....XXX......
233331 10 7 DTE ENERGY COMPANY...................................... ... 11/18/2010. Various........................................... ..........3,464.000 ...........159,022 .........XXX......... ...........100,173 ..............150,996 ........(50,822) ...................0 ..................0 ...........(50,822) .................0 ...............100,173 ................0 .........58,849 .........58,849 ..........6,819 .....XXX......
235851 10 2 DANAHER CORP.................................................... ... 03/05/2010. Various........................................... .............745.000 .............56,322 .........XXX......... .............20,237 ................56,024 ........(35,787) ...................0 ..................0 ...........(35,787) .................0 .................20,237 ................0 .........36,085 .........36,085 ...............30 .....XXX......
237194 10 5 DARDEN RESTAURANTS...................................... ... 09/17/2010. Various........................................... .............425.000 .............18,083 .........XXX......... ...............3,263 ................14,905 ........(11,641) ...................0 ..................0 ...........(11,641) .................0 ..................3,263 ................0 .........14,819 .........14,819 .............208 .....XXX......
237194 10 5 DARDEN RESTAURANTS...................................... ... 10/01/2010. Hmk Found Health High Five.......... ..........2,625.000 ...........112,298 .........XXX......... .............20,386 ................92,059 ........(71,673) ...................0 ..................0 ...........(71,673) .................0 .................20,386 ................0 .........91,912 .........91,912 ..........2,153 .....XXX......
237934 10 4 DATALINK CORP COM.......................................... ... 01/27/2010. CREDIT SUISSE FIRST BOSTON COR.............700.000 ...............3,095 .........XXX......... ...............2,192 ..................3,031 .............(839) ...................0 ..................0 ...............(839) .................0 ..................2,192 ................0 ..............902 ..............902 .................0 .....XXX......
23918K 10 8 DAVITA INC............................................................ ... 12/17/2010. Various........................................... .............340.000 .............22,383 .........XXX......... .............19,037 ................19,972 .............(935) ...................0 ..................0 ...............(935) .................0 .................19,037 ................0 ...........3,346 ...........3,346 .................0 .....XXX......
242370 10 4 DEAN FOODS CO.................................................. ... 12/17/2010. Various........................................... .............915.000 .............12,642 .........XXX......... .............15,835 ................16,507 .............(672) ...................0 ..................0 ...............(672) .................0 .................15,835 ................0 ..........(3,193) ..........(3,193) .................0 .....XXX......
243537 10 7 DECKERS OUTDOOR CORP CO........................... ... 01/06/2010. LYNCH JONES & RYAN INC......... ..........1,200.000 ...........132,239 .........XXX......... ...........100,750 ..............122,064 ........(21,314) ...................0 ..................0 ...........(21,314) .................0 ...............100,750 ................0 .........31,489 .........31,489 .................0 .....XXX......
244199 10 5 DEERE & CO.......................................................... ... 07/14/2010. Various........................................... ..........1,053.000 .............62,699 .........XXX......... ...............7,572 ................56,957 ........(49,385) ...................0 ..................0 ...........(49,385) .................0 ..................7,572 ................0 .........55,127 .........55,127 .............344 .....XXX......
244199 10 5 DEERE & CO.......................................................... ... 10/01/2010. Hmk Found Health High Five.......... ..........7,015.000 ...........489,507 .........XXX......... .............80,215 ..............379,441 ......(299,226) ...................0 ..................0 .........(299,226) .................0 .................80,215 ................0 .......409,292 .......409,292 ..........8,137 .....XXX......
24702R 10 1 DELL INC COM....................................................... ... 12/17/2010. Various........................................... ..........6,446.000 .............88,729 .........XXX......... .............18,022 ................92,565 ........(74,542) ...................0 ..................0 ...........(74,542) .................0 .................18,022 ................0 .........70,707 .........70,707 .................0 .....XXX......
247916 20 8 DENBURY RESOURCES INC C............................. ... 12/17/2010. Various........................................... ........22,994.000 ...........356,772 .........XXX......... ...........375,898 ..............340,311 .........35,587 ...................0 ..................0 ............35,587 .................0 ...............375,898 ................0 ........(19,126) ........(19,126) .................0 .....XXX......
249030 10 7 DENTSPLY INTERNATIONAL................................ ... 12/17/2010. Various........................................... .............596.000 .............19,856 .........XXX......... .............15,556 ................20,961 ..........(5,406) ...................0 ..................0 .............(5,406) .................0 .................15,556 ................0 ...........4,301 ...........4,301 ...............51 .....XXX......

25179M 10 3 DEVON ENERGY CORP......................................... ... 12/17/2010. Various........................................... ..........1,368.000 .............93,921 .........XXX......... .............41,553 ..............100,548 ........(58,995) ...................0 ..................0 ...........(58,995) .................0 .................41,553 ................0 .........52,368 .........52,368 .............174 .....XXX......
251893 10 3 DEVRY INC COM.................................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............209.000 .............13,957 .........XXX......... ...............9,677 ................11,857 ..........(2,180) ...................0 ..................0 .............(2,180) .................0 ..................9,677 ................0 ...........4,280 ...........4,280 ...............21 .....XXX......
252131 10 7 DEXCOM INC COM................................................ ... 07/08/2010. Various........................................... ..........5,995.000 .............66,594 .........XXX......... .............11,990 ................48,380 ........(36,390) ...................0 ..................0 ...........(36,390) .................0 .................11,990 ................0 .........54,604 .........54,604 .................0 .....XXX......
25271C 10 2 DIAMOND OFFSHORE DRILLI............................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............187.000 .............16,441 .........XXX......... .............11,826 ................18,405 ..........(6,578) ...................0 ..................0 .............(6,578) .................0 .................11,826 ................0 ...........4,615 ...........4,615 .............374 .....XXX......
254423 10 6 DINEEQUITY INC COM.......................................... ... 03/10/2010. OIEN SECURITIES INC................. ..........1,000.000 .............34,559 .........XXX......... .............31,054 ................24,290 ...........6,764 ...................0 ..................0 ..............6,764 .................0 .................31,054 ................0 ...........3,505 ...........3,505 .................0 .....XXX......
254687 10 6 DISNEY WALT CO COM......................................... ... 12/17/2010. Various........................................... ..........5,957.000 ...........201,049 .........XXX......... ...........118,721 ..............192,113 ........(73,393) ...................0 ..................0 ...........(73,393) .................0 ...............118,721 ................0 .........82,328 .........82,328 ..........2,085 .....XXX......
254709 10 8 DISCOVER FINANCIAL SERV................................ ... 03/05/2010. Various........................................... ........26,620.000 ...........365,267 .........XXX......... ...........405,922 ..............391,580 .........14,342 ...................0 ..................0 ............14,342 .................0 ...............405,922 ................0 ........(40,655) ........(40,655) .............532 .....XXX......
25490A 10 1 DIRECTV COM CL A.............................................. ... 12/17/2010. Various........................................... ..........4,793.000 ...........176,833 .........XXX......... ...........150,884 ..............159,847 ..........(8,963) ...................0 ..................0 .............(8,963) .................0 ...............150,884 ................0 .........25,949 .........25,949 .................0 .....XXX......
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256743 10 5 DOLLAR THRIFTY AUTOMOTI............................... ... 05/12/2010. DIRECT.......................................... ..........1,100.000 .............53,805 .........XXX......... .............21,935 ................28,171 ..........(6,236) ...................0 ..................0 .............(6,236) .................0 .................21,935 ................0 .........31,871 .........31,871 .................0 .....XXX......
25746U 10 9 DOMINION RESOURCES INC................................ ... 12/17/2010. Various........................................... ..........1,654.000 .............65,745 .........XXX......... .............29,460 ................64,374 ........(34,914) ...................0 ..................0 ...........(34,914) .................0 .................29,460 ................0 .........36,285 .........36,285 ..........1,090 .....XXX......
257867 10 1 RR DONNELLEY & SONS CO................................ ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............515.000 .............10,563 .........XXX......... .............11,132 ................11,469 .............(337) ...................0 ..................0 ...............(337) .................0 .................11,132 ................0 .............(570) .............(570) .............134 .....XXX......
25960P 10 9 DOUGLAS EMMETT INC REIT............................... ... 05/21/2010. Various........................................... ..........3,600.000 .............54,622 .........XXX......... .............44,863 ................51,300 ..........(6,437) ...................0 ..................0 .............(6,437) .................0 .................44,863 ................0 ...........9,759 ...........9,759 .............630 .....XXX......
260003 10 8 DOVER CORP........................................................ ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............275.000 .............12,928 .........XXX......... ...............2,649 ................11,443 ..........(8,794) ...................0 ..................0 .............(8,794) .................0 ..................2,649 ................0 .........10,279 .........10,279 ...............72 .....XXX......
260543 10 3 DOW CHEMICAL CO COM..................................... ... 12/17/2010. Various........................................... ..........2,789.000 .............84,211 .........XXX......... .............19,969 ................77,060 ........(57,091) ...................0 ..................0 ...........(57,091) .................0 .................19,969 ................0 .........64,242 .........64,242 .............483 .....XXX......
26138E 10 9 DR PEPPER SNAPPLE GROUP............................. ... 12/17/2010. Various........................................... ..........1,221.000 .............42,296 .........XXX......... .............30,061 ................34,554 ..........(4,494) ...................0 ..................0 .............(4,494) .................0 .................30,061 ................0 .........12,235 .........12,235 .............504 .....XXX......
261570 10 5 DRESS BARN INC COM......................................... ... 01/19/2010. BNYBROKERAGELLC NEWYORK ..........2,958.000 .............75,011 .........XXX......... .............48,001 ................68,300 ........(20,300) ...................0 ..................0 ...........(20,300) .................0 .................48,001 ................0 .........27,011 .........27,011 .................0 .....XXX......
262037 10 4 DRIL-QUIP INC COM.............................................. ... 12/10/2010. Various........................................... ..........8,605.000 ...........557,964 .........XXX......... ...........506,423 ..............486,010 .........20,413 ...................0 ..................0 ............20,413 .................0 ...............506,423 ................0 .........51,541 .........51,541 .................0 .....XXX......
263534 10 9 DUPONT E I DE NEMOURS &................................ ... 03/05/2010. Various........................................... ..........2,286.000 .............79,116 .........XXX......... .............54,315 ................76,970 ........(22,654) ...................0 ..................0 ...........(22,654) .................0 .................54,315 ................0 .........24,801 .........24,801 .............937 .....XXX......
26441C 10 5 DUKE ENERGY CORP COM.................................. ... 12/17/2010. Various........................................... ..........3,818.000 .............62,780 .........XXX......... .............24,797 ................65,708 ........(40,910) ...................0 ..................0 ...........(40,910) .................0 .................24,797 ................0 .........37,982 .........37,982 ..........1,039 .....XXX......
26483E 10 0 DUN & BRADSTREET CORP C.............................. ... 03/05/2010. Various........................................... .............943.000 .............73,082 .........XXX......... .............83,624 ................79,561 ...........4,063 ...................0 ..................0 ..............4,063 .................0 .................83,624 ................0 ........(10,542) ........(10,542) ...............50 .....XXX......
26613Q 10 6 DUPONT FABROS TECHNOLOG........................... ... 02/05/2010. INSTINET CORPORATION............ ..........1,400.000 .............22,945 .........XXX......... .............19,129 ................25,186 ..........(6,057) ...................0 ..................0 .............(6,057) .................0 .................19,129 ................0 ...........3,816 ...........3,816 .................0 .....XXX......
267475 10 1 DYCOM INDUSTRIES INC CO............................... ... 02/25/2010. CREDIT SUISSE FIRST BOSTON COR..........1,010.000 ...............9,158 .........XXX......... .............10,963 ..................8,110 ...........2,853 ...................0 ..................0 ..............2,853 .................0 .................10,963 ................0 ..........(1,805) ..........(1,805) .................0 .....XXX......
26779V 10 5 DYNACQ HEALTHCARE INC C.............................. ... 07/15/2010. CREDIT SUISSE FIRST BOSTON COR.............800.000 ...............1,878 .........XXX......... ...............3,377 ..................2,728 ..............649 ...................0 ..................0 .................649 .................0 ..................3,377 ................0 ..........(1,499) ..........(1,499) .................0 .....XXX......
268315 10 8 EDCI HOLDINGS INC COM.................................... ... 12/07/2010. DIRECT.......................................... .............100.000 ..................344 .........XXX......... ..................139 .....................119 ................20 ...................0 ..................0 ...................20 .................0 .....................139 ................0 ..............206 ..............206 .............468 .....XXX......
268315 10 8 EDCI HOLDINGS INC COM.................................... ... 07/30/2010. Return of Capital............................. ........................... ..................468 .........XXX......... ..................468 .....................468 ..................0 ...................0 ..................0 ....................0 .................0 .....................468 ................0 ..................0 ..................0 ............(468) .....XXX......
268648 10 2 EMC CORP MASS COM......................................... ... 03/05/2010. Various........................................... ..........6,243.000 ...........110,249 .........XXX......... .............17,134 ..............109,065 ........(91,932) ...................0 ..................0 ...........(91,932) .................0 .................17,134 ................0 .........93,116 .........93,116 .................0 .....XXX......
268648 10 2 EMC CORP MASS COM......................................... ... 10/01/2010. Hmk Found Health High Five.......... ........24,947.000 ...........506,674 .........XXX......... .............68,466 ..............435,824 ......(367,358) ...................0 ..................0 .........(367,358) .................0 .................68,466 ................0 .......438,207 .......438,207 .................0 .....XXX......
26873N 10 8 EMS TECHNOLOGIES INC CO.............................. ... 03/04/2010. STATE STREET BROKERAGE SERVICE.............320.000 ...............4,734 .........XXX......... ...............6,971 ..................4,640 ...........2,331 ...................0 ..................0 ..............2,331 .................0 ..................6,971 ................0 ..........(2,237) ..........(2,237) .................0 .....XXX......
26875P 10 1 EOG RESOURCES INC.......................................... ... 12/17/2010. Various........................................... .............675.000 .............64,877 .........XXX......... .............14,201 ................65,678 ........(51,476) ...................0 ..................0 ...........(51,476) .................0 .................14,201 ................0 .........50,676 .........50,676 .............115 .....XXX......
26884L 10 9 EQT CORP COM.................................................... ... 12/17/2010. Various........................................... .............650.000 .............30,210 .........XXX......... .............21,693 ................28,548 ..........(6,855) ...................0 ..................0 .............(6,855) .................0 .................21,693 ................0 ...........8,516 ...........8,516 .............128 .....XXX......
269246 10 4 E*TRADE FINANCIAL CORP.................................. ... 02/12/2010. CITIGROUP GLOBAL MARKETS INC........13,100.000 .............19,524 .........XXX......... .............23,262 ................23,056 ..............206 ...................0 ..................0 .................206 .................0 .................23,262 ................0 ..........(3,738) ..........(3,738) .................0 .....XXX......
269246 10 4 E*TRADE FINANCIAL CORP.................................. ... 06/02/2010. Tax Free Exchange........................ ..........2,183.000 .............38,764 .........XXX......... .............38,764 ................38,421 ..............343 ...................0 ..................0 .................343 .................0 .................38,764 ................0 ..................0 ..................0 .................0 .....XXX......
269246 10 4 E*TRADE FINANCIAL CORP.................................. ... 06/02/2010. WHALEN BELIVEAU & ASSOC INC ........19,647.000 ......................0 .........XXX......... ......................0 .........................0 ..................0 ...................0 ..................0 ....................0 .................0 .........................0 ................0 ..................0 ..................0 .................0 .....XXX......
270321 10 2 EARTHLINK INC..................................................... ... 03/29/2010. JACKSON SECURITIES INC......... ..........5,900.000 .............49,728 .........XXX......... .............43,380 ................49,029 ..........(5,649) ...................0 ..................0 .............(5,649) .................0 .................43,380 ................0 ...........6,349 ...........6,349 .............826 .....XXX......
277432 10 0 EASTMAN CHEMICAL............................................ ... 12/17/2010. Various........................................... .............189.000 .............12,002 .........XXX......... ...............6,059 ................11,385 ..........(5,326) ...................0 ..................0 .............(5,326) .................0 ..................6,059 ................0 ...........5,943 ...........5,943 .............107 .....XXX......
277461 10 9 EASTMAN KODAK CO............................................ ... 12/17/2010. Various........................................... ..........6,201.000 .............32,181 .........XXX......... .............25,459 ................26,168 .............(709) ...................0 ..................0 ...............(709) .................0 .................25,459 ................0 ...........6,722 ...........6,722 .................0 .....XXX......
278058 10 2 EATON CORP COM................................................ ... 12/17/2010. Various........................................... .............406.000 .............29,959 .........XXX......... ...............6,895 ................25,830 ........(18,935) ...................0 ..................0 ...........(18,935) .................0 ..................6,895 ................0 .........23,064 .........23,064 .............220 .....XXX......
278642 10 3 EBAY INC............................................................... ... 12/17/2010. Various........................................... ..........3,864.000 .............93,237 .........XXX......... .............66,702 ................90,920 ........(24,218) ...................0 ..................0 ...........(24,218) .................0 .................66,702 ................0 .........26,535 .........26,535 .................0 .....XXX......
278865 10 0 ECOLAB INC........................................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............572.000 .............24,647 .........XXX......... ...............2,539 ................25,500 ........(22,961) ...................0 ..................0 ...........(22,961) .................0 ..................2,539 ................0 .........22,108 .........22,108 .............177 .....XXX......
278865 10 0 ECOLAB INC........................................................... ... 10/01/2010. Hmk Found Health High Five.......... ..........3,044.000 ...........154,453 .........XXX......... .............15,030 ..............135,702 ......(120,671) ...................0 ..................0 .........(120,671) .................0 .................15,030 ................0 .......139,423 .......139,423 ..........1,887 .....XXX......
281020 10 7 EDISON INTERNATIONAL..................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............647.000 .............21,849 .........XXX......... .............14,298 ................22,503 ..........(8,205) ...................0 ..................0 .............(8,205) .................0 .................14,298 ................0 ...........7,551 ...........7,551 .............204 .....XXX......
28176E 10 8 EDWARDS LIFESCIENCES CO............................. ... 04/22/2010. Various........................................... ..........8,600.000 ...........832,350 .........XXX......... ...........392,953 ..............746,910 ......(353,957) ...................0 ..................0 .........(353,957) .................0 ...............392,953 ................0 .......439,397 .......439,397 .................0 .....XXX......
28336L 10 9 EL PASO CORP...................................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N..........1,487.000 .............16,981 .........XXX......... .............14,522 ................14,617 ...............(96) ...................0 ..................0 .................(96) .................0 .................14,522 ................0 ...........2,460 ...........2,460 ...............15 .....XXX......
285512 10 9 ELECTRONIC ARTS INC........................................ ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............757.000 .............12,960 .........XXX......... .............12,654 ................13,437 .............(783) ...................0 ..................0 ...............(783) .................0 .................12,654 ................0 ..............306 ..............306 .................0 .....XXX......
291011 10 4 EMERSON ELECTRIC............................................ ... 12/17/2010. Various........................................... ..........1,835.000 .............89,354 .........XXX......... .............25,006 ................78,171 ........(53,165) ...................0 ..................0 ...........(53,165) .................0 .................25,006 ................0 .........64,347 .........64,347 .............655 .....XXX......
29266R 10 8 ENERGIZER HOLDINGS INC................................. ... 03/16/2010. DIVINE CAPITAL MARKETS LLC - E ..........3,275.000 ...........196,311 .........XXX......... ...........200,600 ..............200,692 ...............(92) ...................0 ..................0 .................(92) .................0 ...............200,600 ................0 ..........(4,289) ..........(4,289) .................0 .....XXX......
29355X 10 7 ENPRO INDUSTRIES INC...................................... ... 11/12/2010. PULSE TRADING LLC................... .............420.000 .............15,101 .........XXX......... ...............9,485 ................11,092 ..........(1,607) ...................0 ..................0 .............(1,607) .................0 ..................9,485 ................0 ...........5,616 ...........5,616 .................0 .....XXX......
29364G 10 3 ENTERGY CORP.................................................... ... 12/17/2010. Various........................................... .............622.000 .............48,162 .........XXX......... .............18,931 ................50,904 ........(31,974) ...................0 ..................0 ...........(31,974) .................0 .................18,931 ................0 .........29,231 .........29,231 .............815 .....XXX......
294429 10 5 EQUIFAX INC......................................................... ... 12/17/2010. Various........................................... .............344.000 .............11,564 .........XXX......... ...............7,522 ................10,626 ..........(3,104) ...................0 ..................0 .............(3,104) .................0 ..................7,522 ................0 ...........4,042 ...........4,042 ...............23 .....XXX......
29476L 10 7 EQUITY RESIDENTIAL PROP................................ ... 12/17/2010. Various........................................... .............526.000 .............19,850 .........XXX......... .............15,209 ................17,768 ..........(2,559) ...................0 ..................0 .............(2,559) .................0 .................15,209 ................0 ...........4,641 ...........4,641 .............198 .....XXX......
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300645 10 8 EXAR CORP COM.................................................. ... 08/12/2010. CANTOR FITZGERALD & CO INC. ..........2,100.000 .............13,325 .........XXX......... .............16,272 ................14,931 ...........1,341 ...................0 ..................0 ..............1,341 .................0 .................16,272 ................0 ..........(2,946) ..........(2,946) .................0 .....XXX......
30161N 10 1 EXELON CORP....................................................... ... 12/17/2010. Various........................................... ..........1,763.000 .............78,937 .........XXX......... .............26,903 ................86,158 ........(59,255) ...................0 ..................0 ...........(59,255) .................0 .................26,903 ................0 .........52,034 .........52,034 ..........1,029 .....XXX......
30212P 10 5 EXPEDIA INC COM................................................ ... 12/17/2010. Various........................................... .............614.000 .............14,920 .........XXX......... .............15,489 ................15,798 .............(310) ...................0 ..................0 ...............(310) .................0 .................15,489 ................0 .............(568) .............(568) ...............51 .....XXX......
302130 10 9 EXPEDITORS INTL WASH IN................................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............534.000 .............19,528 .........XXX......... .............18,528 ................18,567 ...............(40) ...................0 ..................0 .................(40) .................0 .................18,528 ................0 ...........1,001 ...........1,001 .................0 .....XXX......
302182 10 0 EXPRESS SCRIPTS INC........................................ ... 12/17/2010. Various........................................... ..........4,643.000 ...........421,492 .........XXX......... ...........243,671 ..............401,248 ......(157,577) ...................0 ..................0 .........(157,577) .................0 ...............243,671 ................0 .......177,821 .......177,821 .................0 .....XXX......
302182 10 0 EXPRESS SCRIPTS INC........................................ ... 10/01/2010. Hmk Found Health High Five.......... ..........3,864.000 ...........376,354 .........XXX......... .............58,895 ..............333,927 ......(275,032) ...................0 ..................0 .........(275,032) .................0 .................58,895 ................0 .......317,459 .......317,459 .................0 .....XXX......
30225X 10 3 EXTERRAN HOLDINGS INC C............................... ... 06/11/2010. INVESTMENT TECHNOLOGY GROUPS N..........3,100.000 .............80,231 .........XXX......... .............72,903 ................66,495 ...........6,408 ...................0 ..................0 ..............6,408 .................0 .................72,903 ................0 ...........7,327 ...........7,327 .................0 .....XXX......
30231G 10 2 EXXON MOBIL CORP COM.................................... ... 12/17/2010. Various........................................... ........16,943.000 ........1,125,120 .........XXX......... ........1,220,497 ...........1,155,312 .........65,184 ...................0 ..................0 ............65,184 .................0 ............1,220,497 ................0 ........(95,377) ........(95,377) ..........9,718 .....XXX......
302445 10 1 FLIR SYSTEMS INC............................................... ... 12/17/2010. Various........................................... .............415.000 .............11,111 .........XXX......... .............12,732 ................13,583 .............(851) ...................0 ..................0 ...............(851) .................0 .................12,732 ................0 ..........(1,621) ..........(1,621) .................0 .....XXX......
302491 30 3 F M C CORP........................................................... ... 12/17/2010. Various........................................... ........13,921.000 ...........947,949 .........XXX......... ...........668,247 ..............776,235 ......(107,988) ...................0 ..................0 .........(107,988) .................0 ...............668,247 ................0 .......279,702 .......279,702 ..........5,022 .....XXX......
30249U 10 1 F M C  TECHNOLOGIES  IN................................... ... 12/17/2010. Various........................................... .............369.000 .............23,395 .........XXX......... .............15,826 ................21,343 ..........(5,517) ...................0 ..................0 .............(5,517) .................0 .................15,826 ................0 ...........7,569 ...........7,569 .................0 .....XXX......
302571 10 4 FPL GROUP INC COM........................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............932.000 .............44,400 .........XXX......... .............16,955 ................49,228 ........(32,273) ...................0 ..................0 ...........(32,273) .................0 .................16,955 ................0 .........27,445 .........27,445 .............466 .....XXX......
302571 10 4 FPL GROUP INC COM........................................... ... 06/03/2010. Tax Free Exchange........................ ..........8,435.000 ...........264,951 .........XXX......... ...........264,951 ..............445,537 ......(180,586) ...................0 ..................0 .........(180,586) .................0 ...............264,951 ................0 ..................0 ..................0 ..........4,218 .....XXX......
307000 10 9 FAMILY DOLLAR STORES IN................................ ... 12/17/2010. Various........................................... .............471.000 .............19,342 .........XXX......... .............13,282 ................13,108 ..............174 ...................0 ..................0 .................174 .................0 .................13,282 ................0 ...........6,060 ...........6,060 .............151 .....XXX......
307068 10 6 FAMOUS DAVES OF AMERICA............................. ... 02/25/2010. CREDIT SUISSE FIRST BOSTON COR.............500.000 ...............3,328 .........XXX......... ...............2,705 ..................3,025 .............(320) ...................0 ..................0 ...............(320) .................0 ..................2,705 ................0 ..............623 ..............623 .................0 .....XXX......
311900 10 4 FASTENAL CO COM.............................................. ... 12/17/2010. Various........................................... .............330.000 .............15,327 .........XXX......... .............13,182 ................13,741 .............(559) ...................0 ..................0 ...............(559) .................0 .................13,182 ................0 ...........2,145 ...........2,145 .............147 .....XXX......
314211 10 3 FEDERATED INVESTORS INC.............................. ... 12/17/2010. Various........................................... .............428.000 .............11,138 .........XXX......... .............11,535 ................11,770 .............(235) ...................0 ..................0 ...............(235) .................0 .................11,535 ................0 .............(397) .............(397) .............670 .....XXX......
31428X 10 6 FEDEX CORP COM................................................ ... 07/14/2010. Various........................................... .............886.000 .............75,406 .........XXX......... .............12,989 ................73,937 ........(60,948) ...................0 ..................0 ...........(60,948) .................0 .................12,989 ................0 .........62,417 .........62,417 .............129 .....XXX......
31428X 10 6 FEDEX CORP COM................................................ ... 10/01/2010. Hmk Found Health High Five.......... ..........2,188.000 ...........187,074 .........XXX......... .............23,886 ..............182,589 ......(158,702) ...................0 ..................0 .........(158,702) .................0 .................23,886 ................0 .......163,188 .......163,188 ..........1,006 .....XXX......
315616 10 2 F5 NETWORKS INC COM NO................................ ... 12/09/2010. Various........................................... ........11,535.000 ........1,040,355 .........XXX......... ...........341,072 ..............611,009 ......(269,937) ...................0 ..................0 .........(269,937) .................0 ...............341,072 ................0 .......699,283 .......699,283 .................0 .....XXX......

31620M 10 6 FIDELITY NATIONAL INFOR.................................. ... 08/04/2010. Various........................................... ..........2,187.000 .............57,358 .........XXX......... .............50,338 ................51,263 .............(925) ...................0 ..................0 ...............(925) .................0 .................50,338 ................0 ...........7,020 ...........7,020 .............149 .....XXX......
31620R 10 5 FIDELITY NATIONAL FINAN.................................. ... 03/15/2010. Various........................................... ........25,800.000 ...........361,673 .........XXX......... ...........345,634 ..............347,268 ..........(1,634) ...................0 ..................0 .............(1,634) .................0 ...............345,634 ................0 .........16,039 .........16,039 .............285 .....XXX......
316773 10 0 FIFTH THIRD BANCORP........................................ ... 12/17/2010. Various........................................... ..........3,792.000 .............46,743 .........XXX......... .............37,259 ................36,972 ..............287 ...................0 ..................0 .................287 .................0 .................37,259 ................0 ...........9,484 ...........9,484 ...............46 .....XXX......
317923 10 0 FINISH LINE INC COM CL...................................... ... 09/14/2010. Various........................................... ..........2,201.000 .............32,167 .........XXX......... .............10,295 ................27,623 ........(17,327) ...................0 ..................0 ...........(17,327) .................0 .................10,295 ................0 .........21,872 .........21,872 .............264 .....XXX......
318522 30 7 FIRST AMERICAN CORPORAT............................. ... 03/04/2010. STATE STREET BROKERAGE SERVICE..........4,840.000 ...........154,310 .........XXX......... ...........126,108 ..............160,252 ........(34,144) ...................0 ..................0 ...........(34,144) .................0 ...............126,108 ................0 .........28,202 .........28,202 ..........1,065 .....XXX......
319459 20 2 FIRST CITIZENS BANC COR................................. ... 06/14/2010. INSTINET CORPORATION............ .............100.000 ..................473 .........XXX......... ..................506 .....................465 ................41 ...................0 ..................0 ...................41 .................0 .....................506 ................0 ...............(32) ...............(32) .................0 .....XXX......

31946M 10 3 FIRST CITIZEN BANCSHARE................................ ... 01/27/2010. CREDIT SUISSE FIRST BOSTON COR.............300.000 .............52,246 .........XXX......... .............46,870 ................49,203 ..........(2,333) ...................0 ..................0 .............(2,333) .................0 .................46,870 ................0 ...........5,376 ...........5,376 ...............90 .....XXX......
320517 10 5 FIRST HORIZON NATL CORP............................... ... 12/17/2010. Various........................................... ........55,637.000 ...........771,218 .........XXX......... ...........465,284 ..............745,533 ......(280,249) ...................0 ..................0 .........(280,249) .................0 ...............465,284 ................0 .......305,934 .......305,934 .................0 .....XXX......
336433 10 7 FIRST SOLAR INC COM......................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............126.000 .............13,722 .........XXX......... .............19,239 ................17,060 ...........2,179 ...................0 ..................0 ..............2,179 .................0 .................19,239 ................0 ..........(5,516) ..........(5,516) .................0 .....XXX......
337738 10 8 FISERV INC............................................................ ... 09/17/2010. Various........................................... .............342.000 .............17,362 .........XXX......... .............10,199 ................16,580 ..........(6,381) ...................0 ..................0 .............(6,381) .................0 .................10,199 ................0 ...........7,163 ...........7,163 .................0 .....XXX......
337932 10 7 FIRSTENERGY CORP............................................ ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............597.000 .............23,641 .........XXX......... .............13,364 ................27,731 ........(14,367) ...................0 ..................0 ...........(14,367) .................0 .................13,364 ................0 .........10,277 .........10,277 .............328 .....XXX......
343412 10 2 FLUOR CORP......................................................... ... 12/17/2010. Various........................................... .............546.000 .............24,543 .........XXX......... ...............8,737 ................24,592 ........(15,855) ...................0 ..................0 ...........(15,855) .................0 ..................8,737 ................0 .........15,806 .........15,806 .............103 .....XXX......
34354P 10 5 FLOWSERVE CORP COM...................................... ... 12/17/2010. Various........................................... .............159.000 .............17,159 .........XXX......... .............13,913 ................15,030 ..........(1,118) ...................0 ..................0 .............(1,118) .................0 .................13,913 ................0 ...........3,247 ...........3,247 ...............51 .....XXX......
344849 10 4 FOOT LOCKER INC COM....................................... ... 09/23/2010. Various........................................... ........61,400.000 ...........837,320 .........XXX......... ...........662,655 ..............683,996 ........(21,341) ...................0 ..................0 ...........(21,341) .................0 ...............662,655 ................0 .......174,665 .......174,665 ........11,295 .....XXX......
345370 86 0 FORD MOTOR CO.................................................. ... 07/14/2010. Various........................................... ........10,395.000 ...........129,665 .........XXX......... .............22,765 ..............103,950 ........(81,185) ...................0 ..................0 ...........(81,185) .................0 .................22,765 ................0 .......106,900 .......106,900 .................0 .....XXX......
345838 10 6 FOREST LABORTORIES INC................................. ... 12/17/2010. Various........................................... ..........1,149.000 .............35,435 .........XXX......... .............38,446 ................36,894 ...........1,552 ...................0 ..................0 ..............1,552 .................0 .................38,446 ................0 ..........(3,011) ..........(3,011) .................0 .....XXX......
349631 10 1 FORTUNE BRANDS INC COM............................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............297.000 .............13,784 .........XXX......... .............10,758 ................12,830 ..........(2,072) ...................0 ..................0 .............(2,072) .................0 .................10,758 ................0 ...........3,025 ...........3,025 ...............56 .....XXX......
354613 10 1 FRANKLIN RESOURCES INC................................ ... 12/17/2010. Various........................................... .............462.000 .............49,523 .........XXX......... .............24,668 ................48,672 ........(24,003) ...................0 ..................0 ...........(24,003) .................0 .................24,668 ................0 .........24,855 .........24,855 .............123 .....XXX......
35671D 85 7 FREEPORT MCMORAN COPPER.......................... ... 12/17/2010. Various........................................... ..........1,280.000 ...........102,892 .........XXX......... .............41,335 ..............102,771 ........(61,436) ...................0 ..................0 ...........(61,436) .................0 .................41,335 ................0 .........61,557 .........61,557 .............273 .....XXX......
35906A 10 8 FRONTIER COMMUNICATIONS............................ ... 12/17/2010. Various........................................... ..........1,371.000 .............10,890 .........XXX......... .............10,289 ................10,706 .............(417) ...................0 ..................0 ...............(417) .................0 .................10,289 ................0 ..............601 ..............601 .............726 .....XXX......
359694 10 6 H. B. FULLER CO................................................... ... 08/12/2010. THEMIS TRADING LLC................. ..........2,500.000 .............49,869 .........XXX......... .............50,166 ................56,875 ..........(6,709) ...................0 ..................0 .............(6,709) .................0 .................50,166 ................0 .............(297) .............(297) .............520 .....XXX......
36237H 10 1 G-III APPAREL GROUP LTD................................... ... 05/17/2010. Various........................................... .............800.000 .............24,440 .........XXX......... ...............8,369 ................17,336 ..........(8,967) ...................0 ..................0 .............(8,967) .................0 ..................8,369 ................0 .........16,070 .........16,070 .................0 .....XXX......
36238K 10 3 GTSI CORP COM................................................... ... 09/14/2010. FIDELITY CAPITAL MARKETS DIV O.............500.000 ...............3,457 .........XXX......... ...............2,864 ..................2,480 ..............384 ...................0 ..................0 .................384 .................0 ..................2,864 ................0 ..............593 ..............593 .................0 .....XXX......
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36241U 10 6 GSI TECHNOLOGY INC COM................................ ... 01/27/2010. Various........................................... ..........1,350.000 ...............6,686 .........XXX......... ...............4,586 ..................6,048 ..........(1,462) ...................0 ..................0 .............(1,462) .................0 ..................4,586 ................0 ...........2,100 ...........2,100 .................0 .....XXX......
36268Q 10 3 GAIAM INC COM CL A............................................ ... 05/27/2010. Various........................................... .............900.000 ...............7,520 .........XXX......... ...............5,721 ..................6,921 ..........(1,200) ...................0 ..................0 .............(1,200) .................0 ..................5,721 ................0 ...........1,800 ...........1,800 .............135 .....XXX......
36467W 10 9 GAMESTOP CORP COM CL A............................... ... 12/17/2010. Various........................................... .............666.000 .............12,409 .........XXX......... .............14,969 ................14,612 ..............357 ...................0 ..................0 .................357 .................0 .................14,969 ................0 ..........(2,560) ..........(2,560) .................0 .....XXX......
364730 10 1 GANNETT............................................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............622.000 .............10,114 .........XXX......... ...............8,693 ..................9,237 .............(544) ...................0 ..................0 ...............(544) .................0 ..................8,693 ................0 ...........1,421 ...........1,421 ...............25 .....XXX......
364760 10 8 GAP INC................................................................. ... 11/11/2010. Various........................................... ........23,752.000 ...........467,850 .........XXX......... ...........472,420 ..............497,604 ........(25,185) ...................0 ..................0 ...........(25,185) .................0 ...............472,420 ................0 ..........(4,570) ..........(4,570) ..........7,916 .....XXX......
369385 10 9 GENERAL COMMUNICATION I.............................. ... 03/04/2010. STATE STREET BROKERAGE SERVICE..........2,200.000 .............12,966 .........XXX......... .............14,747 ................14,036 ..............711 ...................0 ..................0 .................711 .................0 .................14,747 ................0 ..........(1,781) ..........(1,781) .................0 .....XXX......
369550 10 8 GENERAL DYNAMICS CORP................................. ... 09/17/2010. Various........................................... ........18,046.000 ........1,268,638 .........XXX......... ...........931,294 ...........1,230,196 ......(298,902) ...................0 ..................0 .........(298,902) .................0 ...............931,294 ................0 .......337,344 .......337,344 ..........3,290 .....XXX......
369550 10 8 GENERAL DYNAMICS CORP................................. ... 10/01/2010. Hmk Found Health High Five.......... ..........2,454.000 ...........154,136 .........XXX......... .............26,041 ..............167,289 ......(141,249) ...................0 ..................0 .........(141,249) .................0 .................26,041 ................0 .......128,095 .......128,095 ..........2,994 .....XXX......
369604 10 3 GENERAL ELECTRIC CO COM............................. ... 12/17/2010. Various........................................... ........72,832.000 ........1,164,846 .........XXX......... ........1,086,790 ...........1,101,948 ........(15,159) ...................0 ..................0 ...........(15,159) .................0 ............1,086,790 ................0 .........78,056 .........78,056 ........18,489 .....XXX......
370334 10 4 GENERAL MILLS INC............................................. ... 12/17/2010. Various........................................... ..........1,010.000 .............73,298 .........XXX......... .............27,694 ................71,483 ........(43,788) ...................0 ..................0 ...........(43,788) .................0 .................27,694 ................0 .........45,604 .........45,604 .............690 .....XXX......
372460 10 5 GENUINE PARTS................................................... ... 12/17/2010. Various........................................... .............459.000 .............19,022 .........XXX......... ...............9,183 ................17,424 ..........(8,241) ...................0 ..................0 .............(8,241) .................0 ..................9,183 ................0 ...........9,839 ...........9,839 .............409 .....XXX......
37247D 10 6 GENWORTH FINANCIAL INC................................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N..........1,183.000 .............19,377 .........XXX......... .............13,315 ................13,427 .............(112) ...................0 ..................0 ...............(112) .................0 .................13,315 ................0 ...........6,062 ...........6,062 .................0 .....XXX......
372917 10 4 GENZYME CORP................................................... ... 09/17/2010. Various........................................... .............802.000 .............48,183 .........XXX......... .............39,126 ................39,306 .............(180) ...................0 ..................0 ...............(180) .................0 .................39,126 ................0 ...........9,057 ...........9,057 .................0 .....XXX......
375558 10 3 GILEAD SCIENCES INC......................................... ... 12/17/2010. Various........................................... ..........4,124.000 ...........172,557 .........XXX......... .............69,087 ..............178,445 ......(109,358) ...................0 ..................0 .........(109,358) .................0 .................69,087 ................0 .......103,470 .......103,470 .................0 .....XXX......
379336 10 0 GLOBAL INDUSTRIES LTD.................................... ... 03/04/2010. STATE STREET BROKERAGE SERVICE..........4,900.000 .............35,819 .........XXX......... .............47,101 ................34,937 .........12,164 ...................0 ..................0 ............12,164 .................0 .................47,101 ................0 ........(11,282) ........(11,282) .................0 .....XXX......
38141G 10 4 GOLDMAN SACHS GROUP INC............................ ... 12/17/2010. Various........................................... ..........7,052.000 ........1,197,460 .........XXX......... ........1,036,919 ...........1,190,660 ......(153,741) ...................0 ..................0 .........(153,741) .................0 ............1,036,919 ................0 .......160,541 .......160,541 ..........1,538 .....XXX......
382388 10 6 GOODRICH CORP................................................. ... 12/17/2010. Various........................................... ........13,911.000 ...........897,353 .........XXX......... ...........636,299 ..............893,782 ......(257,483) ...................0 ..................0 .........(257,483) .................0 ...............636,299 ................0 .......261,055 .......261,055 ..........3,879 .....XXX......
382550 10 1 GOODYEAR TIRE & RUBBER................................ ... 12/17/2010. Various........................................... ..........1,640.000 .............20,466 .........XXX......... .............24,522 ................23,124 ...........1,398 ...................0 ..................0 ..............1,398 .................0 .................24,522 ................0 ..........(4,056) ..........(4,056) .................0 .....XXX......
38259P 50 8 GOOGLE INC COM CL  A....................................... ... 03/11/2010. Various........................................... ..........1,144.000 ...........654,876 .........XXX......... ...........507,345 ..............709,257 ......(201,912) ...................0 ..................0 .........(201,912) .................0 ...............507,345 ................0 .......147,531 .......147,531 .................0 .....XXX......
384802 10 4 WW GRAINGER...................................................... ... 12/17/2010. Various........................................... ..........1,172.000 ...........123,681 .........XXX......... .............80,263 ..............113,485 ........(33,222) ...................0 ..................0 ...........(33,222) .................0 .................80,263 ................0 .........43,418 .........43,418 .............352 .....XXX......
397624 10 7 GREIF INC COM CL A NO P................................... ... 09/03/2010. Various........................................... ..........8,400.000 ...........487,269 .........XXX......... ...........494,129 ..............453,432 .........40,697 ...................0 ..................0 ............40,697 .................0 ...............494,129 ................0 ..........(6,860) ..........(6,860) ..........9,576 .....XXX......
398433 10 2 GRIFFON CORP COM............................................ ... 01/19/2010. BNYBROKERAGELLC NEWYORK .............530.000 ...............6,687 .........XXX......... ...............5,074 ..................6,477 ..........(1,402) ...................0 ..................0 .............(1,402) .................0 ..................5,074 ................0 ...........1,612 ...........1,612 .................0 .....XXX......
40414L 10 9 HCP INC REIT........................................................ ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............784.000 .............23,825 .........XXX......... .............25,700 ................23,943 ...........1,756 ...................0 ..................0 ..............1,756 .................0 .................25,700 ................0 ..........(1,874) ..........(1,874) .............365 .....XXX......

40426W 10 1 HRPT PROPERTIES TR REIT................................ ... 02/11/2010. BNYBROKERAGELLC NEWYORK ........12,100.000 .............79,374 .........XXX......... .............38,860 ................78,287 ........(39,427) ...................0 ..................0 ...........(39,427) .................0 .................38,860 ................0 .........40,513 .........40,513 ..........1,452 .....XXX......
406216 10 1 HALLIBURTON CO COM........................................ ... 12/17/2010. Various........................................... ..........2,401.000 .............77,002 .........XXX......... .............29,531 ................72,246 ........(42,715) ...................0 ..................0 ...........(42,715) .................0 .................29,531 ................0 .........47,471 .........47,471 .............221 .....XXX......
412822 10 8 HARLEY DAVIDSON INC........................................ ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............606.000 .............16,247 .........XXX......... .............15,747 ................15,271 ..............476 ...................0 ..................0 .................476 .................0 .................15,747 ................0 ..............499 ..............499 ...............61 .....XXX......
413086 10 9 HARMAN INTL INDS INC........................................ ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............237.000 .............10,196 .........XXX......... ...............8,557 ..................8,361 ..............196 ...................0 ..................0 .................196 .................0 ..................8,557 ................0 ...........1,639 ...........1,639 .................0 .....XXX......
413160 10 2 HARMONIC INC COM............................................ ... 02/25/2010. CREDIT SUISSE FIRST BOSTON COR..........4,600.000 .............30,105 .........XXX......... .............30,551 ................29,072 ...........1,479 ...................0 ..................0 ..............1,479 .................0 .................30,551 ................0 .............(445) .............(445) .................0 .....XXX......
413875 10 5 HARRIS CORP COM.............................................. ... 12/17/2010. Various........................................... ..........7,864.000 ...........341,651 .........XXX......... ...........379,481 ..............373,933 ...........5,548 ...................0 ..................0 ..............5,548 .................0 ...............379,481 ................0 ........(37,831) ........(37,831) ..........3,400 .....XXX......
41457P 10 6 HARRIS STRATEX NETWORKS............................ ... 01/29/2010. Tax Free Exchange........................ ..........2,800.000 .............16,028 .........XXX......... .............16,028 ................19,348 ..........(3,320) ...................0 ..................0 .............(3,320) .................0 .................16,028 ................0 ..................0 ..................0 .................0 .....XXX......
416515 10 4 HARTFORD FINANCIAL SVCS............................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............909.000 .............24,406 .........XXX......... .............21,349 ................21,143 ..............205 ...................0 ..................0 .................205 .................0 .................21,349 ................0 ...........3,058 ...........3,058 ...............45 .....XXX......
418056 10 7 HASBRO................................................................. ... 12/17/2010. Various........................................... .............466.000 .............19,244 .........XXX......... ...............8,038 ................14,940 ..........(6,902) ...................0 ..................0 .............(6,902) .................0 ..................8,038 ................0 .........11,206 .........11,206 .............216 .....XXX......
419879 10 1 HAWAIIAN HOLDINGS INC C................................. ... 02/11/2010. BNYBROKERAGELLC NEWYORK ..........1,590.000 .............11,412 .........XXX......... ...............9,988 ................11,130 ..........(1,142) ...................0 ..................0 .............(1,142) .................0 ..................9,988 ................0 ...........1,424 ...........1,424 .................0 .....XXX......
420476 10 3 HAWTHORN BANCSHARES INC........................... ... 05/24/2010. UBS SECURITIES LLC.................. .............312.000 ...............3,752 .........XXX......... ...............3,089 ..................2,976 ...........2,202 ...................0 ...........2,089 .................113 .................0 ..................3,089 ................0 ..............663 ..............663 ...............69 .....XXX......
42217K 10 6 HEALTH CARE REIT INC RE................................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............383.000 .............16,526 .........XXX......... .............14,125 ................16,975 ..........(2,849) ...................0 ..................0 .............(2,849) .................0 .................14,125 ................0 ...........2,401 ...........2,401 .............260 .....XXX......
42222G 10 8 HEALTH NET INC................................................... ... 01/19/2010. BNYBROKERAGELLC NEWYORK ..........3,000.000 .............78,587 .........XXX......... .............51,435 ................69,870 ........(18,435) ...................0 ..................0 ...........(18,435) .................0 .................51,435 ................0 .........27,152 .........27,152 .................0 .....XXX......
422806 10 9 HEICO CORP COM................................................ ... 12/10/2010. Various........................................... ..........1,015.000 .............65,435 .........XXX......... .............34,052 ................44,995 ........(10,943) ...................0 ..................0 ...........(10,943) .................0 .................34,052 ................0 .........31,383 .........31,383 .............104 .....XXX......
422806 20 8 HEICO CORP COM CL A........................................ ... 05/06/2010. DIRECT.......................................... .................1.000 ....................25 .........XXX......... ....................11 .......................22 ...............(10) ...................0 ..................0 .................(10) .................0 .......................11 ................0 ................13 ................13 .................0 .....XXX......
423074 10 3 HEINZ H J CO......................................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............789.000 .............36,601 .........XXX......... .............18,359 ................33,738 ........(15,379) ...................0 ..................0 ...........(15,379) .................0 .................18,359 ................0 .........18,242 .........18,242 .............331 .....XXX......
42330P 10 7 HELIX ENERGY SOLUTIONS................................. ... 03/04/2010. STATE STREET BROKERAGE SERVICE..........5,370.000 .............61,725 .........XXX......... .............51,497 ................63,098 ........(11,601) ...................0 ..................0 ...........(11,601) .................0 .................51,497 ................0 .........10,228 .........10,228 .................0 .....XXX......
427866 10 8 HERSHEY CO COM................................................ ... 09/17/2010. Various........................................... .............728.000 .............31,653 .........XXX......... ...............8,514 ................26,055 ........(17,541) ...................0 ..................0 ...........(17,541) .................0 ..................8,514 ................0 .........23,139 .........23,139 .............393 .....XXX......
42809H 10 7 HESS CORP COM.................................................. ... 03/05/2010. Various........................................... .............776.000 .............47,128 .........XXX......... .............12,386 ................46,948 ........(34,562) ...................0 ..................0 ...........(34,562) .................0 .................12,386 ................0 .........34,742 .........34,742 ...............78 .....XXX......
428236 10 3 HEWLETT PACKARD CO COM.............................. ... 09/17/2010. Various........................................... ..........7,625.000 ...........377,037 .........XXX......... .............32,876 ..............392,764 ......(359,887) ...................0 ..................0 .........(359,887) .................0 .................32,876 ................0 .......344,160 .......344,160 .............989 .....XXX......
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428236 10 3 HEWLETT PACKARD CO COM.............................. ... 10/01/2010. Hmk Found Health High Five.......... ........33,165.000 ........1,395,252 .........XXX......... ...........160,441 ...........1,708,329 ...(1,547,888) ...................0 ..................0 ......(1,547,888) .................0 ...............160,441 ................0 .....1,234,810 .....1,234,810 ........10,613 .....XXX......
428567 10 1 HIBBETT SPORTS INC COM................................. ... 11/03/2010. Various........................................... ........15,375.000 ...........401,390 .........XXX......... ...........320,792 ..............338,096 ........(17,304) ...................0 ..................0 ...........(17,304) .................0 ...............320,792 ................0 .........80,598 .........80,598 .................0 .....XXX......
43365Y 10 4 HITTITE MICROWAVE CORP................................ ... 03/04/2010. THOMASWEISELPARTNERS SANFR.............420.000 .............18,320 .........XXX......... .............17,175 ................17,123 ................51 ...................0 ..................0 ...................51 .................0 .................17,175 ................0 ...........1,145 ...........1,145 .................0 .....XXX......
436440 10 1 HOLOGIC INC COM............................................... ... 01/06/2010. LEERINK SWANN AND COMPANY ........26,800.000 ...........399,779 .........XXX......... ...........424,954 ..............388,600 .........36,354 ...................0 ..................0 ............36,354 .................0 ...............424,954 ................0 ........(25,175) ........(25,175) .................0 .....XXX......
437076 10 2 HOME DEPOT INC................................................. ... 12/17/2010. Various........................................... ........41,581.000 ........1,454,647 .........XXX......... ........1,048,441 ...........1,202,938 ......(154,498) ...................0 ..................0 .........(154,498) .................0 ............1,048,441 ................0 .......406,207 .......406,207 ..........9,418 .....XXX......
438516 10 6 HONEYWELL INTL................................................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N..........1,781.000 .............74,623 .........XXX......... .............24,243 ................69,815 ........(45,572) ...................0 ..................0 ...........(45,572) .................0 .................24,243 ................0 .........50,379 .........50,379 .............539 .....XXX......
440452 10 0 HORMEL GEO........................................................ ... 07/14/2010. Various........................................... .............356.000 .............15,000 .........XXX......... .............10,972 ................13,688 ..........(2,717) ...................0 ..................0 .............(2,717) .................0 .................10,972 ................0 ...........4,028 ...........4,028 ...............99 .....XXX......
441060 10 0 HOSPIRA INC COM................................................ ... 07/14/2010. Various........................................... .............490.000 .............26,907 .........XXX......... ...............4,476 ................24,990 ........(20,514) ...................0 ..................0 ...........(20,514) .................0 ..................4,476 ................0 .........22,431 .........22,431 .................0 .....XXX......
441060 10 0 HOSPIRA INC COM................................................ ... 10/01/2010. Hmk Found Health High Five.......... ..........1,991.000 ...........113,507 .........XXX......... .............17,014 ..............101,541 ........(84,527) ...................0 ..................0 ...........(84,527) .................0 .................17,014 ................0 .........96,493 .........96,493 .................0 .....XXX......
44107P 10 4 HOST HOTELS & RESORTS I................................ ... 03/05/2010. Various........................................... ..........1,682.000 .............21,079 .........XXX......... .............18,782 ................19,633 .............(851) ...................0 ..................0 ...............(851) .................0 .................18,782 ................0 ...........2,297 ...........2,297 .................0 .....XXX......
441339 10 8 HOT TOPIC INC COM............................................ ... 02/25/2010. CREDIT SUISSE FIRST BOSTON COR..........2,200.000 .............14,301 .........XXX......... .............17,029 ................13,970 ...........3,059 ...................0 ..................0 ..............3,059 .................0 .................17,029 ................0 ..........(2,729) ..........(2,729) .................0 .....XXX......
443683 10 7 HUDSON CITY BANCORP INC.............................. ... 03/05/2010. Various........................................... ........22,880.000 ...........298,783 .........XXX......... ...........317,677 ..............314,142 ...........3,535 ...................0 ..................0 ..............3,535 .................0 ...............317,677 ................0 ........(18,894) ........(18,894) ..........3,432 .....XXX......
444859 10 2 HUMANA INC COM................................................ ... 12/17/2010. Various........................................... .............445.000 .............21,707 .........XXX......... .............19,369 ................19,531 .............(162) ...................0 ..................0 ...............(162) .................0 .................19,369 ................0 ...........2,338 ...........2,338 .................0 .....XXX......
445658 10 7 HUNT(JB) TRANSPORT SVCS............................... ... 03/04/2010. MERRILLLYNCHPIERCEFENNERSM.............370.000 .............12,737 .........XXX......... .............11,675 ................11,940 .............(265) ...................0 ..................0 ...............(265) .................0 .................11,675 ................0 ...........1,062 ...........1,062 ...............44 .....XXX......
446150 10 4 HUNTINGTON BANCSHARES............................... ... 12/17/2010. Various........................................... ..........7,071.000 .............35,190 .........XXX......... .............26,344 ................25,809 ..............535 ...................0 ..................0 .................535 .................0 .................26,344 ................0 ...........8,846 ...........8,846 ...............25 .....XXX......
448407 10 6 HUTCHINSON TECH COM..................................... ... 07/29/2010. Jones Trading Instl SV CS LLC...... ..........1,200.000 ...............4,547 .........XXX......... ...............9,621 ................12,312 ..........(2,691) ...................0 ..................0 .............(2,691) .................0 ..................9,621 ................0 ..........(5,075) ..........(5,075) .................0 .....XXX......
449934 10 8 IMS HEALTH INC.................................................... ... 02/26/2010. DIRECT.......................................... ..........4,114.000 .............90,508 .........XXX......... .............51,196 ................86,641 ........(35,444) ...................0 ..................0 ...........(35,444) .................0 .................51,196 ................0 .........39,312 .........39,312 .................0 .....XXX......
450911 10 2 ITT INDUSTRIES.................................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............483.000 .............25,831 .........XXX......... ...............2,816 ................24,024 ........(21,209) ...................0 ..................0 ...........(21,209) .................0 ..................2,816 ................0 .........23,015 .........23,015 .............223 .....XXX......
450911 10 2 ITT INDUSTRIES.................................................... ... 10/01/2010. Hmk Found Health High Five.......... ..........3,248.000 ...........152,104 .........XXX......... .............22,865 ..............161,556 ......(138,691) ...................0 ..................0 .........(138,691) .................0 .................22,865 ................0 .......129,239 .......129,239 ..........3,126 .....XXX......
452308 10 9 ILLINOIS TOOL WORKS INC.................................. ... 12/17/2010. Various........................................... ..........1,161.000 .............54,550 .........XXX......... .............10,574 ................55,716 ........(45,142) ...................0 ..................0 ...........(45,142) .................0 .................10,574 ................0 .........43,976 .........43,976 .............515 .....XXX......
45670G 10 8 INFOGROUP INC COM.......................................... ... 04/01/2010. DIRECT.......................................... ..........1,900.000 .............14,885 .........XXX......... ...............7,034 ................15,238 ..........(8,204) ...................0 ..................0 .............(8,204) .................0 ..................7,034 ................0 ...........7,851 ...........7,851 .................0 .....XXX......
458140 10 0 INTEL CORP COM.................................................. ... 12/17/2010. Various........................................... ........15,655.000 ...........324,749 .........XXX......... ...........306,475 ..............319,362 ........(12,887) ...................0 ..................0 ...........(12,887) .................0 ...............306,475 ................0 .........18,274 .........18,274 ..........2,604 .....XXX......
45822P 10 5 INTEGRYS ENERGY GROUP I.............................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............224.000 .............10,284 .........XXX......... .............12,826 ..................9,406 ...........3,420 ...................0 ..................0 ..............3,420 .................0 .................12,826 ................0 ..........(2,543) ..........(2,543) .............152 .....XXX......
45865V 10 0 INTERCONTINENTAL EXCHAN............................. ... 12/17/2010. Various........................................... .............233.000 .............25,879 .........XXX......... .............24,853 ................26,166 ..........(1,313) ...................0 ..................0 .............(1,313) .................0 .................24,853 ................0 ...........1,026 ...........1,026 .................0 .....XXX......
459200 10 1 IBM CORP.............................................................. ... 12/17/2010. Various........................................... ..........5,833.000 ...........754,855 .........XXX......... ...........691,672 ..............763,540 ........(71,868) ...................0 ..................0 ...........(71,868) .................0 ...............691,672 ................0 .........63,183 .........63,183 ..........5,637 .....XXX......
45928H 10 6 INTERNATIONAL COAL GROU.............................. ... 07/07/2010. WILLIAMS CAPITAL GROUP LP.... ..........4,090.000 .............16,683 .........XXX......... .............17,026 ................15,787 ...........1,239 ...................0 ..................0 ..............1,239 .................0 .................17,026 ................0 .............(344) .............(344) .................0 .....XXX......
459506 10 1 INTL FLAV & FRAG................................................ ... 09/17/2010. Various........................................... ..........2,365.000 .............95,369 .........XXX......... .............76,902 ................97,296 ........(20,394) ...................0 ..................0 ...........(20,394) .................0 .................76,902 ................0 .........18,467 .........18,467 .............643 .....XXX......
459902 10 2 INTL GAME TECHNOLOGY CO............................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............626.000 .............10,698 .........XXX......... ...............8,376 ................11,750 ..........(3,374) ...................0 ..................0 .............(3,374) .................0 ..................8,376 ................0 ...........2,322 ...........2,322 ...............38 .....XXX......
460146 10 3 INTERNATIONAL PAPER CO................................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............953.000 .............24,149 .........XXX......... .............25,403 ................25,521 .............(118) ...................0 ..................0 ...............(118) .................0 .................25,403 ................0 ..........(1,254) ..........(1,254) ...............24 .....XXX......
460321 20 1 INTL SHIPHOLDING CORP C................................ ... 03/04/2010. STATE STREET BROKERAGE SERVICE.............400.000 .............11,797 .........XXX......... ...............9,946 ................12,428 ..........(2,482) ...................0 ..................0 .............(2,482) .................0 ..................9,946 ................0 ...........1,852 ...........1,852 .............200 .....XXX......
460593 10 6 INTERPHASE CORP COM..................................... ... 06/07/2010. INSTINET CORPORATION............ .............400.000 ..................772 .........XXX......... ...............1,754 ..................1,024 ..............730 ...................0 ..................0 .................730 .................0 ..................1,754 ................0 .............(982) .............(982) .................0 .....XXX......
460690 10 0 INTERPUBLIC GROUP........................................... ... 11/30/2010. Various........................................... ......125,206.000 ........1,154,077 .........XXX......... ...........676,867 ..............924,020 ......(247,153) ...................0 ..................0 .........(247,153) .................0 ...............676,867 ................0 .......477,210 .......477,210 .................0 .....XXX......
46069S 10 9 INTERSIL CORP COM............................................ ... 02/11/2010. BNYBROKERAGELLC NEWYORK ..........6,780.000 .............95,896 .........XXX......... .............87,572 ..............104,005 ........(16,433) ...................0 ..................0 ...........(16,433) .................0 .................87,572 ................0 ...........8,324 ...........8,324 .............814 .....XXX......
461202 10 3 INTUIT.................................................................... ... 12/17/2010. Various........................................... ..........1,477.000 .............58,358 .........XXX......... .............29,762 ................45,388 ........(15,627) ...................0 ..................0 ...........(15,627) .................0 .................29,762 ................0 .........28,597 .........28,597 .................0 .....XXX......
46120E 60 2 INTUITIVE SURGICAL INC..................................... ... 12/17/2010. Various........................................... .............102.000 .............36,038 .........XXX......... .............29,503 ................30,950 ..........(1,447) ...................0 ..................0 .............(1,447) .................0 .................29,503 ................0 ...........6,535 ...........6,535 .................0 .....XXX......
46126P 10 6 INVERNESS MEDICAL INNOV............................... ... 01/19/2010. BNYBROKERAGELLC NEWYORK ..........4,070.000 ...........174,943 .........XXX......... ...........103,347 ..............168,946 ........(65,598) ...................0 ..................0 ...........(65,598) .................0 ...............103,347 ................0 .........71,596 .........71,596 .................0 .....XXX......
462846 10 6 IRON MOUNTAIN INC COM................................... ... 12/17/2010. Various........................................... .............476.000 .............12,248 .........XXX......... .............11,798 ................10,834 ..............964 ...................0 ..................0 .................964 .................0 .................11,798 ................0 ..............450 ..............450 ...............16 .....XXX......
46612J 50 7 JDS UNIPHASE CORP COM.................................. ... 12/17/2010. Various........................................... ..........1,403.000 .............16,539 .........XXX......... .............10,979 ................11,575 .............(595) ...................0 ..................0 ...............(595) .................0 .................10,979 ................0 ...........5,559 ...........5,559 .................0 .....XXX......
46612K 10 8 JDA SOFTWARE GROUP INC................................ ... 01/27/2010. CREDIT SUISSE FIRST BOSTON COR..........1,400.000 .............38,486 .........XXX......... .............24,147 ................35,658 ........(11,511) ...................0 ..................0 ...........(11,511) .................0 .................24,147 ................0 .........14,339 .........14,339 .................0 .....XXX......
46625H 10 0 JP MORGAN CHASE & CO.................................... ... 12/17/2010. Various........................................... ........20,634.000 ...........883,281 .........XXX......... ...........490,643 ..............859,819 ......(369,176) ...................0 ..................0 .........(369,176) .................0 ...............490,643 ................0 .......392,639 .......392,639 ..........1,667 .....XXX......
466313 10 3 JABIL CIRCUIT INC................................................ ... 12/17/2010. Various........................................... .............737.000 .............12,419 .........XXX......... .............10,904 ................12,802 ..........(1,897) ...................0 ..................0 .............(1,897) .................0 .................10,904 ................0 ...........1,515 ...........1,515 ...............80 .....XXX......
468202 10 6 JACKSON HEWITT TAX SERV............................... ... 03/23/2010. INVESTMENT TECHNOLOGY GROUPS N..........1,600.000 ...............3,522 .........XXX......... ...............4,384 ..................7,040 ...........4,201 ...................0 ...........6,857 .............(2,656) .................0 ..................4,384 ................0 .............(862) .............(862) .................0 .....XXX......
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469814 10 7 JACOBS ENGINEERING GROU............................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............249.000 .............10,316 .........XXX......... ...............9,396 ..................9,365 ................31 ...................0 ..................0 ...................31 .................0 ..................9,396 ................0 ..............920 ..............920 .................0 .....XXX......
47102X 10 5 JANUS CAPITAL GROUP INC................................ ... 09/17/2010. Various........................................... ..........8,577.000 ...........117,685 .........XXX......... ...........113,607 ..............115,361 ..........(1,754) ...................0 ..................0 .............(1,754) .................0 ...............113,607 ................0 ...........4,078 ...........4,078 ...............19 .....XXX......
471109 10 8 JARDEN CORP COM.............................................. ... 06/08/2010. GOLDMAN SACHS & CO NY......... ..........1,400.000 .............38,060 .........XXX......... .............35,922 ................43,274 ..........(7,352) ...................0 ..................0 .............(7,352) .................0 .................35,922 ................0 ...........2,138 ...........2,138 .............221 .....XXX......
478160 10 4 JOHNSON & JOHNSON COM................................ ... 07/14/2010. Various........................................... ........38,754.000 ........2,471,727 .........XXX......... ........1,788,847 ...........2,496,145 ......(707,298) ...................0 ..................0 .........(707,298) .................0 ............1,788,847 ................0 .......682,880 .......682,880 ..........3,176 .....XXX......
478160 10 4 JOHNSON & JOHNSON COM................................ ... 10/01/2010. Hmk Found Health High Five.......... ........38,875.000 ........2,408,695 .........XXX......... ...........420,728 ...........2,503,939 ...(2,083,211) ...................0 ..................0 ......(2,083,211) .................0 ...............420,728 ................0 .....1,987,967 .....1,987,967 ........61,034 .....XXX......
478366 10 7 JOHNSON CONTROLS INC CO............................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N..........1,446.000 .............46,806 .........XXX......... ...............4,739 ................39,389 ........(34,650) ...................0 ..................0 ...........(34,650) .................0 ..................4,739 ................0 .........42,068 .........42,068 .............188 .....XXX......
478366 10 7 JOHNSON CONTROLS INC CO............................. ... 10/01/2010. Hmk Found Health High Five.......... ..........4,849.000 ...........147,895 .........XXX......... .............16,878 ..............132,087 ......(115,209) ...................0 ..................0 .........(115,209) .................0 .................16,878 ................0 .......131,016 .......131,016 ..........2,521 .....XXX......
480074 10 3 JONES APPAREL GROUP INC.............................. ... 10/18/2010. Tax Free Exchange........................ ..........5,000.000 .............25,886 .........XXX......... .............25,886 ................80,300 ........(54,414) ...................0 ..................0 ...........(54,414) .................0 .................25,886 ................0 ..................0 ..................0 .............750 .....XXX......
480838 10 1 JOS A BANK CLOTHIERS IN.................................. ... 08/12/2010. Jones Trading Instl SV CS LLC...... .............130.000 ...............7,465 .........XXX......... ...............5,320 ..................5,485 .............(165) ...................0 ..................0 ...............(165) .................0 ..................5,320 ................0 ...........2,145 ...........2,145 .................0 .....XXX......
48203R 10 4 JUNIPER NETWORKS INC..................................... ... 12/17/2010. Various........................................... ..........1,433.000 .............41,893 .........XXX......... .............24,963 ................38,218 ........(13,255) ...................0 ..................0 ...........(13,255) .................0 .................24,963 ................0 .........16,930 .........16,930 .................0 .....XXX......
482480 10 0 KLA INSTRUMENTS CORP.................................... ... 12/17/2010. Various........................................... .............585.000 .............18,292 .........XXX......... .............11,270 ................21,154 ..........(9,884) ...................0 ..................0 .............(9,884) .................0 .................11,270 ................0 ...........7,022 ...........7,022 .............127 .....XXX......
48562P 10 3 KAPSTONE PAPER AND PACK............................. ... 03/18/2010. OIEN SECURITIES INC................. ..........1,550.000 .............18,980 .........XXX......... .............11,891 ................15,237 ..........(3,345) ...................0 ..................0 .............(3,345) .................0 .................11,891 ................0 ...........7,089 ...........7,089 .................0 .....XXX......
487584 10 4 KEITHLEY INSTRUMENTS  I.................................. ... 09/14/2010. WEEDEN & CO.............................. .............800.000 ...............8,642 .........XXX......... ...............2,933 ..................3,720 .............(787) ...................0 ..................0 ...............(787) .................0 ..................2,933 ................0 ...........5,709 ...........5,709 ...............70 .....XXX......
487836 10 8 KELLOGG CO......................................................... ... 12/17/2010. Various........................................... ........13,567.000 ...........727,105 .........XXX......... ...........674,096 ..............721,764 ........(47,669) ...................0 ..................0 ...........(47,669) .................0 ...............674,096 ................0 .........53,010 .........53,010 ..........5,211 .....XXX......
493267 10 8 KEYCORP............................................................... ... 12/17/2010. Various........................................... ........69,709.000 ...........431,234 .........XXX......... ...........424,464 ..............386,885 .........37,579 ...................0 ..................0 ............37,579 .................0 ...............424,464 ................0 ...........6,769 ...........6,769 ...............36 .....XXX......
494368 10 3 KIMBERLY CLARK.................................................. ... 09/17/2010. Various........................................... ..........1,088.000 .............65,947 .........XXX......... .............17,929 ................69,316 ........(51,388) ...................0 ..................0 ...........(51,388) .................0 .................17,929 ................0 .........48,018 .........48,018 ..........1,488 .....XXX......
494368 10 3 KIMBERLY CLARK.................................................. ... 10/01/2010. Hmk Found Health High Five.......... ..........1,872.000 ...........121,774 .........XXX......... .............19,649 ..............119,265 ........(99,616) ...................0 ..................0 ...........(99,616) .................0 .................19,649 ................0 .......102,124 .......102,124 ..........4,830 .....XXX......
49446R 10 9 KIMCO REALTY CORP REIT.................................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............810.000 .............11,826 .........XXX......... .............10,389 ................10,959 .............(570) ...................0 ..................0 ...............(570) .................0 .................10,389 ................0 ...........1,437 ...........1,437 .............130 .....XXX......
495582 10 8 KING PHARMACEUTICALS IN............................... ... 12/30/2010. Various........................................... ........17,687.000 ...........174,969 .........XXX......... ...........179,066 ..............217,019 ........(37,953) ...................0 ..................0 ...........(37,953) .................0 ...............179,066 ................0 ..........(4,097) ..........(4,097) .................0 .....XXX......
499064 10 3 KNIGHT TRANSPORTATION I............................... ... 03/04/2010. THOMASWEISELPARTNERS SANFR..........1,530.000 .............30,105 .........XXX......... .............25,427 ................29,514 ..........(4,086) ...................0 ..................0 .............(4,086) .................0 .................25,427 ................0 ...........4,677 ...........4,677 ...............77 .....XXX......
499183 80 4 KNOLOGY INC........................................................ ... 02/11/2010. BNYBROKERAGELLC NEWYORK ..........1,460.000 .............16,157 .........XXX......... .............11,350 ................15,943 ..........(4,594) ...................0 ..................0 .............(4,594) .................0 .................11,350 ................0 ...........4,807 ...........4,807 .................0 .....XXX......
500255 10 4 KOHLS CORP......................................................... ... 12/29/2010. Various........................................... ..........1,176.000 .............63,157 .........XXX......... .............29,197 ................63,422 ........(34,225) ...................0 ..................0 ...........(34,225) .................0 .................29,197 ................0 .........33,959 .........33,959 .................0 .....XXX......
50075N 10 4 KRAFT FOODS INC COM....................................... ... 12/17/2010. Various........................................... ..........4,601.000 ...........135,057 .........XXX......... ...........145,668 ..............125,055 .........20,612 ...................0 ..................0 ............20,612 .................0 ...............145,668 ................0 ........(10,611) ........(10,611) ..........1,471 .....XXX......
501044 10 1 KROGER CO.......................................................... ... 12/17/2010. Various........................................... ..........1,902.000 .............42,967 .........XXX......... ...............8,573 ................39,048 ........(30,475) ...................0 ..................0 ...........(30,475) .................0 ..................8,573 ................0 .........34,394 .........34,394 .............239 .....XXX......
501889 20 8 LKQ CORP COM..................................................... ... 03/04/2010. MERRILLLYNCHPIERCEFENNERSM.............685.000 .............13,672 .........XXX......... .............11,178 ................13,419 ..........(2,241) ...................0 ..................0 .............(2,241) .................0 .................11,178 ................0 ...........2,494 ...........2,494 .................0 .....XXX......
502161 10 2 LSI LOGIC CORP.................................................... ... 12/17/2010. Various........................................... ........34,738.000 ...........152,407 .........XXX......... ...........145,163 ..............208,775 ........(63,613) ...................0 ..................0 ...........(63,613) .................0 ...............145,163 ................0 ...........7,245 ...........7,245 .................0 .....XXX......
502424 10 4 L-3 COMMUNICATIONS HLDG.............................. ... 12/17/2010. Various........................................... .............384.000 .............33,932 .........XXX......... .............28,573 ................33,389 ..........(4,815) ...................0 ..................0 .............(4,815) .................0 .................28,573 ................0 ...........5,358 ...........5,358 .............178 .....XXX......
50540R 40 9 LABORATORY CORP OF AMER............................ ... 12/17/2010. Various........................................... .............372.000 .............28,466 .........XXX......... .............17,028 ................27,840 ........(10,812) ...................0 ..................0 ...........(10,812) .................0 .................17,028 ................0 .........11,438 .........11,438 .................0 .....XXX......
518439 10 4 ESTEE LAUDER COS COM CL.............................. ... 12/17/2010. Various........................................... ..........5,689.000 ...........359,906 .........XXX......... ...........236,366 ..............275,120 ........(38,754) ...................0 ..................0 ...........(38,754) .................0 ...............236,366 ................0 .......123,541 .......123,541 ...............12 .....XXX......
52078P 10 2 LAWSON SOFTWARE INC COM............................ ... 05/28/2010. THEMIS TRADING LLC................. ..........6,110.000 .............49,249 .........XXX......... .............42,930 ................40,632 ...........2,298 ...................0 ..................0 ..............2,298 .................0 .................42,930 ................0 ...........6,320 ...........6,320 .................0 .....XXX......
524660 10 7 LEGGETT & PLATT INC COM................................ ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............493.000 .............10,156 .........XXX......... .............10,609 ................10,057 ..............552 ...................0 ..................0 .................552 .................0 .................10,609 ................0 .............(454) .............(454) .............128 .....XXX......
524901 10 5 LEGG MASON INC................................................. ... 09/17/2010. Various........................................... ........26,527.000 ...........738,944 .........XXX......... ...........557,140 ..............800,054 ......(242,914) ...................0 ..................0 .........(242,914) .................0 ...............557,140 ................0 .......181,804 .......181,804 .............792 .....XXX......
526057 10 4 LENNAR CORP COM............................................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............604.000 .............10,268 .........XXX......... ...............7,517 ..................7,713 .............(196) ...................0 ..................0 ...............(196) .................0 ..................7,517 ................0 ...........2,751 ...........2,751 ...............24 .....XXX......
526107 10 7 LENNOX INTERNATIONAL IN................................ ... 04/21/2010. Various........................................... ........23,400.000 ........1,036,289 .........XXX......... ...........702,385 ..............913,536 ......(211,151) ...................0 ..................0 .........(211,151) .................0 ...............702,385 ................0 .......333,904 .......333,904 ..........5,106 .....XXX......
527288 10 4 LEUCADIA NATIONAL CORP................................. ... 12/17/2010. Various........................................... .............531.000 .............13,420 .........XXX......... .............12,269 ................12,632 .............(363) ...................0 ..................0 ...............(363) .................0 .................12,269 ................0 ...........1,151 ...........1,151 ...............12 .....XXX......
529771 10 7 LEXMARK INTERNATIONAL I................................ ... 09/17/2010. Various........................................... .............422.000 .............15,478 .........XXX......... .............10,696 ................10,964 .............(268) ...................0 ..................0 ...............(268) .................0 .................10,696 ................0 ...........4,782 ...........4,782 .................0 .....XXX......
53217R 20 7 LIFE TIME FITNESS INC C..................................... ... 03/04/2010. MERRILLLYNCHPIERCEFENNERSM.............540.000 .............14,165 .........XXX......... .............13,286 ................13,462 .............(176) ...................0 ..................0 ...............(176) .................0 .................13,286 ................0 ..............879 ..............879 .................0 .....XXX......
53217V 10 9 LIFE TECHNOLOGIES CORP................................. ... 09/17/2010. Various........................................... ..........8,264.000 ...........432,302 .........XXX......... ...........296,345 ..............431,546 ......(135,202) ...................0 ..................0 .........(135,202) .................0 ...............296,345 ................0 .......135,957 .......135,957 .................0 .....XXX......
532457 10 8 ELI LILLY & CO....................................................... ... 12/17/2010. Various........................................... ........14,473.000 ...........507,915 .........XXX......... ...........474,072 ..............516,831 ........(42,759) ...................0 ..................0 ...........(42,759) .................0 ...............474,072 ................0 .........33,843 .........33,843 ..........7,474 .....XXX......
532716 10 7 LIMITED BRANDS INC........................................... ... 12/17/2010. Various........................................... .............468.000 .............11,153 .........XXX......... ...............4,422 ..................9,004 ..........(4,582) ...................0 ..................0 .............(4,582) .................0 ..................4,422 ................0 ...........6,731 ...........6,731 .............217 .....XXX......
532791 10 0 LINCARE HOLDING INC COM............................... ... 04/05/2010. Jones Trading Instl SV CS LLC...... ..........3,400.000 ...........155,813 .........XXX......... ...........106,043 ..............126,259 ........(20,216) ...................0 ..................0 ...........(20,216) .................0 ...............106,043 ................0 .........49,770 .........49,770 .................0 .....XXX......
534187 10 9 LINCOLN NATIONAL CORP C................................ ... 12/17/2010. Various........................................... .............790.000 .............21,391 .........XXX......... .............18,396 ................19,655 ..........(1,260) ...................0 ..................0 .............(1,260) .................0 .................18,396 ................0 ...........2,995 ...........2,995 ...............10 .....XXX......
535678 10 6 LINEAR TECHNOLOGY CORP............................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............482.000 .............13,264 .........XXX......... .............14,101 ................14,730 .............(629) ...................0 ..................0 ...............(629) .................0 .................14,101 ................0 .............(837) .............(837) .............111 .....XXX......
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536797 10 3 LITHIA MOTORS INC COM C................................. ... 03/04/2010. STATE STREET BROKERAGE SERVICE.............900.000 ...............6,037 .........XXX......... .............10,904 ..................7,398 ...........3,506 ...................0 ..................0 ..............3,506 .................0 .................10,904 ................0 ..........(4,867) ..........(4,867) .................0 .....XXX......
539451 10 4 LOJACK CORP COM.............................................. ... 01/27/2010. CREDIT SUISSE FIRST BOSTON COR..........1,000.000 ...............4,094 .........XXX......... ...............4,992 ..................4,040 ..............952 ...................0 ..................0 .................952 .................0 ..................4,992 ................0 .............(898) .............(898) .................0 .....XXX......
539830 10 9 LOCKHEED MARTIN CORP................................... ... 12/17/2010. Various........................................... ..........1,217.000 .............94,915 .........XXX......... .............24,660 ................91,701 ........(67,041) ...................0 ..................0 ...........(67,041) .................0 .................24,660 ................0 .........70,255 .........70,255 ..........1,308 .....XXX......
548661 10 7 LOWE'S CO INC COM............................................ ... 09/17/2010. Various........................................... ..........4,628.000 ...........108,937 .........XXX......... ...............5,457 ..............108,249 ......(102,792) ...................0 ..................0 .........(102,792) .................0 ..................5,457 ................0 .......103,480 .......103,480 .............568 .....XXX......
548661 10 7 LOWE'S CO INC COM............................................ ... 10/01/2010. Hmk Found Health High Five.......... ........17,211.000 ...........383,633 .........XXX......... .............35,373 ..............402,565 ......(367,192) ...................0 ..................0 .........(367,192) .................0 .................35,373 ................0 .......348,260 .......348,260 ..........4,991 .....XXX......
55003Q 10 3 LUMBER LIQUIDATORS INC................................. ... 01/04/2010. Tax Free Exchange........................ ..........6,890.000 .............69,758 .........XXX......... .............69,758 ..............184,652 ......(114,894) ...................0 ..................0 .........(114,894) .................0 .................69,758 ................0 ..................0 ..................0 .................0 .....XXX......
55261F 10 4 M & T BANK CORP................................................. ... 01/19/2010. BNYBROKERAGELLC NEWYORK .............300.000 .............22,055 .........XXX......... .............23,514 ................20,067 ...........3,447 ...................0 ..................0 ..............3,447 .................0 .................23,514 ................0 ..........(1,459) ..........(1,459) .................0 .....XXX......
552676 10 8 MDC HOLDINGS INC COM.................................... ... 02/25/2010. CREDIT SUISSE FIRST BOSTON COR..........1,220.000 .............40,677 .........XXX......... .............43,995 ................37,869 ...........6,126 ...................0 ..................0 ..............6,126 .................0 .................43,995 ................0 ..........(3,318) ..........(3,318) .............305 .....XXX......
552690 10 9 MDU RESOURCES GROUP INC............................ ... 06/03/2010. LYNCH JONES & RYAN INC......... ..........8,470.000 ...........159,963 .........XXX......... ...........168,785 ..............199,892 ........(31,107) ...................0 ..................0 ...........(31,107) .................0 ...............168,785 ................0 ..........(8,822) ..........(8,822) ..........2,668 .....XXX......
552715 10 4 MEMC ELECTR MATLS INC................................... ... 12/17/2010. Various........................................... .............896.000 .............11,381 .........XXX......... .............11,214 ................12,204 .............(989) ...................0 ..................0 ...............(989) .................0 .................11,214 ................0 ..............167 ..............167 .................0 .....XXX......
552721 10 2 MFRI INC COM....................................................... ... 07/19/2010. DIRECT.......................................... .............400.000 ...............2,452 .........XXX......... ...............1,900 ..................2,720 .............(820) ...................0 ..................0 ...............(820) .................0 ..................1,900 ................0 ..............552 ..............552 .................0 .....XXX......
553530 10 6 MSC INDUSTRIAL DIRECT C................................. ... 03/04/2010. Various........................................... ..........6,430.000 ...........305,282 .........XXX......... ...........268,749 ..............302,210 ........(33,461) ...................0 ..................0 ...........(33,461) .................0 ...............268,749 ................0 .........36,534 .........36,534 .............115 .....XXX......
55354G 10 0 MSCI INC COM....................................................... ... 03/04/2010. Various........................................... ........10,405.000 ...........332,388 .........XXX......... ...........169,530 ..............330,879 ......(161,349) ...................0 ..................0 .........(161,349) .................0 ...............169,530 ................0 .......162,858 .......162,858 .................0 .....XXX......
55402X 10 5 MWI VETERINARY SUPPLY I................................. ... 06/09/2010. Various........................................... ..........4,985.000 ...........223,182 .........XXX......... ...........176,265 ..............187,935 ........(11,670) ...................0 ..................0 ...........(11,670) .................0 ...............176,265 ................0 .........46,917 .........46,917 .................0 .....XXX......
55616P 10 4 MACY'S INC COM.................................................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............997.000 .............20,378 .........XXX......... .............16,905 ................16,710 ..............195 ...................0 ..................0 .................195 .................0 .................16,905 ................0 ...........3,474 ...........3,474 .................0 .....XXX......
563571 10 8 MANITOWOC COMPANY INC................................ ... 05/03/2010. Various........................................... ..........2,270.000 .............33,625 .........XXX......... .............24,326 ................22,632 ...........1,694 ...................0 ..................0 ..............1,694 .................0 .................24,326 ................0 ...........9,299 ...........9,299 .................0 .....XXX......
56418H 10 0 MANPOWER INC.................................................... ... 12/29/2010. Various........................................... ........12,170.000 ...........618,338 .........XXX......... ...........674,515 ..............664,239 .........10,276 ...................0 ..................0 ............10,276 .................0 ...............674,515 ................0 ........(56,177) ........(56,177) ..........4,392 .....XXX......
565849 10 6 MARATHON OIL CORP.......................................... ... 12/17/2010. Various........................................... ..........1,875.000 .............56,886 .........XXX......... .............17,963 ................58,538 ........(40,574) ...................0 ..................0 ...........(40,574) .................0 .................17,963 ................0 .........38,923 .........38,923 .............500 .....XXX......
571748 10 2 MARSH & MCLENNAN COS IN.............................. ... 12/17/2010. Various........................................... ..........1,429.000 .............34,180 .........XXX......... .............18,371 ................31,552 ........(13,181) ...................0 ..................0 ...........(13,181) .................0 .................18,371 ................0 .........15,809 .........15,809 .............322 .....XXX......
571837 10 3 MARSHALL & ILSLEY CORP.................................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N..........1,638.000 .............12,105 .........XXX......... ...............8,936 ..................8,927 ..................9 ...................0 ..................0 ....................9 .................0 ..................8,936 ................0 ...........3,168 ...........3,168 ...............16 .....XXX......
571903 20 2 MARRIOTT INTERNATIONAL................................ ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............730.000 .............20,338 .........XXX......... ......................0 ................19,893 ........(19,893) ...................0 ..................0 ...........(19,893) .................0 .........................0 ................0 .........20,338 .........20,338 ...............29 .....XXX......
572901 10 6 MARTEK BIOSCIENCES CORP............................. ... 01/27/2010. CREDIT SUISSE FIRST BOSTON COR..........1,800.000 .............39,187 .........XXX......... .............50,714 ................34,110 .........16,604 ...................0 ..................0 ............16,604 .................0 .................50,714 ................0 ........(11,526) ........(11,526) .................0 .....XXX......
574599 10 6 MASCO CORP........................................................ ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............707.000 .............10,167 .........XXX......... ...............9,464 ..................9,764 .............(300) ...................0 ..................0 ...............(300) .................0 ..................9,464 ................0 ..............703 ..............703 ...............53 .....XXX......
576206 10 6 MASSEY ENERGY CO COM.................................. ... 12/17/2010. Various........................................... .............271.000 .............13,466 .........XXX......... .............10,953 ................11,385 .............(432) ...................0 ..................0 ...............(432) .................0 .................10,953 ................0 ...........2,513 ...........2,513 ...............13 .....XXX......
57636Q 10 4 MASTERCARD INC COM....................................... ... 07/14/2010. Various........................................... .............303.000 .............70,565 .........XXX......... .............77,217 ................77,562 .............(345) ...................0 ..................0 ...............(345) .................0 .................77,217 ................0 ..........(6,651) ..........(6,651) ...............52 .....XXX......
577081 10 2 MATTEL INC........................................................... ... 12/17/2010. Various........................................... ........34,269.000 ...........667,820 .........XXX......... ...........471,846 ..............684,695 ......(212,848) ...................0 ..................0 .........(212,848) .................0 ...............471,846 ................0 .......195,973 .......195,973 ...............33 .....XXX......
579064 10 6 MCAFEE INC COM................................................. ... 09/17/2010. Various........................................... .............437.000 .............18,066 .........XXX......... .............14,500 ................17,729 ..........(3,229) ...................0 ..................0 .............(3,229) .................0 .................14,500 ................0 ...........3,566 ...........3,566 .................0 .....XXX......
579780 20 6 MCCORMICK & CO INC COM................................ ... 12/17/2010. Various........................................... ..........9,522.000 ...........376,124 .........XXX......... ...........322,636 ..............344,030 ........(21,394) ...................0 ..................0 ...........(21,394) .................0 ...............322,636 ................0 .........53,488 .........53,488 ..........4,315 .....XXX......
579793 10 0 MCCORMICK & SCHMICK'S S............................... ... 03/04/2010. STATE STREET BROKERAGE SERVICE.............900.000 ...............7,224 .........XXX......... ...............7,375 ..................6,264 ...........1,111 ...................0 ..................0 ..............1,111 .................0 ..................7,375 ................0 .............(151) .............(151) .................0 .....XXX......
580135 10 1 MCDONALDS CORP.............................................. ... 09/17/2010. Various........................................... ..........2,753.000 ...........176,716 .........XXX......... .............31,234 ..............171,897 ......(140,663) ...................0 ..................0 .........(140,663) .................0 .................31,234 ................0 .......145,481 .......145,481 ..........1,556 .....XXX......
580135 10 1 MCDONALDS CORP.............................................. ... 10/01/2010. Hmk Found Health High Five.......... ........14,373.000 ........1,070,932 .........XXX......... ...........164,037 ..............897,450 ......(733,413) ...................0 ..................0 .........(733,413) .................0 ...............164,037 ................0 .......906,895 .......906,895 ........23,715 .....XXX......
580645 10 9 MCGRAW-HILL COS INC....................................... ... 12/17/2010. Various........................................... .............936.000 .............33,171 .........XXX......... ...............6,860 ................31,365 ........(24,505) ...................0 ..................0 ...........(24,505) .................0 ..................6,860 ................0 .........26,310 .........26,310 .............328 .....XXX......
58155Q 10 3 MCKESSON CORP................................................. ... 12/17/2010. Various........................................... ..........1,219.000 .............76,980 .........XXX......... .............32,950 ................76,188 ........(43,238) ...................0 ..................0 ...........(43,238) .................0 .................32,950 ................0 .........44,031 .........44,031 .............453 .....XXX......
582839 10 6 MEAD JOHNSON NUTRITION............................... ... 03/05/2010. Various........................................... .............331.000 .............16,519 .........XXX......... ...............7,952 ................14,467 ..........(6,515) ...................0 ..................0 .............(6,515) .................0 ..................7,952 ................0 ...........8,567 ...........8,567 ...............66 .....XXX......
583334 10 7 MEADWESTVACO CORP COM.............................. ... 12/17/2010. Various........................................... ........33,599.000 ...........866,630 .........XXX......... ...........677,667 ..............961,939 ......(284,273) ...................0 ..................0 .........(284,273) .................0 ...............677,667 ................0 .......188,963 .......188,963 ........11,262 .....XXX......
58405U 10 2 MEDCO HEALTH SOLUTIONS............................... ... 08/04/2010. Various........................................... ..........1,966.000 ...........116,858 .........XXX......... ...............7,155 ..............125,647 ......(118,492) ...................0 ..................0 .........(118,492) .................0 ..................7,155 ................0 .......109,703 .......109,703 .................0 .....XXX......
58405U 10 2 MEDCO HEALTH SOLUTIONS............................... ... 10/01/2010. Hmk Found Health High Five.......... ..........4,463.000 ...........232,344 .........XXX......... .............16,500 ..............285,230 ......(268,731) ...................0 ..................0 .........(268,731) .................0 .................16,500 ................0 .......215,844 .......215,844 .................0 .....XXX......
584688 10 5 MEDICINES COMPANY.......................................... ... 02/11/2010. BNYBROKERAGELLC NEWYORK ..........2,780.000 .............21,386 .........XXX......... .............20,013 ................23,185 ..........(3,173) ...................0 ..................0 .............(3,173) .................0 .................20,013 ................0 ...........1,374 ...........1,374 .................0 .....XXX......
584690 30 9 MEDICIS PHARMACEUTICAL................................ ... 03/23/2010. Various........................................... ..........3,000.000 .............78,489 .........XXX......... .............35,349 ................81,150 ........(45,801) ...................0 ..................0 ...........(45,801) .................0 .................35,349 ................0 .........43,140 .........43,140 .............120 .....XXX......
58502B 10 6 MEDNAX INC COM................................................. ... 03/04/2010. MERRILLLYNCHPIERCEFENNERSM.............275.000 .............14,874 .........XXX......... .............14,767 ................16,530 ..........(1,763) ...................0 ..................0 .............(1,763) .................0 .................14,767 ................0 ..............106 ..............106 .................0 .....XXX......
585055 10 6 MEDTRONIC INC COM.......................................... ... 09/17/2010. Various........................................... ..........8,152.000 ...........352,884 .........XXX......... ...........237,319 ..............358,525 ......(121,206) ...................0 ..................0 .........(121,206) .................0 ...............237,319 ................0 .......115,566 .......115,566 ..........2,343 .....XXX......
585055 10 6 MEDTRONIC INC COM.......................................... ... 10/01/2010. Hmk Found Health High Five.......... ........12,355.000 ...........414,881 .........XXX......... .............68,702 ..............543,373 ......(474,671) ...................0 ..................0 .........(474,671) .................0 .................68,702 ................0 .......346,179 .......346,179 ..........7,845 .....XXX......
587118 10 0 MEN'S WEARHOUSE INC COM............................. ... 03/11/2010. CANTOR FITZGERALD & CO INC. ..........2,700.000 .............64,481 .........XXX......... .............66,295 ................56,862 ...........9,433 ...................0 ..................0 ..............9,433 .................0 .................66,295 ................0 ..........(1,814) ..........(1,814) .................0 .....XXX......
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58933Y 10 5 MERCK & CO. INC. COM....................................... ... 12/17/2010. Various........................................... ........46,555.000 ........1,569,157 .........XXX......... ........1,197,181 ...........1,701,120 ......(503,938) ...................0 ..................0 .........(503,938) .................0 ............1,197,181 ................0 .......371,975 .......371,975 ........33,068 .....XXX......
589378 10 8 MERCURY COMPUTER SYSTEM.......................... ... 02/18/2010. PULSE TRADING LLC................... ..........1,300.000 .............16,567 .........XXX......... ...............4,618 ................14,313 ..........(9,695) ...................0 ..................0 .............(9,695) .................0 ..................4,618 ................0 .........11,949 .........11,949 .................0 .....XXX......
591520 20 0 METHODE ELECTRONICS INC............................. ... 07/07/2010. BRAODCOURT CAPITAL CORP/ SUB O.............710.000 ...............7,193 .........XXX......... ...............5,117 ..................6,163 ..........(1,046) ...................0 ..................0 .............(1,046) .................0 ..................5,117 ................0 ...........2,076 ...........2,076 ...............99 .....XXX......
591708 10 2 METRO PCS COMMUNICATION............................ ... 12/17/2010. Various........................................... ..........2,180.000 .............15,973 .........XXX......... .............12,273 ................16,633 .........14,408 ...................0 .........18,768 .............(4,360) .................0 .................12,273 ................0 ...........3,700 ...........3,700 .................0 .....XXX......
594918 10 4 MICROSOFT CORP................................................ ... 12/17/2010. Various........................................... ........33,337.000 ...........923,379 .........XXX......... ...........765,031 ...........1,016,112 ......(251,081) ...................0 ..................0 .........(251,081) .................0 ...............765,031 ................0 .......158,348 .......158,348 ..........7,426 .....XXX......
595017 10 4 MICROCHIP TECHNOLOGY IN.............................. ... 12/17/2010. Various........................................... .............504.000 .............14,117 .........XXX......... .............14,322 ................14,641 .............(320) ...................0 ..................0 ...............(320) .................0 .................14,322 ................0 .............(204) .............(204) .............249 .....XXX......
595112 10 3 MICRON TECH....................................................... ... 10/11/2010. Various........................................... ........23,746.000 ...........238,270 .........XXX......... ...........107,935 ..............250,758 ......(142,823) ...................0 ..................0 .........(142,823) .................0 ...............107,935 ................0 .......130,335 .......130,335 .................0 .....XXX......
601073 10 9 MILLIPORE CORP.................................................. ... 07/15/2010. Various........................................... ..........1,266.000 ...........135,226 .........XXX......... .............32,911 ................91,595 ........(58,684) ...................0 ..................0 ...........(58,684) .................0 .................32,911 ................0 .......102,315 .......102,315 .................0 .....XXX......
602682 20 5 MINDSPEED TECHNOLOGIES.............................. ... 07/23/2010. PULSE TRADING LLC................... ..........1,300.000 .............10,880 .........XXX......... ...............4,585 ..................6,097 ..........(1,512) ...................0 ..................0 .............(1,512) .................0 ..................4,585 ................0 ...........6,296 ...........6,296 .................0 .....XXX......
608554 10 1 MOLEX INC............................................................. ... 07/14/2010. Various........................................... .............746.000 .............15,283 .........XXX......... .............15,514 ................16,076 .............(563) ...................0 ..................0 ...............(563) .................0 .................15,514 ................0 .............(231) .............(231) .............195 .....XXX......
60871R 20 9 MOLSON COORS BREWING CO........................... ... 03/05/2010. Various........................................... .............537.000 .............21,817 .........XXX......... ...............3,480 ................24,251 ........(20,771) ...................0 ..................0 ...........(20,771) .................0 ..................3,480 ................0 .........18,337 .........18,337 ...............57 .....XXX......
60871R 20 9 MOLSON COORS BREWING CO........................... ... 10/01/2010. Hmk Found Health High Five.......... .............128.000 ...............6,044 .........XXX......... ..................829 ..................5,780 ..........(4,951) ...................0 ..................0 .............(4,951) .................0 .....................829 ................0 ...........5,215 ...........5,215 .............102 .....XXX......
610313 10 8 MONROE BANCORP COM..................................... ... 03/04/2010. STATE STREET BROKERAGE SERVICE.............400.000 ...............2,765 .........XXX......... ...............2,901 ..................2,496 ..............405 ...................0 ..................0 .................405 .................0 ..................2,901 ................0 .............(136) .............(136) .................0 .....XXX......

61166W 10 1 MONSANTO CO..................................................... ... 12/17/2010. Various........................................... ..........1,487.000 ...........107,007 .........XXX......... ...........144,477 ..............121,562 .........22,915 ...................0 ..................0 ............22,915 .................0 ...............144,477 ................0 ........(37,470) ........(37,470) .............509 .....XXX......
611742 10 7 MONSTER WORLDWIDE INC................................ ... 12/17/2010. Various........................................... ........28,105.000 ...........429,945 .........XXX......... ...........407,099 ..............489,027 ........(81,928) ...................0 ..................0 ...........(81,928) .................0 ...............407,099 ................0 .........22,846 .........22,846 .................0 .....XXX......
615369 10 5 MOODY'S CORP COM........................................... ... 12/17/2010. Various........................................... .............494.000 .............13,757 .........XXX......... ...............3,646 ................13,239 ..........(9,593) ...................0 ..................0 .............(9,593) .................0 ..................3,646 ................0 .........10,111 .........10,111 ...............74 .....XXX......
615394 20 2 MOOG INC COM CL A............................................ ... 12/22/2010. Various........................................... ..........9,500.000 ...........359,257 .........XXX......... ...........259,557 ..............277,685 ........(18,128) ...................0 ..................0 ...........(18,128) .................0 ...............259,557 ................0 .........99,700 .........99,700 .................0 .....XXX......
617446 44 8 MORGAN STANLEY............................................... ... 03/05/2010. Various........................................... ..........4,101.000 ...........118,113 .........XXX......... .............36,485 ..............121,390 ........(84,905) ...................0 ..................0 ...........(84,905) .................0 .................36,485 ................0 .........81,628 .........81,628 .............205 .....XXX......
620076 10 9 MOTOROLA INC..................................................... ... 03/05/2010. Various........................................... ..........8,560.000 .............60,148 .........XXX......... .............72,980 ................66,426 ...........6,554 ...................0 ..................0 ..............6,554 .................0 .................72,980 ................0 ........(12,832) ........(12,832) .................0 .....XXX......
626717 10 2 MURPHY OIL CORP............................................... ... 12/17/2010. Various........................................... .............536.000 .............29,577 .........XXX......... .............29,946 ................29,051 ..............895 ...................0 ..................0 .................895 .................0 .................29,946 ................0 .............(369) .............(369) .............164 .....XXX......
628464 10 9 MYERS INDUSTRIES INC CO................................ ... 03/25/2010. INVESTMENT TECHNOLOGY GROUPS N..........1,600.000 .............16,840 .........XXX......... .............13,825 ................14,560 .............(735) ...................0 ..................0 ...............(735) .................0 .................13,825 ................0 ...........3,016 ...........3,016 .............200 .....XXX......
628530 10 7 MYLAN INC COM.................................................... ... 12/17/2010. Various........................................... ........16,360.000 ...........363,985 .........XXX......... ...........179,715 ..............301,515 ......(121,799) ...................0 ..................0 .........(121,799) .................0 ...............179,715 ................0 .......184,269 .......184,269 .................0 .....XXX......
62855J 10 4 MYRIAD GENETICS INC........................................ ... 03/04/2010. THOMASWEISELPARTNERS SANFR.............660.000 .............15,172 .........XXX......... .............10,570 ................17,219 ..........(6,649) ...................0 ..................0 .............(6,649) .................0 .................10,570 ................0 ...........4,601 ...........4,601 .................0 .....XXX......
62856H 10 7 MYRIAD PHARMACEUTICALS............................... ... 02/22/2010. INVESTMENT TECHNOLOGY GROUPS N.............642.000 ...............3,081 .........XXX......... ...............1,442 ..................3,229 ..........(1,787) ...................0 ..................0 .............(1,787) .................0 ..................1,442 ................0 ...........1,639 ...........1,639 .................0 .....XXX......
629491 10 1 NYSE EURONEXT COM......................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............668.000 .............19,064 .........XXX......... .............16,991 ................16,900 ................91 ...................0 ..................0 ...................91 .................0 .................16,991 ................0 ...........2,073 ...........2,073 .................0 .....XXX......
62985Q 10 1 NALCO HOLDING CO COM................................... ... 03/10/2010. DIVINE CAPITAL MARKETS LLC - E ..........6,900.000 ...........165,116 .........XXX......... ...........119,926 ..............176,019 ........(56,094) ...................0 ..................0 ...........(56,094) .................0 ...............119,926 ................0 .........45,190 .........45,190 .............242 .....XXX......
631103 10 8 NASDAQ OMX GROUP.......................................... ... 12/17/2010. Various........................................... ..........6,513.000 ...........119,011 .........XXX......... ...........127,087 ..............129,088 ..........(2,001) ...................0 ..................0 .............(2,001) .................0 ...............127,087 ................0 ..........(8,075) ..........(8,075) .................0 .....XXX......
63563H 10 9 NATIONAL DENTEX CORP CO.............................. ... 04/21/2010. INVESTMENT TECHNOLOGY GROUPS N.............400.000 ...............6,769 .........XXX......... ...............2,928 ..................4,040 ..........(1,112) ...................0 ..................0 .............(1,112) .................0 ..................2,928 ................0 ...........3,841 ...........3,841 .................0 .....XXX......
637071 10 1 NATIONAL OILWELL VARCO................................. ... 12/17/2010. Various........................................... ..........1,169.000 .............52,179 .........XXX......... .............28,541 ................51,541 ........(23,000) ...................0 ..................0 ...........(23,000) .................0 .................28,541 ................0 .........23,638 .........23,638 ...............25 .....XXX......
637640 10 3 NATIONAL SEMICONDUCTOR.............................. ... 12/17/2010. Various........................................... .............876.000 .............12,677 .........XXX......... ...............5,151 ................13,455 ..........(8,304) ...................0 ..................0 .............(8,304) .................0 ..................5,151 ................0 ...........7,526 ...........7,526 .............120 .....XXX......
63934E 10 8 NAVISTAR INTERNATIONAL................................. ... 02/11/2010. BNYBROKERAGELLC NEWYORK ..........3,200.000 ...........125,203 .........XXX......... ...........126,124 ..............123,680 ...........2,444 ...................0 ..................0 ..............2,444 .................0 ...............126,124 ................0 .............(921) .............(921) .................0 .....XXX......
64110D 10 4 NETAPP INC COM.................................................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............832.000 .............26,657 .........XXX......... .............13,651 ................28,588 ........(14,937) ...................0 ..................0 ...........(14,937) .................0 .................13,651 ................0 .........13,006 .........13,006 .................0 .....XXX......
64110D 10 4 NETAPP INC COM.................................................. ... 10/01/2010. Hmk Found Health High Five.......... .............100.000 ...............4,979 .........XXX......... ...............1,641 ..................3,436 ..........(1,795) ...................0 ..................0 .............(1,795) .................0 ..................1,641 ................0 ...........3,338 ...........3,338 .................0 .....XXX......
64110L 10 6 NETFLIX INC COM................................................. ... 03/04/2010. STATE STREET BROKERAGE SERVICE..........2,000.000 ...........135,998 .........XXX......... .............88,221 ..............110,180 ........(21,959) ...................0 ..................0 ...........(21,959) .................0 .................88,221 ................0 .........47,777 .........47,777 .................0 .....XXX......
64118B 10 0 NETLOGIC MICROSYSTEMS I............................... ... 03/04/2010. MERRILLLYNCHPIERCEFENNERSM.............280.000 .............15,585 .........XXX......... ...............7,337 ................12,953 ..........(5,616) ...................0 ..................0 .............(5,616) .................0 ..................7,337 ................0 ...........8,248 ...........8,248 .................0 .....XXX......
64118Q 10 7 NETSUITE INC COM.............................................. ... 12/10/2010. Various........................................... ..........8,750.000 ...........156,922 .........XXX......... ...........141,392 ..............139,825 ...........1,567 ...................0 ..................0 ..............1,567 .................0 ...............141,392 ................0 .........15,529 .........15,529 .................0 .....XXX......
64126X 20 1 NEUSTAR INC COM CL A...................................... ... 06/10/2010. Various........................................... ........24,445.000 ...........524,142 .........XXX......... ...........570,616 ..............563,213 ...........7,403 ...................0 ..................0 ..............7,403 .................0 ...............570,616 ................0 ........(46,473) ........(46,473) .................0 .....XXX......
64128B 10 8 NEUTRAL TANDEM INC COM............................... ... 06/16/2010. Various........................................... ........16,915.000 ...........203,544 .........XXX......... ...........337,069 ..............384,816 ........(47,748) ...................0 ..................0 ...........(47,748) .................0 ...............337,069 ................0 ......(133,524) ......(133,524) .................0 .....XXX......
649445 10 3 NEW YORK COMMUNITY BANC........................... ... 03/04/2010. STATE STREET BROKERAGE SERVICE........18,400.000 ...........284,471 .........XXX......... ...........196,318 ..............266,984 ........(70,666) ...................0 ..................0 ...........(70,666) .................0 ...............196,318 ................0 .........88,154 .........88,154 ..........4,600 .....XXX......
650111 10 7 NY TIMES............................................................... ... 12/17/2010. GOLDMAN SACHS & CO NY......... ..........2,558.000 .............25,087 .........XXX......... .............26,592 ................31,617 ..........(5,025) ...................0 ..................0 .............(5,025) .................0 .................26,592 ................0 ..........(1,505) ..........(1,505) .................0 .....XXX......
651229 10 6 NEWELL RUBBERMAID INC C............................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............705.000 .............10,222 .........XXX......... .............10,452 ................10,582 .............(130) ...................0 ..................0 ...............(130) .................0 .................10,452 ................0 .............(230) .............(230) ...............35 .....XXX......
651290 10 8 NEWFIELD EXPLORATION CO.............................. ... 02/11/2010. BNYBROKERAGELLC NEWYORK .............200.000 .............10,205 .........XXX......... ...............9,078 ..................9,646 .............(568) ...................0 ..................0 ...............(568) .................0 ..................9,078 ................0 ...........1,127 ...........1,127 .................0 .....XXX......
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651587 10 7 NEWMARKET CORP COM..................................... ... 03/10/2010. SUNTRUST CAPITAL MARKETS INC.............500.000 .............50,958 .........XXX......... .............51,986 ................57,385 ..........(5,399) ...................0 ..................0 .............(5,399) .................0 .................51,986 ................0 ..........(1,029) ..........(1,029) .............188 .....XXX......
651639 10 6 NEWMONT MINING CORP..................................... ... 12/17/2010. Various........................................... ..........1,176.000 .............60,846 .........XXX......... .............23,653 ................55,637 ........(31,984) ...................0 ..................0 ...........(31,984) .................0 .................23,653 ................0 .........37,193 .........37,193 ...............15 .....XXX......
651824 10 4 NEWPORT CORP COM.......................................... ... 04/14/2010. Various........................................... .............430.000 ...............5,915 .........XXX......... ...............3,229 ..................3,952 .............(723) ...................0 ..................0 ...............(723) .................0 ..................3,229 ................0 ...........2,686 ...........2,686 .................0 .....XXX......
65248E 10 4 NEWS CORPORATION COM CL............................ ... 12/17/2010. Various........................................... ..........7,186.000 ...........100,973 .........XXX......... .............95,830 ................98,376 ..........(2,546) ...................0 ..................0 .............(2,546) .................0 .................95,830 ................0 ...........5,143 ...........5,143 ...............14 .....XXX......
654086 10 7 NICOR INC............................................................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............234.000 .............10,020 .........XXX......... ...............5,570 ..................9,851 ..........(4,281) ...................0 ..................0 .............(4,281) .................0 ..................5,570 ................0 ...........4,450 ...........4,450 .............109 .....XXX......
654106 10 3 NIKE INC................................................................. ... 03/05/2010. Various........................................... ..........2,626.000 ...........167,033 .........XXX......... ...........105,464 ..............173,500 ........(68,036) ...................0 ..................0 ...........(68,036) .................0 ...............105,464 ................0 .........61,569 .........61,569 .............921 .....XXX......
654106 10 3 NIKE INC................................................................. ... 10/01/2010. Hmk Found Health High Five.......... ..........4,246.000 ...........340,274 .........XXX......... .............27,982 ..............280,533 ......(252,551) ...................0 ..................0 .........(252,551) .................0 .................27,982 ................0 .......312,293 .......312,293 ..........4,586 .....XXX......
65473P 10 5 NISOURCE INC COM............................................. ... 12/17/2010. Various........................................... .............865.000 .............13,651 .........XXX......... .............13,369 ................13,304 ................65 ...................0 ..................0 ...................65 .................0 .................13,369 ................0 ..............282 ..............282 .............340 .....XXX......
655044 10 5 NOBLE ENERGY INC COM.................................... ... 12/17/2010. Various........................................... .............452.000 .............33,284 .........XXX......... .............32,431 ................32,191 ..............240 ...................0 ..................0 .................240 .................0 .................32,431 ................0 ..............853 ..............853 ...............90 .....XXX......
655664 10 0 NORDSTROM INC COM......................................... ... 12/17/2010. Various........................................... .............597.000 .............23,531 .........XXX......... ...............4,255 ................22,435 ........(18,180) ...................0 ..................0 ...........(18,180) .................0 ..................4,255 ................0 .........19,276 .........19,276 .............141 .....XXX......
655844 10 8 NORFOLK SOUTHERN CORP............................... ... 12/17/2010. Various........................................... ..........1,108.000 .............60,088 .........XXX......... .............22,053 ................58,081 ........(36,029) ...................0 ..................0 ...........(36,029) .................0 .................22,053 ................0 .........38,035 .........38,035 .............530 .....XXX......
664397 10 6 NORTHEAST UTILITIES......................................... ... 12/20/2010. Various........................................... ........19,551.000 ...........557,902 .........XXX......... ...........518,036 ..............504,220 .........13,816 ...................0 ..................0 ............13,816 .................0 ...............518,036 ................0 .........39,866 .........39,866 ........12,751 .....XXX......
665859 10 4 NORTHERN TRUST CORP.................................... ... 04/22/2010. INVESTMENT TECHNOLOGY GROUPS N.............580.000 .............32,259 .........XXX......... .............20,336 ................30,392 ........(10,056) ...................0 ..................0 ...........(10,056) .................0 .................20,336 ................0 .........11,923 .........11,923 .............325 .....XXX......
666807 10 2 NORTHROP GRUMMAN CORP............................. ... 12/17/2010. Various........................................... ..........1,124.000 .............71,008 .........XXX......... .............31,007 ................62,775 ........(31,769) ...................0 ..................0 ...........(31,769) .................0 .................31,007 ................0 .........40,002 .........40,002 .............796 .....XXX......
670006 10 5 NOVELL INC COM.................................................. ... 12/17/2010. GOLDMAN SACHS & CO NY......... .............486.000 ...............2,919 .........XXX......... ...............1,981 ..................2,017 ...............(36) ...................0 ..................0 .................(36) .................0 ..................1,981 ................0 ..............938 ..............938 .................0 .....XXX......
670008 10 1 NOVELLUS SYS INC COM..................................... ... 12/17/2010. Various........................................... .............322.000 ...............8,498 .........XXX......... ...............7,707 ..................7,515 ..............192 ...................0 ..................0 .................192 .................0 ..................7,707 ................0 ..............791 ..............791 .................0 .....XXX......
670346 10 5 NUCOR................................................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............784.000 .............34,927 .........XXX......... ...............5,098 ................36,574 ........(31,475) ...................0 ..................0 ...........(31,475) .................0 ..................5,098 ................0 .........29,829 .........29,829 .............282 .....XXX......
670346 10 5 NUCOR................................................................... ... 10/01/2010. Hmk Found Health High Five.......... ..........2,766.000 ...........105,661 .........XXX......... .............18,112 ..............129,034 ......(110,922) ...................0 ..................0 .........(110,922) .................0 .................18,112 ................0 .........87,549 .........87,549 ..........3,983 .....XXX......
67066G 10 4 NVIDIA CORP......................................................... ... 03/05/2010. Various........................................... ..........2,459.000 .............42,438 .........XXX......... .............41,350 ................45,934 ..........(4,584) ...................0 ..................0 .............(4,584) .................0 .................41,350 ................0 ...........1,088 ...........1,088 .................0 .....XXX......
670823 10 3 O'CHARLEYS INC COM......................................... ... 02/05/2010. INSTINET CORPORATION............ ..........1,000.000 ...............7,291 .........XXX......... ...............8,815 ..................6,550 ...........2,265 ...................0 ..................0 ..............2,265 .................0 ..................8,815 ................0 ..........(1,524) ..........(1,524) .................0 .....XXX......
671044 10 5 OSI SYSTEMS INC COM........................................ ... 06/29/2010. INSTINET CORPORATION............ .............900.000 .............25,713 .........XXX......... .............20,254 ................24,552 ..........(4,298) ...................0 ..................0 .............(4,298) .................0 .................20,254 ................0 ...........5,459 ...........5,459 .................0 .....XXX......
674599 10 5 OCCIDENTAL PETROLEUM CO............................ ... 03/05/2010. Various........................................... ..........2,004.000 ...........163,975 .........XXX......... .............19,612 ..............163,025 ......(143,414) ...................0 ..................0 .........(143,414) .................0 .................19,612 ................0 .......144,363 .......144,363 .............661 .....XXX......
674599 10 5 OCCIDENTAL PETROLEUM CO............................ ... 10/01/2010. Hmk Found Health High Five.......... ........12,310.000 ...........963,873 .........XXX......... ...........118,322 ...........1,001,419 ......(883,096) ...................0 ..................0 .........(883,096) .................0 ...............118,322 ................0 .......845,551 .......845,551 ........17,480 .....XXX......
67611V 10 1 ODYSEY HEALTHCARE INC.................................. ... 06/08/2010. Various........................................... ..........1,800.000 .............47,783 .........XXX......... .............15,107 ................28,062 ........(12,955) ...................0 ..................0 ...........(12,955) .................0 .................15,107 ................0 .........32,675 .........32,675 .................0 .....XXX......
676220 10 6 OFFICE DEPOT INC............................................... ... 12/17/2010. Various........................................... ..........6,301.000 .............29,845 .........XXX......... .............41,433 ................40,641 ..............792 ...................0 ..................0 .................792 .................0 .................41,433 ................0 ........(11,588) ........(11,588) .................0 .....XXX......
681904 10 8 OMNICARE INC...................................................... ... 09/14/2010. WEEDEN & CO.............................. ..........5,900.000 ...........126,288 .........XXX......... ...........139,303 ..............142,662 ..........(3,359) ...................0 ..................0 .............(3,359) .................0 ...............139,303 ................0 ........(13,014) ........(13,014) .............457 .....XXX......
681919 10 6 OMNICOM GROUP COM........................................ ... 12/17/2010. Various........................................... ..........1,030.000 .............39,630 .........XXX......... .............22,784 ................40,325 ........(17,540) ...................0 ..................0 ...........(17,540) .................0 .................22,784 ................0 .........16,846 .........16,846 .............405 .....XXX......
682159 10 8 ON ASSIGNMENT INC COM.................................. ... 02/05/2010. INSTINET CORPORATION............ ..........2,000.000 .............13,270 .........XXX......... ...............5,992 ................14,300 ..........(8,308) ...................0 ..................0 .............(8,308) .................0 ..................5,992 ................0 ...........7,278 ...........7,278 .................0 .....XXX......
682189 10 5 ON SEMICONDUCTOR CORP C............................ ... 07/07/2010. Various........................................... ........47,200.000 ...........326,633 .........XXX......... ...........258,709 ..............416,304 ......(157,595) ...................0 ..................0 .........(157,595) .................0 ...............258,709 ................0 .........67,924 .........67,924 .................0 .....XXX......
682406 10 3 ONE LIBERTY PROPERTIES................................. ... 04/08/2010. Various........................................... .............549.000 ...............9,107 .........XXX......... ...............2,520 ..................4,820 ..........(2,301) ...................0 ..................0 .............(2,301) .................0 ..................2,520 ................0 ...........6,588 ...........6,588 .............282 .....XXX......
68375Q 40 3 OPLINK COMMUNICATIONS I............................... ... 05/28/2010. SK INTERNATIONAL..................... ..........1,200.000 .............17,110 .........XXX......... .............12,163 ................19,668 ..........(7,505) ...................0 ..................0 .............(7,505) .................0 .................12,163 ................0 ...........4,947 ...........4,947 .................0 .....XXX......
68389X 10 5 ORACLE CORP COM............................................. ... 12/17/2010. Various........................................... ........11,632.000 ...........290,549 .........XXX......... ...........140,515 ..............285,333 ......(144,818) ...................0 ..................0 .........(144,818) .................0 ...............140,515 ................0 .......150,034 .......150,034 .............682 .....XXX......
684010 10 1 OPTIONSXPRESS HLDGS INC.............................. ... 05/20/2010. LIQUIDNET INC............................. ..........5,695.000 .............93,906 .........XXX......... ...........146,884 ................87,988 .........58,896 ...................0 ..................0 ............58,896 .................0 ...............146,884 ................0 ........(52,978) ........(52,978) .................0 .....XXX......
686091 10 9 O'REILLY AUTOMOTIVE INC................................. ... 12/17/2010. Various........................................... ..........4,726.000 ...........196,380 .........XXX......... ...........146,257 ..............180,155 ........(33,898) ...................0 ..................0 ...........(33,898) .................0 ...............146,257 ................0 .........50,123 .........50,123 .................0 .....XXX......
686091 10 9 O'REILLY AUTOMOTIVE INC................................. ... 12/30/2010. Tax Free Exchange........................ ........21,968.000 ...........662,649 .........XXX......... ...........662,649 ..............837,420 ......(174,771) ...................0 ..................0 .........(174,771) .................0 ...............662,649 ................0 ..................0 ..................0 .................0 .....XXX......
688239 20 1 OSHKOSH TRUCK CORP...................................... ... 10/22/2010. DIVINE CAPITAL MARKETS LLC - E ..........4,240.000 ...........134,067 .........XXX......... ...........116,404 ..............157,007 ........(40,604) ...................0 ..................0 ...........(40,604) .................0 ...............116,404 ................0 .........17,663 .........17,663 .................0 .....XXX......
690212 10 5 OVERHILL FARMS INC COM................................. ... 02/05/2010. INSTINET CORPORATION............ .............920.000 ...............5,119 .........XXX......... ...............5,036 ..................4,471 ..............565 ...................0 ..................0 .................565 .................0 ..................5,036 ................0 ................84 ................84 .................0 .....XXX......
690370 10 1 OVERSTOCK.COM INC COM................................. ... 04/22/2010. BNYBROKERAGELLC NEWYORK .............900.000 .............18,141 .........XXX......... ...............8,212 ................12,204 ..........(3,992) ...................0 ..................0 .............(3,992) .................0 ..................8,212 ................0 ...........9,929 ...........9,929 .................0 .....XXX......
690768 40 3 OWENS-ILLINOIS INC............................................ ... 09/17/2010. Various........................................... ..........8,607.000 ...........268,617 .........XXX......... ...........321,412 ..............282,912 .........38,500 ...................0 ..................0 ............38,500 .................0 ...............321,412 ................0 ........(52,795) ........(52,795) .................0 .....XXX......
69331C 10 8 PACIFIC GAS & ELEC COM................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............851.000 .............36,278 .........XXX......... .............12,748 ................37,997 ........(25,249) ...................0 ..................0 ...........(25,249) .................0 .................12,748 ................0 .........23,530 .........23,530 .............357 .....XXX......
693419 20 2 PMA CAPITAL CORP COM CL............................... ... 03/16/2010. Various........................................... ..........1,800.000 .............11,221 .........XXX......... ...............8,209 ................11,340 ..........(3,131) ...................0 ..................0 .............(3,131) .................0 ..................8,209 ................0 ...........3,013 ...........3,013 .................0 .....XXX......
69344F 10 6 PMC- SIERRA INC.................................................. ... 02/18/2010. PULSE TRADING LLC................... ..........2,270.000 .............19,470 .........XXX......... .............19,808 ................19,658 ..............149 ...................0 ..................0 .................149 .................0 .................19,808 ................0 .............(338) .............(338) .................0 .....XXX......
693475 10 5 PNC BK CORP COM............................................... ... 12/17/2010. Various........................................... ..........2,953.000 ...........156,751 .........XXX......... .............79,066 ..............155,889 ........(76,823) ...................0 ..................0 ...........(76,823) .................0 .................79,066 ................0 .........77,685 .........77,685 .............301 .....XXX......
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69349H 10 7 PNM RESOURCES INC COM................................. ... 02/05/2010. INSTINET CORPORATION............ .............800.000 ...............9,026 .........XXX......... ...............8,442 ................10,120 ..........(1,678) ...................0 ..................0 .............(1,678) .................0 ..................8,442 ................0 ..............584 ..............584 .............100 .....XXX......
693506 10 7 PPG INDUSTRIES INC COM.................................. ... 12/17/2010. Various........................................... .............400.000 .............26,604 .........XXX......... .............11,727 ................23,416 ........(11,689) ...................0 ..................0 ...........(11,689) .................0 .................11,727 ................0 .........14,877 .........14,877 .............329 .....XXX......
69351T 10 6 PPL CORP.............................................................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............978.000 .............28,332 .........XXX......... .............11,065 ................31,599 ........(20,534) ...................0 ..................0 ...........(20,534) .................0 .................11,065 ................0 .........17,267 .........17,267 .............337 .....XXX......
693718 10 8 PACCAR INC COM................................................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............946.000 .............37,083 .........XXX......... ...............4,327 ................34,311 ........(29,984) ...................0 ..................0 ...........(29,984) .................0 ..................4,327 ................0 .........32,756 .........32,756 ...............85 .....XXX......
693718 10 8 PACCAR INC COM................................................. ... 10/01/2010. Hmk Found Health High Five.......... ..........6,350.000 ...........305,753 .........XXX......... .............33,947 ..............230,315 ......(196,367) ...................0 ..................0 .........(196,367) .................0 .................33,947 ................0 .......271,805 .......271,805 ..........1,715 .....XXX......
69373H 10 6 PACER INTL INC.................................................... ... 04/21/2010. Labranche Fin Srvc LLC NY........... ..........2,000.000 .............13,076 .........XXX......... ...............7,472 ..................6,320 ...........1,152 ...................0 ..................0 ..............1,152 .................0 ..................7,472 ................0 ...........5,604 ...........5,604 .................0 .....XXX......
695257 10 5 PACTIV CORP........................................................ ... 11/17/2010. Various........................................... ..........2,963.000 .............95,034 .........XXX......... .............69,973 ................71,527 ..........(1,554) ...................0 ..................0 .............(1,554) .................0 .................69,973 ................0 .........25,061 .........25,061 .................0 .....XXX......
695459 10 7 PAETEC HOLDING CORPORAT............................ ... 02/25/2010. CREDIT SUISSE FIRST BOSTON COR..........2,690.000 .............10,144 .........XXX......... ...............8,515 ................11,164 ..........(2,648) ...................0 ..................0 .............(2,648) .................0 ..................8,515 ................0 ...........1,629 ...........1,629 .................0 .....XXX......
696429 30 7 PALL CORP............................................................ ... 12/17/2010. Various........................................... .............266.000 .............11,162 .........XXX......... ...............5,180 ..................9,629 ..........(4,449) ...................0 ..................0 .............(4,449) .................0 ..................5,180 ................0 ...........5,982 ...........5,982 ...............52 .....XXX......
69888P 10 6 PAR PHARMACEUTICAL COS............................... ... 11/04/2010. Jones Trading Instl SV CS LLC...... ..........2,000.000 .............74,299 .........XXX......... .............22,788 ................54,120 ........(31,332) ...................0 ..................0 ...........(31,332) .................0 .................22,788 ................0 .........51,511 .........51,511 .................0 .....XXX......
699173 20 9 PARAMETRIC TECHNOLOGY C............................ ... 04/19/2010. Various........................................... ........23,900.000 ...........436,931 .........XXX......... ...........359,707 ..............390,526 ........(30,819) ...................0 ..................0 ...........(30,819) .................0 ...............359,707 ................0 .........77,224 .........77,224 .................0 .....XXX......
701094 10 4 PARKER HANNIFIN COM....................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............417.000 .............26,237 .........XXX......... ...............3,615 ................22,468 ........(18,853) ...................0 ..................0 ...........(18,853) .................0 ..................3,615 ................0 .........22,622 .........22,622 .............104 .....XXX......
701094 10 4 PARKER HANNIFIN COM....................................... ... 10/01/2010. Hmk Found Health High Five.......... ..........2,842.000 ...........199,111 .........XXX......... .............26,885 ..............153,127 ......(126,242) ...................0 ..................0 .........(126,242) .................0 .................26,885 ................0 .......172,226 .......172,226 ..........2,217 .....XXX......
70159Q 10 4 PARKWAY PROPERTIES INC................................ ... 01/19/2010. BNYBROKERAGELLC NEWYORK ..........1,100.000 .............25,410 .........XXX......... .............21,396 ................22,902 ..........(1,506) ...................0 ..................0 .............(1,506) .................0 .................21,396 ................0 ...........4,014 ...........4,014 .................0 .....XXX......
703395 10 3 PATTERSON COS INC COM.................................. ... 12/17/2010. Various........................................... .............364.000 .............11,201 .........XXX......... ...............9,819 ................10,185 .............(366) ...................0 ..................0 ...............(366) .................0 ..................9,819 ................0 ...........1,382 ...........1,382 ...............11 .....XXX......
704326 10 7 PAYCHEX INC COM............................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............823.000 .............25,603 .........XXX......... .............18,820 ................25,217 ..........(6,397) ...................0 ..................0 .............(6,397) .................0 .................18,820 ................0 ...........6,783 ...........6,783 .............255 .....XXX......
704549 10 4 PEABODY ENERGY CORP.................................... ... 12/17/2010. Various........................................... .............747.000 .............37,513 .........XXX......... .............29,370 ................33,772 ..........(4,402) ...................0 ..................0 .............(4,402) .................0 .................29,370 ................0 ...........8,143 ...........8,143 ...............67 .....XXX......
705560 10 0 PEETS COFFEE & TEA INC................................... ... 03/04/2010. MERRILLLYNCHPIERCEFENNERSM.............635.000 .............24,307 .........XXX......... .............16,145 ................21,177 ..........(5,032) ...................0 ..................0 .............(5,032) .................0 .................16,145 ................0 ...........8,162 ...........8,162 .................0 .....XXX......
708160 10 6 JC PENNEY............................................................ ... 12/17/2010. Various........................................... .............540.000 .............16,386 .........XXX......... .............14,588 ................14,369 ..............219 ...................0 ..................0 .................219 .................0 .................14,588 ................0 ...........1,797 ...........1,797 .............127 .....XXX......
709600 10 0 PENSON WORLDWIDE INC CO............................. ... 06/23/2010. ROBERTS & RYAN INVESTMENTS INC..........1,030.000 ...............6,369 .........XXX......... .............10,157 ..................9,332 ..............825 ...................0 ..................0 .................825 .................0 .................10,157 ................0 ..........(3,788) ..........(3,788) .................0 .....XXX......
712704 10 5 PEOPLE'S UNITED FINANCI.................................. ... 12/17/2010. Various........................................... ........62,608.000 ...........910,243 .........XXX......... ........1,064,743 ...........1,045,554 .........19,190 ...................0 ..................0 ............19,190 .................0 ............1,064,743 ................0 ......(154,501) ......(154,501) ........19,186 .....XXX......
713278 10 9 PEP BOYS.............................................................. ... 04/21/2010. Cowen & Co LLC NY...................... ..........2,200.000 .............28,609 .........XXX......... ...............6,358 ................18,612 ........(12,254) ...................0 ..................0 ...........(12,254) .................0 ..................6,358 ................0 .........22,251 .........22,251 .............132 .....XXX......
713409 10 0 PEPSI BOTTLING GROUP IN................................. ... 02/11/2010. BNYBROKERAGELLC NEWYORK ..........7,080.000 ...........267,375 .........XXX......... ...........203,191 ..............265,500 ........(62,309) ...................0 ..................0 ...........(62,309) .................0 ...............203,191 ................0 .........64,184 .........64,184 ..........1,274 .....XXX......
713409 10 0 PEPSI BOTTLING GROUP IN................................. ... 03/01/2010. Taxable Exchange.......................... ..........3,400.000 ...........191,347 .........XXX......... .............75,528 ..............127,500 ........(51,972) ...................0 ..................0 ...........(51,972) .................0 .................75,528 ................0 .......115,819 .......115,819 .............612 .....XXX......
713448 10 8 PEPSICO INC COM................................................ ... 09/17/2010. Various........................................... ..........4,094.000 ...........262,935 .........XXX......... .............71,654 ..............248,886 ......(177,232) ...................0 ..................0 .........(177,232) .................0 .................71,654 ................0 .......191,281 .......191,281 ..........3,923 .....XXX......
713448 10 8 PEPSICO INC COM................................................ ... 10/01/2010. Hmk Found Health High Five.......... ..........2,989.000 ...........198,589 .........XXX......... .............37,166 ..............181,731 ......(144,565) ...................0 ..................0 .........(144,565) .................0 .................37,166 ................0 .......161,423 .......161,423 ..........5,560 .....XXX......
714046 10 9 PERKINELMER INC COM....................................... ... 12/17/2010. Various........................................... .............908.000 .............22,000 .........XXX......... .............14,864 ................18,696 ..........(3,831) ...................0 ..................0 .............(3,831) .................0 .................14,864 ................0 ...........7,135 ...........7,135 .............254 .....XXX......
717081 10 3 PFIZER INC COM................................................... ... 12/17/2010. Various........................................... ........23,671.000 ...........412,435 .........XXX......... ...........124,511 ..............430,575 ......(306,065) ...................0 ..................0 .........(306,065) .................0 ...............124,511 ................0 .......287,924 .......287,924 ..........5,215 .....XXX......
71714F 10 4 PHARMERICA CORP COM.................................... ... 02/18/2010. PULSE TRADING LLC................... .............970.000 .............17,339 .........XXX......... .............16,789 ................15,404 ...........1,386 ...................0 ..................0 ..............1,386 .................0 .................16,789 ................0 ..............549 ..............549 .................0 .....XXX......
723484 10 1 PINNACLE WEST CAPITAL.................................... ... 12/17/2010. Various........................................... ..........2,017.000 .............74,682 .........XXX......... .............67,896 ................73,782 ..........(5,886) ...................0 ..................0 .............(5,886) .................0 .................67,896 ................0 ...........6,785 ...........6,785 ..........1,599 .....XXX......
723787 10 7 PIONEER NATURAL RESOURC............................ ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............285.000 .............13,956 .........XXX......... .............12,781 ................13,728 .............(947) ...................0 ..................0 ...............(947) .................0 .................12,781 ................0 ...........1,175 ...........1,175 .................0 .....XXX......
724479 10 0 PITNEY BOWES INC COM..................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............438.000 .............10,048 .........XXX......... ...............8,567 ..................9,969 ..........(1,402) ...................0 ..................0 .............(1,402) .................0 ..................8,567 ................0 ...........1,481 ...........1,481 .............160 .....XXX......

72581M 30 5 PIXELWORKS INC COM......................................... ... 02/11/2010. BNYBROKERAGELLC NEWYORK .............800.000 ...............2,537 .........XXX......... ...............2,350 ..................2,432 ...............(82) ...................0 ..................0 .................(82) .................0 ..................2,350 ................0 ..............187 ..............187 .................0 .....XXX......
726505 10 0 PLAINS EXPLORATION & PR................................ ... 06/11/2010. Various........................................... ..........7,000.000 ...........166,951 .........XXX......... ...........187,238 ..............193,620 ..........(6,382) ...................0 ..................0 .............(6,382) .................0 ...............187,238 ................0 ........(20,287) ........(20,287) .................0 .....XXX......
729251 10 8 PLUM CREEK TIMBER CO RE............................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............346.000 .............12,726 .........XXX......... .............11,143 ................13,065 ..........(1,922) ...................0 ..................0 .............(1,922) .................0 .................11,143 ................0 ...........1,583 ...........1,583 .............145 .....XXX......
731068 10 2 POLARIS INDUSTRIES INC................................... ... 08/12/2010. RBCDAINRAUSCHERINC MINNEAP..........1,600.000 .............89,455 .........XXX......... .............58,929 ................69,808 ........(10,879) ...................0 ..................0 ...........(10,879) .................0 .................58,929 ................0 .........30,526 .........30,526 ..........1,920 .....XXX......
731572 10 3 POLO RALPH LAUREN CORP............................... ... 12/17/2010. Various........................................... .............151.000 .............13,359 .........XXX......... .............12,906 ................12,228 ..............678 ...................0 ..................0 .................678 .................0 .................12,906 ................0 ..............453 ..............453 ...............24 .....XXX......
73179P 10 6 POLYONE CORP COM........................................... ... 05/10/2010. SCOTT STRINGFELLOW INC....... ..........4,500.000 .............46,716 .........XXX......... .............24,877 ................33,615 ..........(8,738) ...................0 ..................0 .............(8,738) .................0 .................24,877 ................0 .........21,840 .........21,840 .................0 .....XXX......
739276 10 3 POWER INTEGRATIONS INC................................ ... 03/04/2010. MERRILLLYNCHPIERCEFENNERSM.............860.000 .............33,430 .........XXX......... .............12,338 ................31,270 ........(18,931) ...................0 ..................0 ...........(18,931) .................0 .................12,338 ................0 .........21,091 .........21,091 ...............43 .....XXX......
74005P 10 4 PRAXAIR INC......................................................... ... 03/05/2010. Various........................................... .............800.000 .............62,980 .........XXX......... ...............3,985 ................64,248 ........(60,263) ...................0 ..................0 ...........(60,263) .................0 ..................3,985 ................0 .........58,996 .........58,996 .............315 .....XXX......
74005P 10 4 PRAXAIR INC......................................................... ... 10/01/2010. Hmk Found Health High Five.......... ..........5,001.000 ...........451,390 .........XXX......... .............35,775 ..............401,630 ......(365,856) ...................0 ..................0 .........(365,856) .................0 .................35,775 ................0 .......415,616 .......415,616 ..........6,751 .....XXX......
740189 10 5 PRECISION CASTPARTS COR.............................. ... 09/17/2010. Various........................................... .............380.000 .............45,975 .........XXX......... .............42,703 ................41,933 ..............770 ...................0 ..................0 .................770 .................0 .................42,703 ................0 ...........3,273 ...........3,273 ...............14 .....XXX......
74144T 10 8 PRICE T ROWE GROUP COM............................... ... 12/17/2010. Various........................................... .............806.000 .............42,999 .........XXX......... .............12,846 ................42,920 ........(30,074) ...................0 ..................0 ...........(30,074) .................0 .................12,846 ................0 .........30,154 .........30,154 .............144 .....XXX......
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741503 40 3 PRICELINE COM INC COM.................................... ... 03/05/2010. Various........................................... .............143.000 .............30,903 .........XXX......... .............24,000 ................31,233 ..........(7,233) ...................0 ..................0 .............(7,233) .................0 .................24,000 ................0 ...........6,903 ...........6,903 .................0 .....XXX......
74164F 10 3 PRIMORIS SERVICES CORP................................. ... 06/02/2010. INVESTMENT TECHNOLOGY GROUPS N.............700.000 ...............4,752 .........XXX......... ...............5,124 ..................5,579 .............(455) ...................0 ..................0 ...............(455) .................0 ..................5,124 ................0 .............(372) .............(372) ...............35 .....XXX......
74251V 10 2 PRINCIPAL FINANCIAL GRO................................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............729.000 .............18,072 .........XXX......... .............17,289 ................17,525 .............(236) ...................0 ..................0 ...............(236) .................0 .................17,289 ................0 ..............783 ..............783 .................0 .....XXX......
742718 10 9 PROCTER & GAMBLE CO COM............................. ... 12/17/2010. Various........................................... ..........9,804.000 ...........620,255 .........XXX......... ...........651,697 ..............594,417 .........57,281 ...................0 ..................0 ............57,281 .................0 ...............651,697 ................0 ........(31,442) ........(31,442) ..........6,501 .....XXX......
743263 10 5 PROGRESS ENERGY INC..................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............750.000 .............29,152 .........XXX......... .............18,941 ................30,758 ........(11,816) ...................0 ..................0 ...........(11,816) .................0 .................18,941 ................0 .........10,211 .........10,211 .............465 .....XXX......
743315 10 3 PROGRESSIVE CORP........................................... ... 12/17/2010. Various........................................... ..........1,974.000 .............34,228 .........XXX......... .............17,156 ................35,512 ........(18,356) ...................0 ..................0 ...........(18,356) .................0 .................17,156 ................0 .........17,072 .........17,072 .............523 .....XXX......
743410 10 2 PROLOGIS REIT..................................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N..........1,083.000 .............14,003 .........XXX......... .............14,627 ................14,826 .............(200) ...................0 ..................0 ...............(200) .................0 .................14,627 ................0 .............(624) .............(624) .............162 .....XXX......
744320 10 2 PRUDENTIAL FINANCIAL IN.................................. ... 07/14/2010. Various........................................... ..........1,324.000 .............72,493 .........XXX......... .............66,284 ................65,882 ..............402 ...................0 ..................0 .................402 .................0 .................66,284 ................0 ...........6,209 ...........6,209 .................0 .....XXX......
744573 10 6 PUBLIC SVC ENT GROUP..................................... ... 12/17/2010. Various........................................... ..........1,239.000 .............38,702 .........XXX......... .............17,352 ................41,197 ........(23,845) ...................0 ..................0 ...........(23,845) .................0 .................17,352 ................0 .........21,350 .........21,350 .............178 .....XXX......
74460D 10 9 PUBLIC STORAGE INC REIT................................. ... 12/17/2010. Various........................................... .............421.000 .............34,804 .........XXX......... .............27,879 ................34,290 ..........(6,412) ...................0 ..................0 .............(6,412) .................0 .................27,879 ................0 ...........6,926 ...........6,926 ...............49 .....XXX......
745867 10 1 PULTE HOMES INC COM....................................... ... 12/17/2010. Various........................................... ..........1,211.000 .............12,379 .........XXX......... ...............4,810 ................12,110 ..........(7,300) ...................0 ..................0 .............(7,300) .................0 ..................4,810 ................0 ...........7,569 ...........7,569 .................0 .....XXX......
747277 10 1 QLOGIC CORP....................................................... ... 12/17/2010. Various........................................... .............452.000 ...............8,176 .........XXX......... ...............8,274 ..................8,529 .............(255) ...................0 ..................0 ...............(255) .................0 ..................8,274 ................0 ...............(98) ...............(98) .................0 .....XXX......
74727D 10 8 QAD INC COM........................................................ ... 06/08/2010. THEMIS TRADING LLC................. .............300.000 ...............1,424 .........XXX......... ...............1,475 ..................1,833 .............(359) ...................0 ..................0 ...............(359) .................0 ..................1,475 ................0 ...............(51) ...............(51) .................8 .....XXX......
74730W 50 7 QUADRAMED CORP COM..................................... ... 02/18/2010. PULSE TRADING LLC................... .............500.000 ...............4,216 .........XXX......... ...............3,457 ..................4,195 .............(738) ...................0 ..................0 ...............(738) .................0 ..................3,457 ................0 ..............759 ..............759 .................0 .....XXX......
747525 10 3 QUALCOMM INC COM........................................... ... 09/17/2010. Various........................................... ..........5,797.000 ...........225,891 .........XXX......... ...........113,246 ..............268,169 ......(154,923) ...................0 ..................0 .........(154,923) .................0 ...............113,246 ................0 .......112,645 .......112,645 ..........1,161 .....XXX......
74762E 10 2 QUANTA SERVICES INC COM.............................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............551.000 .............10,293 .........XXX......... .............12,745 ................11,483 ...........1,262 ...................0 ..................0 ..............1,262 .................0 .................12,745 ................0 ..........(2,452) ..........(2,452) .................0 .....XXX......
74834L 10 0 QUEST DIAGNOSTICS INC.................................... ... 12/17/2010. Various........................................... .............694.000 .............37,825 .........XXX......... .............20,470 ................41,904 ........(21,434) ...................0 ..................0 ...........(21,434) .................0 .................20,470 ................0 .........17,355 .........17,355 .............144 .....XXX......
74834T 10 3 QUEST SOFTWARE INC COM............................... ... 06/01/2010. Various........................................... ..........3,580.000 .............68,462 .........XXX......... .............53,144 ................65,872 ........(12,728) ...................0 ..................0 ...........(12,728) .................0 .................53,144 ................0 .........15,318 .........15,318 .................0 .....XXX......
748356 10 2 QUESTAR INC........................................................ ... 07/15/2010. Various........................................... ..........3,955.000 .............75,139 .........XXX......... .............66,745 ................64,338 ...........2,407 ...................0 ..................0 ..............2,407 .................0 .................66,745 ................0 ...........8,394 ...........8,394 .............976 .....XXX......
748356 10 2 QUESTAR INC........................................................ ... 07/01/2010. Spin Off.......................................... ........................... ...........103,815 .........XXX......... ...........103,815 ..............100,071 ...........3,743 ...................0 ..................0 ..............3,743 .................0 ...............103,815 ................0 ..................0 ..................0 .................0 .....XXX......
749121 10 9 QWEST COMMUNICATIONS IN............................. ... 12/17/2010. Various........................................... ..........7,936.000 .............36,251 .........XXX......... .............33,768 ................33,411 ..............357 ...................0 ..................0 .................357 .................0 .................33,768 ................0 ...........2,483 ...........2,483 .............261 .....XXX......
749685 10 3 RPM INTERNATIONAL INC C................................ ... 07/20/2010. Cowen & Co LLC NY...................... ..........6,300.000 ...........112,841 .........XXX......... ...........120,900 ..............128,079 ..........(7,179) ...................0 ..................0 .............(7,179) .................0 ...............120,900 ................0 ..........(8,059) ..........(8,059) ..........3,875 .....XXX......
749941 10 0 RF MICRO DEVICES INC CO................................. ... 08/24/2010. WEEDEN & CO.............................. ........12,500.000 .............62,339 .........XXX......... .............60,763 ................59,625 ...........1,138 ...................0 ..................0 ..............1,138 .................0 .................60,763 ................0 ...........1,576 ...........1,576 .................0 .....XXX......
750236 10 1 RADIAN GROUP INC.............................................. ... 02/25/2010. CREDIT SUISSE FIRST BOSTON COR..........3,900.000 .............37,941 .........XXX......... .............34,033 ................28,509 ...........5,524 ...................0 ..................0 ..............5,524 .................0 .................34,033 ................0 ...........3,908 ...........3,908 ...............10 .....XXX......
75025N 10 2 RADIANT SYSTEMS INC COM............................... ... 01/27/2010. CREDIT SUISSE FIRST BOSTON COR..........1,500.000 .............17,424 .........XXX......... ...............7,518 ................15,600 ..........(8,082) ...................0 ..................0 .............(8,082) .................0 ..................7,518 ................0 ...........9,905 ...........9,905 .................0 .....XXX......
750438 10 3 RADIOSHACK CORP.............................................. ... 12/17/2010. Various........................................... .............473.000 ...............9,233 .........XXX......... ...............5,596 ..................9,224 ..........(3,628) ...................0 ..................0 .............(3,628) .................0 ..................5,596 ................0 ...........3,637 ...........3,637 ...............58 .....XXX......
751028 10 1 RALCORP HOLDINGS INC CO.............................. ... 10/18/2010. Various........................................... ..........9,600.000 ...........606,125 .........XXX......... ...........560,065 ..............573,216 ........(13,151) ...................0 ..................0 ...........(13,151) .................0 ...............560,065 ................0 .........46,060 .........46,060 .................0 .....XXX......
751452 20 2 RAMCO-GERSHENSON PROPER......................... ... 02/25/2010. CREDIT SUISSE FIRST BOSTON COR..........1,400.000 .............13,737 .........XXX......... ...............8,492 ................13,356 ..........(4,864) ...................0 ..................0 .............(4,864) .................0 ..................8,492 ................0 ...........5,246 ...........5,246 .............229 .....XXX......
75281A 10 9 RANGE RESOURCES CORP CO........................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............391.000 .............20,117 .........XXX......... .............19,507 ................19,491 ................16 ...................0 ..................0 ...................16 .................0 .................19,507 ................0 ..............610 ..............610 .................0 .....XXX......
755111 50 7 RAYTHEON COMPANY.......................................... ... 12/17/2010. Various........................................... ........19,681.000 ...........893,495 .........XXX......... ...........876,901 ...........1,013,965 ......(137,064) ...................0 ..................0 .........(137,064) .................0 ...............876,901 ................0 .........16,594 .........16,594 ........20,283 .....XXX......
756577 10 2 RED HAT INC. COM............................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............579.000 .............17,520 .........XXX......... .............13,303 ................17,891 ..........(4,589) ...................0 ..................0 .............(4,589) .................0 .................13,303 ................0 ...........4,218 ...........4,218 .................0 .....XXX......

75689M 10 1 RED ROBIN GOURMET BURGE............................ ... 02/11/2010. BNYBROKERAGELLC NEWYORK .............900.000 .............17,206 .........XXX......... .............10,561 ................16,110 ..........(5,549) ...................0 ..................0 .............(5,549) .................0 .................10,561 ................0 ...........6,645 ...........6,645 .................0 .....XXX......
758075 40 2 REDWOOD TRUST INC REIT................................ ... 08/31/2010. Various........................................... ..........7,720.000 ...........107,103 .........XXX......... ...........232,799 ..............111,631 .......121,168 ...................0 ..................0 ..........121,168 .................0 ...............232,799 ................0 ......(125,696) ......(125,696) ..........5,290 .....XXX......
7591EP 10 0 REGIONS FINANCIAL CORP................................. ... 12/17/2010. Various........................................... ..........6,147.000 .............40,363 .........XXX......... .............33,475 ................32,518 ..............957 ...................0 ..................0 .................957 .................0 .................33,475 ................0 ...........6,889 ...........6,889 .................7 .....XXX......
760759 10 0 REPUBLIC SERVICES INC C................................. ... 09/17/2010. Various........................................... ..........1,306.000 .............37,719 .........XXX......... .............28,229 ................36,973 ..........(8,744) ...................0 ..................0 .............(8,744) .................0 .................28,229 ................0 ...........9,490 ...........9,490 .............376 .....XXX......
76122Q 10 5 RESOURCES CONNECTION IN............................. ... 03/22/2010. Various........................................... ........22,090.000 ...........391,177 .........XXX......... ...........491,613 ..............468,750 .........22,863 ...................0 ..................0 ............22,863 .................0 ...............491,613 ................0 ......(100,435) ......(100,435) .................0 .....XXX......
76128Y 10 2 RETAIL VENTURES INC COM............................... ... 05/12/2010. INVESTMENT TECHNOLOGY GROUPS N..........1,400.000 .............14,844 .........XXX......... ...............7,189 ................12,446 ..........(5,257) ...................0 ..................0 .............(5,257) .................0 ..................7,189 ................0 ...........7,655 ...........7,655 .................0 .....XXX......
763165 10 7 RICHARDSON ELEC LTD COM............................. ... 11/11/2010. DIRECT.......................................... .............900.000 ...............9,552 .........XXX......... ...............5,409 ..................5,283 ..............126 ...................0 ..................0 .................126 .................0 ..................5,409 ................0 ...........4,142 ...........4,142 ...............72 .....XXX......
768573 10 7 RIVERBED TECHNOLOGY INC............................. ... 12/09/2010. Various........................................... ........16,845.000 ...........727,462 .........XXX......... ...........343,606 ..............386,930 ........(43,324) ...................0 ..................0 ...........(43,324) .................0 ...............343,606 ................0 .......383,856 .......383,856 .................0 .....XXX......
770323 10 3 ROBERT HALF INTL INC........................................ ... 12/17/2010. Various........................................... .............454.000 .............13,613 .........XXX......... .............11,857 ................12,135 .............(279) ...................0 ..................0 ...............(279) .................0 .................11,857 ................0 ...........1,757 ...........1,757 ...............85 .....XXX......
773903 10 9 ROCKWELL INTL CORP......................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............222.000 .............12,425 .........XXX......... ...............1,522 ................10,430 ..........(8,908) ...................0 ..................0 .............(8,908) .................0 ..................1,522 ................0 .........10,903 .........10,903 ...............64 .....XXX......
773903 10 9 ROCKWELL INTL CORP......................................... ... 10/01/2010. Hmk Found Health High Five.......... ..........1,911.000 ...........117,966 .........XXX......... .............16,483 ................89,779 ........(73,296) ...................0 ..................0 ...........(73,296) .................0 .................16,483 ................0 .......101,483 .......101,483 ..........1,777 .....XXX......
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774341 10 1 ROCKWELL COLLINS INC..................................... ... 12/17/2010. Various........................................... .............627.000 .............37,264 .........XXX......... ...............7,009 ................34,711 ........(27,701) ...................0 ..................0 ...........(27,701) .................0 ..................7,009 ................0 .........30,255 .........30,255 .............309 .....XXX......
774341 10 1 ROCKWELL COLLINS INC..................................... ... 10/01/2010. Hmk Found Health High Five.......... ..........1,397.000 .............81,375 .........XXX......... .............14,326 ................77,338 ........(63,012) ...................0 ..................0 ...........(63,012) .................0 .................14,326 ................0 .........67,050 .........67,050 ..........1,006 .....XXX......
774415 10 3 ROCKWOOD HOLDINGS INC C............................. ... 02/25/2010. CREDIT SUISSE FIRST BOSTON COR..........2,400.000 .............57,929 .........XXX......... .............44,673 ................56,544 ........(11,871) ...................0 ..................0 ...........(11,871) .................0 .................44,673 ................0 .........13,256 .........13,256 .................0 .....XXX......
776696 10 6 ROPER INDUSTRIES INC CO................................ ... 03/05/2010. Various........................................... .............480.000 .............26,025 .........XXX......... .............25,560 ................25,138 ..............422 ...................0 ..................0 .................422 .................0 .................25,560 ................0 ..............465 ..............465 ...............46 .....XXX......
778296 10 3 ROSS STORES INC COM...................................... ... 09/17/2010. Various........................................... ..........1,968.000 .............92,173 .........XXX......... .............87,976 ................84,053 ...........3,923 ...................0 ..................0 ..............3,923 .................0 .................87,976 ................0 ...........4,197 ...........4,197 .............100 .....XXX......
779382 10 0 ROWAN COMPANIES INC..................................... ... 10/08/2010. Various........................................... ........18,366.000 ...........528,671 .........XXX......... ...........410,268 ..............415,806 ..........(5,538) ...................0 ..................0 .............(5,538) .................0 ...............410,268 ................0 .......118,402 .......118,402 .................0 .....XXX......
783549 10 8 RYDER.................................................................... ... 09/17/2010. MORGANSTANLEY&COINC NY.... .............118.000 ...............4,969 .........XXX......... ...............2,666 ..................4,858 ..........(2,192) ...................0 ..................0 .............(2,192) .................0 ..................2,666 ................0 ...........2,303 ...........2,303 ...............91 .....XXX......
78390X 10 1 SAIC INC COM....................................................... ... 12/17/2010. Various........................................... ..........1,317.000 .............24,456 .........XXX......... .............24,820 ................24,944 .............(124) ...................0 ..................0 ...............(124) .................0 .................24,820 ................0 .............(363) .............(363) .................0 .....XXX......
78440X 10 1 SL GREEN REALTY CORP RE............................... ... 02/05/2010. Various........................................... ..........3,700.000 ...........166,671 .........XXX......... ...........152,185 ..............185,888 ........(33,703) ...................0 ..................0 ...........(33,703) .................0 ...............152,185 ................0 .........14,486 .........14,486 .............370 .....XXX......
78442P 10 6 SLM CORP COM.................................................... ... 12/17/2010. Various........................................... ..........1,640.000 .............19,680 .........XXX......... .............18,541 ................18,483 ................59 ...................0 ..................0 ...................59 .................0 .................18,541 ................0 ...........1,139 ...........1,139 .................0 .....XXX......
784635 10 4 SPX CORP COM..................................................... ... 01/27/2010. CREDIT SUISSE FIRST BOSTON COR..........2,350.000 ...........130,350 .........XXX......... ...........144,741 ..............128,545 .........16,196 ...................0 ..................0 ............16,196 .................0 ...............144,741 ................0 ........(14,390) ........(14,390) .............588 .....XXX......
786514 20 8 SAFEWAY INC........................................................ ... 12/17/2010. Various........................................... ........12,462.000 ...........275,744 .........XXX......... ...........274,876 ..............265,316 ...........9,560 ...................0 ..................0 ..............9,560 .................0 ...............274,876 ................0 ..............868 ..............868 ..........1,377 .....XXX......
78709Y 10 5 SAIA INC COM........................................................ ... 04/01/2010. Various........................................... .............800.000 .............11,183 .........XXX......... .............12,754 ................11,856 ..............898 ...................0 ..................0 .................898 .................0 .................12,754 ................0 ..........(1,571) ..........(1,571) .................0 .....XXX......
790849 10 3 ST JUDE MEDICAL INC COM................................ ... 06/18/2010. Various........................................... ..........1,077.000 .............41,642 .........XXX......... ...............5,884 ................39,612 ........(33,728) ...................0 ..................0 ...........(33,728) .................0 ..................5,884 ................0 .........35,758 .........35,758 .................0 .....XXX......
790849 10 3 ST JUDE MEDICAL INC COM................................ ... 10/01/2010. Hmk Found Health High Five.......... ..........1,728.000 .............67,980 .........XXX......... .............10,521 ................63,556 ........(53,035) ...................0 ..................0 ...........(53,035) .................0 .................10,521 ................0 .........57,459 .........57,459 .................0 .....XXX......
79466L 30 2 SALESFORCE.COM INC COM............................... ... 03/05/2010. Various........................................... .............361.000 .............24,657 .........XXX......... .............20,644 ................26,631 ..........(5,987) ...................0 ..................0 .............(5,987) .................0 .................20,644 ................0 ...........4,013 ...........4,013 .................0 .....XXX......
80000Q 10 4 SANDERS MORRIS HARRIS G.............................. ... 06/16/2010. Various........................................... ..........1,100.000 ...............6,112 .........XXX......... ...............5,771 ..................6,050 .............(279) ...................0 ..................0 ...............(279) .................0 ..................5,771 ................0 ..............341 ..............341 ...............99 .....XXX......
80004C 10 1 SANDISK CORP..................................................... ... 04/29/2010. Various........................................... ..........2,224.000 .............88,313 .........XXX......... .............42,175 ................64,474 ........(22,298) ...................0 ..................0 ...........(22,298) .................0 .................42,175 ................0 .........46,137 .........46,137 .................0 .....XXX......
803111 10 3 SARA LEE CORP COM........................................... ... 12/17/2010. Various........................................... ........36,438.000 ...........537,426 .........XXX......... ...........362,058 ..............443,815 ........(81,757) ...................0 ..................0 ...........(81,757) .................0 ...............362,058 ................0 .......175,369 .......175,369 ........12,003 .....XXX......

80589M 10 2 SCANA CORP COM................................................ ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............267.000 .............10,042 .........XXX......... ...............9,505 ................10,061 .............(555) ...................0 ..................0 ...............(555) .................0 ..................9,505 ................0 ..............537 ..............537 .............125 .....XXX......
806693 10 7 SCHIFF NUTRITION INTL I.................................... ... 01/19/2010. BNYBROKERAGELLC NEWYORK .............600.000 ...............4,914 .........XXX......... ...............2,592 ..................4,692 ..........(2,100) ...................0 ..................0 .............(2,100) .................0 ..................2,592 ................0 ...........2,322 ...........2,322 .................0 .....XXX......
808513 10 5 CHARLES SCHWAB CORP.................................... ... 12/17/2010. Various........................................... ..........2,594.000 .............48,961 .........XXX......... .............16,248 ................48,819 ........(32,571) ...................0 ..................0 ...........(32,571) .................0 .................16,248 ................0 .........32,713 .........32,713 .............172 .....XXX......
810186 10 6 SCOTTS MIRACLE-GRO CO C.............................. ... 02/11/2010. BNYBROKERAGELLC NEWYORK ..........2,200.000 .............83,184 .........XXX......... .............87,366 ................86,482 ..............884 ...................0 ..................0 .................884 .................0 .................87,366 ................0 ..........(4,182) ..........(4,182) .............275 .....XXX......
811054 40 2 EW SCRIPPS COM COM........................................ ... 06/15/2010. Various........................................... ..........1,600.000 .............13,568 .........XXX......... .............11,011 ................11,136 .............(125) ...................0 ..................0 ...............(125) .................0 .................11,011 ................0 ...........2,557 ...........2,557 .................0 .....XXX......
811065 10 1 SCRIPPS NETWORKS INTERA............................. ... 12/17/2010. Various........................................... .............303.000 .............12,917 .........XXX......... .............12,582 ................12,575 ..................8 ...................0 ..................0 ....................8 .................0 .................12,582 ................0 ..............335 ..............335 ...............34 .....XXX......
811543 10 7 SEABOARD CORP COM........................................ ... 02/18/2010. Various........................................... .............111.000 ...........146,555 .........XXX......... .............98,356 ..............149,739 ........(51,383) ...................0 ..................0 ...........(51,383) .................0 .................98,356 ................0 .........48,199 .........48,199 .................0 .....XXX......
811699 10 7 SEACHANGE INTERNATIONAL............................. ... 02/11/2010. BNYBROKERAGELLC NEWYORK ..........1,700.000 .............11,399 .........XXX......... .............10,421 ................11,152 .............(731) ...................0 ..................0 ...............(731) .................0 .................10,421 ................0 ..............978 ..............978 .................0 .....XXX......
81211K 10 0 SEALED AIR CORP COM....................................... ... 09/17/2010. Various........................................... ..........8,325.000 ...........184,607 .........XXX......... ...........135,812 ..............181,985 ........(46,172) ...................0 ..................0 ...........(46,172) .................0 ...............135,812 ................0 .........48,795 .........48,795 ..........1,971 .....XXX......
812350 10 6 SEARS HOLDINGS CORP COM............................. ... 12/17/2010. Various........................................... .............218.000 .............18,650 .........XXX......... .............16,622 ................18,192 ..........(1,571) ...................0 ..................0 .............(1,571) .................0 .................16,622 ................0 ...........2,028 ...........2,028 .................0 .....XXX......
816851 10 9 SEMPRA ENERGY COM........................................ ... 12/17/2010. Various........................................... .............875.000 .............44,089 .........XXX......... .............23,037 ................48,983 ........(25,946) ...................0 ..................0 ...........(25,946) .................0 .................23,037 ................0 .........21,052 .........21,052 .............589 .....XXX......
824348 10 6 SHERWIN WILLIAMS.............................................. ... 09/17/2010. Various........................................... ..........5,646.000 ...........363,418 .........XXX......... ...........280,334 ..............348,076 ........(67,742) ...................0 ..................0 ...........(67,742) .................0 ...............280,334 ................0 .........83,084 .........83,084 .............194 .....XXX......
824348 10 6 SHERWIN WILLIAMS.............................................. ... 10/01/2010. Hmk Found Health High Five.......... .............546.000 .............41,026 .........XXX......... ...............7,858 ................33,661 ........(25,803) ...................0 ..................0 ...........(25,803) .................0 ..................7,858 ................0 .........33,169 .........33,169 .............590 .....XXX......
82568P 30 4 SHUTTERFLY INC COM......................................... ... 11/05/2010. Various........................................... ........10,275.000 ...........273,377 .........XXX......... ...........156,169 ..............182,998 ........(26,829) ...................0 ..................0 ...........(26,829) .................0 ...............156,169 ................0 .......117,208 .......117,208 .................0 .....XXX......
826552 10 1 SIGMA ALDRICH CORP COM................................ ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............253.000 .............13,394 .........XXX......... ...............2,278 ................12,789 ........(10,511) ...................0 ..................0 ...........(10,511) .................0 ..................2,278 ................0 .........11,115 .........11,115 ...............40 .....XXX......
826552 10 1 SIGMA ALDRICH CORP COM................................ ... 10/01/2010. Hmk Found Health High Five.......... ..........2,477.000 ...........149,561 .........XXX......... .............22,305 ..............125,212 ......(102,907) ...................0 ..................0 .........(102,907) .................0 .................22,305 ................0 .......127,256 .......127,256 ..........1,189 .....XXX......
826919 10 2 SILICON LABORATORIES IN................................. ... 03/24/2010. Various........................................... ..........4,610.000 ...........222,662 .........XXX......... ...........113,044 ..............223,032 ......(109,988) ...................0 ..................0 .........(109,988) .................0 ...............113,044 ................0 .......109,618 .......109,618 .................0 .....XXX......
828806 10 9 SIMON PROPERTY GROUP IN.............................. ... 12/17/2010. Various........................................... .............719.000 .............57,842 .........XXX......... .............25,838 ................57,347 ........(31,509) ...................0 ..................0 ...........(31,509) .................0 .................25,838 ................0 .........32,004 .........32,004 .............526 .....XXX......

83088M 10 2 SKYWORKS SOLUTIONS INC............................... ... 02/05/2010. INSTINET CORPORATION............ .............600.000 ...............7,995 .........XXX......... ...............7,215 ..................8,514 ..........(1,299) ...................0 ..................0 .............(1,299) .................0 ..................7,215 ................0 ..............780 ..............780 .................0 .....XXX......
832110 10 0 SMITH INTL INC..................................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............579.000 .............24,874 .........XXX......... .............15,515 ................15,731 .............(217) ...................0 ..................0 ...............(217) .................0 .................15,515 ................0 ...........9,359 ...........9,359 .................0 .....XXX......
832110 10 0 SMITH INTL INC..................................................... ... 08/30/2010. Tax Free Exchange........................ ..........5,045.000 ...........135,184 .........XXX......... ...........135,184 ..............137,073 ..........(1,888) ...................0 ..................0 .............(1,888) .................0 ...............135,184 ................0 ..................0 ..................0 ..........1,211 .....XXX......
832696 40 5 SMUCKER CO COM............................................... ... 03/05/2010. Various........................................... ..........8,034.000 ...........498,524 .........XXX......... ...........333,828 ..............496,100 ......(162,271) ...................0 ..................0 .........(162,271) .................0 ...............333,828 ................0 .......164,695 .......164,695 ...............82 .....XXX......
833034 10 1 SNAP ON INC COM................................................ ... 09/17/2010. Various........................................... .............342.000 .............15,090 .........XXX......... ...............7,170 ................14,453 ..........(7,283) ...................0 ..................0 .............(7,283) .................0 ..................7,170 ................0 ...........7,921 ...........7,921 .............169 .....XXX......
835451 10 5 SONIC CORP COM................................................ ... 02/11/2010. BNYBROKERAGELLC NEWYORK ..........3,200.000 .............26,616 .........XXX......... .............27,734 ................32,224 ..........(4,490) ...................0 ..................0 .............(4,490) .................0 .................27,734 ................0 ..........(1,118) ..........(1,118) .................0 .....XXX......
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835470 10 5 SONICWALL INC COM........................................... ... 06/11/2010. Various........................................... ..........2,900.000 .............32,609 .........XXX......... .............12,965 ................22,069 ..........(9,104) ...................0 ..................0 .............(9,104) .................0 .................12,965 ................0 .........19,644 .........19,644 .................0 .....XXX......
83616T 10 8 SOURCEFIRE INC COM......................................... ... 07/22/2010. Various........................................... ..........9,685.000 ...........169,498 .........XXX......... .............97,295 ..............258,977 ......(161,682) ...................0 ..................0 .........(161,682) .................0 .................97,295 ................0 .........72,203 .........72,203 .................0 .....XXX......
842587 10 7 SOUTHERN CO...................................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N..........1,865.000 .............60,071 .........XXX......... .............21,896 ................62,142 ........(40,246) ...................0 ..................0 ...........(40,246) .................0 .................21,896 ................0 .........38,175 .........38,175 .............816 .....XXX......
844741 10 8 SOUTHWEST AIRLINES......................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N..........1,751.000 .............22,185 .........XXX......... ...............8,095 ................20,014 ........(11,919) ...................0 ..................0 ...........(11,919) .................0 ..................8,095 ................0 .........14,090 .........14,090 ...............16 .....XXX......
845467 10 9 SOUTHWESTERN ENERGY CO............................ ... 12/17/2010. Various........................................... ..........1,008.000 .............42,709 .........XXX......... .............46,398 ................48,586 ..........(2,187) ...................0 ..................0 .............(2,187) .................0 .................46,398 ................0 ..........(3,689) ..........(3,689) .................0 .....XXX......
847560 10 9 SPECTRA ENERGY CORP COM........................... ... 12/17/2010. Various........................................... ..........2,106.000 .............46,510 .........XXX......... .............15,254 ................43,194 ........(27,940) ...................0 ..................0 ...........(27,940) .................0 .................15,254 ................0 .........31,256 .........31,256 .............648 .....XXX......
847788 10 6 SPEEDWAY MOTORSPORTS IN........................... ... 08/12/2010. KNIGHT SECURITIES BROADCORT CA.............700.000 ...............9,825 .........XXX......... .............11,108 ................12,334 ..........(1,226) ...................0 ..................0 .............(1,226) .................0 .................11,108 ................0 ..........(1,283) ..........(1,283) .............140 .....XXX......
852061 10 0 SPRINT NEXTEL CORP COM................................ ... 12/17/2010. Various........................................... ........18,032.000 .............65,853 .........XXX......... .............67,002 ................65,997 ...........1,004 ...................0 ..................0 ..............1,004 .................0 .................67,002 ................0 ..........(1,148) ..........(1,148) .................0 .....XXX......
852857 20 0 STAMPS.COM INC COM........................................ ... 03/04/2010. STATE STREET BROKERAGE SERVICE.............600.000 ...............5,810 .........XXX......... ...............5,997 ..................5,400 ..............597 ...................0 ..................0 .................597 .................0 ..................5,997 ................0 .............(188) .............(188) .................0 .....XXX......
854616 10 9 STANLEY BLACK & DECKER................................. ... 03/05/2010. Various........................................... ..........2,471.000 ...........144,487 .........XXX......... .............99,425 ..............127,281 ........(27,856) ...................0 ..................0 ...........(27,856) .................0 .................99,425 ................0 .........45,061 .........45,061 .............815 .....XXX......
854616 10 9 STANLEY BLACK & DECKER................................. ... 03/15/2010. Tax Free Exchange........................ ........16,956.000 ...........714,253 .........XXX......... ...........714,253 ..............873,404 ......(159,151) ...................0 ..................0 .........(159,151) .................0 ...............714,253 ................0 ..................0 ..................0 ..........5,595 .....XXX......
855030 10 2 STAPLES INC......................................................... ... 12/17/2010. Various........................................... ..........2,685.000 .............60,791 .........XXX......... .............39,123 ................66,024 ........(26,902) ...................0 ..................0 ...........(26,902) .................0 .................39,123 ................0 .........21,669 .........21,669 .............336 .....XXX......
855244 10 9 STARBUCKS CORP............................................... ... 12/17/2010. Various........................................... ..........2,137.000 .............51,978 .........XXX......... .............18,432 ................49,279 ........(30,848) ...................0 ..................0 ...........(30,848) .................0 .................18,432 ................0 .........33,547 .........33,547 ...............79 .....XXX......
85590A 40 1 STARWOOD HOTELS & RESOR............................ ... 12/17/2010. Various........................................... .............427.000 .............18,014 .........XXX......... .............11,582 ................15,615 ..........(4,033) ...................0 ..................0 .............(4,033) .................0 .................11,582 ................0 ...........6,432 ...........6,432 ...............91 .....XXX......
857477 10 3 STATE STREET CORP........................................... ... 12/17/2010. Various........................................... ..........1,154.000 .............52,646 .........XXX......... .............29,648 ................50,245 ........(20,597) ...................0 ..................0 ...........(20,597) .................0 .................29,648 ................0 .........22,997 .........22,997 ...............13 .....XXX......
858912 10 8 STERICYCLE INC................................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............181.000 .............10,016 .........XXX......... .............10,373 ..................9,986 ..............387 ...................0 ..................0 .................387 .................0 .................10,373 ................0 .............(357) .............(357) .................0 .....XXX......
863667 10 1 STRYKER CORP.................................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............742.000 .............40,832 .........XXX......... .............19,366 ................37,375 ........(18,008) ...................0 ..................0 ...........(18,008) .................0 .................19,366 ................0 .........21,466 .........21,466 .............111 .....XXX......
863902 10 2 STUDENT LOAN CORP.......................................... ... 04/22/2010. INVESTMENT TECHNOLOGY GROUPS N.............300.000 ...............9,142 .........XXX......... .............14,514 ................13,971 ..............543 ...................0 ..................0 .................543 .................0 .................14,514 ................0 ..........(5,372) ..........(5,372) .............105 .....XXX......
866810 20 3 SUN MICROSYSTEMS COM.................................. ... 01/28/2010. DIRECT.......................................... ........17,283.000 ...........164,189 .........XXX......... ...........161,176 ..............161,942 .............(766) ...................0 ..................0 ...............(766) .................0 ...............161,176 ................0 ...........3,012 ...........3,012 .................0 .....XXX......
86764P 10 9 SUNOCO INC COM................................................ ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............405.000 .............11,826 .........XXX......... ...............4,891 ................10,571 ..........(5,679) ...................0 ..................0 .............(5,679) .................0 ..................4,891 ................0 ...........6,934 ...........6,934 ...............61 .....XXX......
867914 10 3 SUNTRUST BANK.................................................. ... 12/17/2010. Various........................................... ........38,376.000 ...........957,647 .........XXX......... ...........575,149 ..............778,649 ......(203,500) ...................0 ..................0 .........(203,500) .................0 ...............575,149 ................0 .......382,498 .......382,498 .............295 .....XXX......
86800U 10 4 SUPER MICRO COMPUTER IN.............................. ... 02/05/2010. Various........................................... ..........1,300.000 .............16,665 .........XXX......... .............10,772 ................14,456 ..........(3,684) ...................0 ..................0 .............(3,684) .................0 .................10,772 ................0 ...........5,893 ...........5,893 .................0 .....XXX......
871130 10 0 SYBASE INC COM.................................................. ... 02/18/2010. PULSE TRADING LLC................... ..........4,300.000 ...........187,125 .........XXX......... ...........134,113 ..............186,620 ........(52,507) ...................0 ..................0 ...........(52,507) .................0 ...............134,113 ................0 .........53,013 .........53,013 .................0 .....XXX......
871503 10 8 SYMANTEC CORP COM........................................ ... 12/17/2010. Various........................................... ..........2,639.000 .............44,113 .........XXX......... .............46,461 ................47,212 .............(750) ...................0 ..................0 ...............(750) .................0 .................46,461 ................0 ..........(2,349) ..........(2,349) .................0 .....XXX......
871543 10 4 SYMMETRICOM INC COM..................................... ... 08/17/2010. KNIGHT SECURITIES BROADCORT CA.............980.000 ...............4,920 .........XXX......... ...............5,152 ..................5,096 ................56 ...................0 ..................0 ...................56 .................0 ..................5,152 ................0 .............(232) .............(232) .................0 .....XXX......
871607 10 7 SYNOPSYS INC COM............................................ ... 02/18/2010. Various........................................... ..........7,700.000 ...........167,814 .........XXX......... ...........151,310 ..............171,556 ........(20,246) ...................0 ..................0 ...........(20,246) .................0 ...............151,310 ................0 .........16,504 .........16,504 .................0 .....XXX......
87161C 10 5 SYNOVUS FINANCIAL CORP................................ ... 01/06/2010. SJ LEVINSON AND SONS LLC..... ........98,500.000 ...........223,530 .........XXX......... ...........386,486 ..............201,925 .......184,561 ...................0 ..................0 ..........184,561 .................0 ...............386,486 ................0 ......(162,956) ......(162,956) .............985 .....XXX......
87163F 10 6 SYNIVERSE HOLDINGS INC.................................. ... 12/14/2010. Various........................................... ........56,900.000 ........1,587,681 .........XXX......... ........1,006,676 ..............994,612 .........12,064 ...................0 ..................0 ............12,064 .................0 ............1,006,676 ................0 .......581,004 .......581,004 .................0 .....XXX......
871829 10 7 SYSCO CORP......................................................... ... 12/17/2010. Various........................................... ..........1,604.000 .............46,001 .........XXX......... ...............9,929 ................44,816 ........(34,887) ...................0 ..................0 ...........(34,887) .................0 ..................9,929 ................0 .........36,072 .........36,072 .............482 .....XXX......
871851 10 1 SYSTEMAX INC COM............................................. ... 03/11/2010. Various........................................... .............600.000 .............12,161 .........XXX......... ...............7,850 ..................9,426 ..........(1,576) ...................0 ..................0 .............(1,576) .................0 ..................7,850 ................0 ...........4,310 ...........4,310 .................0 .....XXX......
872375 10 0 TECO ENERGY INC COM...................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............649.000 .............10,241 .........XXX......... .............10,511 ................10,527 ...............(16) ...................0 ..................0 .................(16) .................0 .................10,511 ................0 .............(270) .............(270) .............130 .....XXX......
872386 10 7 TESSCO TECHNOLOGIES INC.............................. ... 10/08/2010. Various........................................... .............239.000 ...............5,723 .........XXX......... ...............2,237 ..................3,857 ..........(1,620) ...................0 ..................0 .............(1,620) .................0 ..................2,237 ................0 ...........3,486 ...........3,486 ...............84 .....XXX......
87240R 10 7 TFS FINANCIAL CORP COM.................................. ... 01/06/2010. LYNCH JONES & RYAN INC......... .............600.000 ...............7,452 .........XXX......... ...............7,117 ..................7,284 .............(167) ...................0 ..................0 ...............(167) .................0 ..................7,117 ................0 ..............335 ..............335 .................0 .....XXX......
872540 10 9 TJX COS INC.......................................................... ... 09/17/2010. Various........................................... ..........1,311.000 .............55,545 .........XXX......... ...............3,528 ................47,917 ........(44,389) ...................0 ..................0 ...........(44,389) .................0 ..................3,528 ................0 .........52,017 .........52,017 .............225 .....XXX......
872540 10 9 TJX COS INC.......................................................... ... 10/01/2010. Hmk Found Health High Five.......... ..........7,707.000 ...........343,963 .........XXX......... .............27,402 ..............281,691 ......(254,289) ...................0 ..................0 .........(254,289) .................0 .................27,402 ................0 .......316,562 .......316,562 ..........3,237 .....XXX......
87264S 10 6 TRW AUTOMOTIVE HOLDINGS............................ ... 11/11/2010. Various........................................... ..........2,700.000 ...........127,086 .........XXX......... .............53,932 ................64,476 ........(10,544) ...................0 ..................0 ...........(10,544) .................0 .................53,932 ................0 .........73,154 .........73,154 .................0 .....XXX......
87612E 10 6 TARGET CORP COM............................................. ... 09/17/2010. Various........................................... ..........2,437.000 ...........130,278 .........XXX......... .............18,325 ..............117,878 ........(99,553) ...................0 ..................0 ...........(99,553) .................0 .................18,325 ................0 .......111,953 .......111,953 .............554 .....XXX......
87612E 10 6 TARGET CORP COM............................................. ... 10/01/2010. Hmk Found Health High Five.......... ..........9,853.000 ...........526,544 .........XXX......... .............61,028 ..............476,590 ......(415,562) ...................0 ..................0 .........(415,562) .................0 .................61,028 ................0 .......465,516 .......465,516 ..........5,813 .....XXX......
878311 10 9 TECHTEAM GLOBAL INC COM............................. ... 11/04/2010. UBS SECURITIES LLC.................. .............600.000 ...............4,971 .........XXX......... ...............2,663 ..................4,566 ..........(1,903) ...................0 ..................0 .............(1,903) .................0 ..................2,663 ................0 ...........2,308 ...........2,308 .................0 .....XXX......
878377 10 0 TECHNE CORP COM............................................. ... 03/04/2010. MERRILLLYNCHPIERCEFENNERSM.............280.000 .............18,325 .........XXX......... .............12,292 ................19,197 ..........(6,905) ...................0 ..................0 .............(6,905) .................0 .................12,292 ................0 ...........6,033 ...........6,033 ...............73 .....XXX......
879101 10 3 TEKELEC COM....................................................... ... 09/13/2010. Various........................................... ..........3,600.000 .............40,459 .........XXX......... .............44,442 ................55,008 ........(10,566) ...................0 ..................0 ...........(10,566) .................0 .................44,442 ................0 ..........(3,983) ..........(3,983) .................0 .....XXX......
879433 10 0 TELEPHONE AND DATA SYST.............................. ... 03/04/2010. Various........................................... ..........2,400.000 .............75,653 .........XXX......... .............68,283 ................81,408 ........(13,125) ...................0 ..................0 ...........(13,125) .................0 .................68,283 ................0 ...........7,370 ...........7,370 .................0 .....XXX......
879664 10 0 TELLABS INC......................................................... ... 12/17/2010. Various........................................... ..........1,074.000 ...............7,786 .........XXX......... ...............5,978 ..................6,100 .............(123) ...................0 ..................0 ...............(123) .................0 ..................5,978 ................0 ...........1,809 ...........1,809 ...............72 .....XXX......
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88033G 10 0 TENET HEALTHCARE CORP................................. ... 12/17/2010. Various........................................... ..........1,986.000 .............11,110 .........XXX......... ...............9,743 ................10,705 .............(962) ...................0 ..................0 ...............(962) .................0 ..................9,743 ................0 ...........1,368 ...........1,368 .................0 .....XXX......
88076W 10 3 TERADATA CORP COM......................................... ... 12/17/2010. Various........................................... .............580.000 .............18,777 .........XXX......... ...............5,872 ................18,229 ........(12,357) ...................0 ..................0 ...........(12,357) .................0 ..................5,872 ................0 .........12,905 .........12,905 .................0 .....XXX......
880770 10 2 TERADYNE INC COM............................................. ... 11/18/2010. Various........................................... ..........9,044.000 ...........104,780 .........XXX......... .............62,426 ................97,042 ........(34,616) ...................0 ..................0 ...........(34,616) .................0 .................62,426 ................0 .........42,354 .........42,354 .................0 .....XXX......
881609 10 1 TESORO CORP COM............................................. ... 12/17/2010. GOLDMAN SACHS & CO NY......... .............213.000 ...............3,715 .........XXX......... ...............2,770 ..................2,886 .............(116) ...................0 ..................0 ...............(116) .................0 ..................2,770 ................0 ..............944 ..............944 .................0 .....XXX......
88162F 10 5 TETRA TECHNOLOGIES INC................................. ... 03/23/2010. Jones Trading Instl SV CS LLC...... ..........3,680.000 .............46,601 .........XXX......... .............35,821 ................40,774 ..........(4,953) ...................0 ..................0 .............(4,953) .................0 .................35,821 ................0 .........10,780 .........10,780 .................0 .....XXX......
88162G 10 3 TETRA TECH INC COM.......................................... ... 03/04/2010. MERRILLLYNCHPIERCEFENNERSM.............745.000 .............15,513 .........XXX......... .............21,090 ................20,242 ..............848 ...................0 ..................0 .................848 .................0 .................21,090 ................0 ..........(5,577) ..........(5,577) .................0 .....XXX......
88164L 10 0 TESSERA TECHNOLOGIES IN.............................. ... 05/13/2010. Various........................................... ..........9,870.000 ...........186,539 .........XXX......... ...........130,402 ..............229,675 ........(99,273) ...................0 ..................0 ...........(99,273) .................0 ...............130,402 ................0 .........56,137 .........56,137 .................0 .....XXX......
882508 10 4 TEXAS INSTRUMENTS INC C............................... ... 09/17/2010. Various........................................... ..........4,174.000 ...........104,351 .........XXX......... .............11,318 ..............108,774 ........(97,456) ...................0 ..................0 ...........(97,456) .................0 .................11,318 ................0 .........93,032 .........93,032 .............679 .....XXX......
882508 10 4 TEXAS INSTRUMENTS INC C............................... ... 10/01/2010. Hmk Found Health High Five.......... ........19,392.000 ...........526,299 .........XXX......... .............70,306 ..............505,356 ......(435,050) ...................0 ..................0 .........(435,050) .................0 .................70,306 ................0 .......455,993 .......455,993 ..........6,981 .....XXX......
883203 10 1 TEXTRON INC COM............................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............516.000 .............11,249 .........XXX......... ...............4,645 ..................9,706 ..........(5,061) ...................0 ..................0 .............(5,061) .................0 ..................4,645 ................0 ...........6,603 ...........6,603 ...............10 .....XXX......
883556 10 2 THERMO FISHER SCIENTIFI................................. ... 12/17/2010. Various........................................... ..........1,122.000 .............56,752 .........XXX......... .............23,035 ................53,508 ........(30,473) ...................0 ..................0 ...........(30,473) .................0 .................23,035 ................0 .........33,717 .........33,717 .................0 .....XXX......
88579Y 10 1 3M CO COM............................................................ ... 03/05/2010. Various........................................... ..........1,695.000 ...........139,394 .........XXX......... .............41,044 ..............140,126 ........(99,081) ...................0 ..................0 ...........(99,081) .................0 .................41,044 ................0 .........98,350 .........98,350 .............837 .....XXX......
886547 10 8 TIFFANY & CO COM.............................................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............303.000 .............13,917 .........XXX......... ...............9,776 ................13,029 ..........(3,253) ...................0 ..................0 .............(3,253) .................0 ..................9,776 ................0 ...........4,140 ...........4,140 ...............52 .....XXX......
887098 10 1 TIMBERLAND BANCORP INC................................ ... 05/12/2010. CREDIT SUISSE FIRST BOSTON COR.............400.000 ...............1,682 .........XXX......... ...............1,895 ..................1,776 ..............119 ...................0 ..................0 .................119 .................0 ..................1,895 ................0 .............(213) .............(213) .................4 .....XXX......
887317 30 3 TIME WARNER INC COM....................................... ... 12/17/2010. Various........................................... ..........3,969.000 ...........121,566 .........XXX......... ...........139,879 ..............115,657 .........47,323 ...................0 .........23,100 ............24,223 .................0 ...............139,879 ................0 ........(18,314) ........(18,314) ..........1,236 .....XXX......
88732J 20 7 TIME WARNER CABLE INC C................................ ... 12/17/2010. Various........................................... .............797.000 .............38,751 .........XXX......... .............23,216 ................32,988 ..........(9,772) ...................0 ..................0 .............(9,772) .................0 .................23,216 ................0 .........15,535 .........15,535 .............338 .....XXX......
891027 10 4 TORCHMARK CORP.............................................. ... 12/17/2010. Various........................................... .............326.000 .............16,919 .........XXX......... ...............7,043 ................14,328 ..........(7,284) ...................0 ..................0 .............(7,284) .................0 ..................7,043 ................0 ...........9,875 ...........9,875 ...............89 .....XXX......
891906 10 9 TOTAL SYSTEM SERVICES I................................. ... 12/17/2010. Various........................................... ..........1,137.000 .............17,003 .........XXX......... .............19,995 ................19,636 ..............359 ...................0 ..................0 .................359 .................0 .................19,995 ................0 ..........(2,992) ..........(2,992) .............174 .....XXX......
89417E 10 9 TRAVELERS COMPANIES INC.............................. ... 12/17/2010. Various........................................... ........18,094.000 ...........910,727 .........XXX......... ...........763,357 ..............902,167 ......(138,810) ...................0 ..................0 .........(138,810) .................0 ...............763,357 ................0 .......147,371 .......147,371 ..........1,251 .....XXX......
89674K 10 3 TRIQUINT SEMICONDUCTOR............................... ... 03/04/2010. STATE STREET BROKERAGE SERVICE..........7,800.000 .............55,416 .........XXX......... .............28,966 ................46,800 ........(17,834) ...................0 ..................0 ...........(17,834) .................0 .................28,966 ................0 .........26,450 .........26,450 .................0 .....XXX......
896818 10 1 TRIUMPH GROUP INC. COM................................. ... 05/10/2010. DIRECT.......................................... .............190.000 .............13,789 .........XXX......... ...............9,210 ..................9,168 ................43 ...................0 ..................0 ...................43 .................0 ..................9,210 ................0 ...........4,579 ...........4,579 .................8 .....XXX......
901109 10 8 TUTOR PERINI CORP COM................................... ... 02/11/2010. Various........................................... ..........1,980.000 .............38,992 .........XXX......... .............41,702 ................35,798 ...........5,903 ...................0 ..................0 ..............5,903 .................0 .................41,702 ................0 ..........(2,710) ..........(2,710) .................0 .....XXX......
902494 10 3 TYSON FOODS INC COM CL................................. ... 12/17/2010. Various........................................... .............909.000 .............15,653 .........XXX......... .............11,068 ................11,153 ...............(86) ...................0 ..................0 .................(86) .................0 .................11,068 ................0 ...........4,586 ...........4,586 ...............59 .....XXX......
902973 30 4 US BANCORP COM................................................ ... 12/17/2010. Various........................................... ..........4,933.000 ...........123,352 .........XXX......... ...........111,387 ..............111,042 ..............345 ...................0 ..................0 .................345 .................0 ...............111,387 ................0 .........11,965 .........11,965 .............254 .....XXX......
90385D 10 7 ULTIMATE SOFTWARE GROUP............................ ... 11/03/2010. Various........................................... ..........3,980.000 ...........156,060 .........XXX......... .............51,648 ..............116,893 ........(65,245) ...................0 ..................0 ...........(65,245) .................0 .................51,648 ................0 .......104,413 .......104,413 .................0 .....XXX......
907818 10 8 UNION PACIFIC CORP COM................................. ... 12/17/2010. Various........................................... ..........9,335.000 ...........616,982 .........XXX......... ...........510,087 ..............596,507 ........(86,420) ...................0 ..................0 ...........(86,420) .................0 ...............510,087 ................0 .......106,896 .......106,896 ..........3,137 .....XXX......
909205 10 6 UNISOURCE ENERGY CORP C............................ ... 03/11/2010. Various........................................... ..........1,100.000 .............34,893 .........XXX......... .............32,429 ................35,409 ..........(2,980) ...................0 ..................0 .............(2,980) .................0 .................32,429 ................0 ...........2,464 ...........2,464 .............429 .....XXX......
911312 10 6 UNITED PARCEL SERVICE C................................ ... 12/17/2010. Various........................................... ..........2,518.000 ...........150,192 .........XXX......... ...........161,173 ..............144,458 .........16,715 ...................0 ..................0 ............16,715 .................0 ...............161,173 ................0 ........(10,980) ........(10,980) ..........1,296 .....XXX......
912909 10 8 UNITED STATES STEEL COR............................... ... 03/05/2010. Various........................................... .............726.000 .............38,395 .........XXX......... ...............9,525 ................40,017 ........(30,492) ...................0 ..................0 ...........(30,492) .................0 ..................9,525 ................0 .........28,870 .........28,870 ...............36 .....XXX......
913004 10 7 UNITED STATIONERS INC C................................. ... 02/25/2010. CREDIT SUISSE FIRST BOSTON COR..........1,300.000 .............74,732 .........XXX......... .............25,529 ................73,951 ........(48,422) ...................0 ..................0 ...........(48,422) .................0 .................25,529 ................0 .........49,203 .........49,203 .................0 .....XXX......
913017 10 9 UNITED TECHNOLOGIES COR............................. ... 03/05/2010. Various........................................... ..........2,267.000 ...........160,393 .........XXX......... .............13,888 ..............157,352 ......(143,464) ...................0 ..................0 .........(143,464) .................0 .................13,888 ................0 .......146,505 .......146,505 .............878 .....XXX......
913017 10 9 UNITED TECHNOLOGIES COR............................. ... 10/01/2010. Hmk Found Health High Five.......... ........12,105.000 ...........862,239 .........XXX......... .............77,736 ..............840,208 ......(762,473) ...................0 ..................0 .........(762,473) .................0 .................77,736 ................0 .......784,504 .......784,504 ........15,434 .....XXX......
91324P 10 2 UNITED HEALTH GROUP INC............................... ... 12/17/2010. Various........................................... ..........4,082.000 ...........136,845 .........XXX......... ...........128,729 ..............124,419 ...........4,309 ...................0 ..................0 ..............4,309 .................0 ...............128,729 ................0 ...........8,117 ...........8,117 .............355 .....XXX......
913275 10 3 UNITRIN INC COM................................................. ... 08/18/2010. Various........................................... ..........2,100.000 .............51,398 .........XXX......... .............36,808 ................46,305 ..........(9,497) ...................0 ..................0 .............(9,497) .................0 .................36,808 ................0 .........14,590 .........14,590 ..........1,386 .....XXX......
913483 10 3 UNIVERSAL ELECTRONICS I................................ ... 01/27/2010. CREDIT SUISSE FIRST BOSTON COR.............250.000 ...............6,179 .........XXX......... ...............5,082 ..................5,805 .............(723) ...................0 ..................0 ...............(723) .................0 ..................5,082 ................0 ...........1,097 ...........1,097 .................0 .....XXX......
913903 10 0 UNIVERSAL HLTH SVCS DEL................................ ... 07/30/2010. PULSE TRADING LLC................... .............280.000 .............10,029 .........XXX......... ...............9,265 ..................8,540 ..............725 ...................0 ..................0 .................725 .................0 ..................9,265 ................0 ..............764 ..............764 ...............28 .....XXX......
91529Y 10 6 UNUMPROVIDENT................................................. ... 12/17/2010. Various........................................... ..........5,987.000 ...........132,891 .........XXX......... ...........104,959 ..............116,866 ........(11,907) ...................0 ..................0 ...........(11,907) .................0 ...............104,959 ................0 .........27,932 .........27,932 ..........1,900 .....XXX......
918204 10 8 VF CORP................................................................ ... 09/17/2010. Various........................................... .............265.000 .............20,792 .........XXX......... ...............6,829 ................19,409 ........(12,580) ...................0 ..................0 ...........(12,580) .................0 ..................6,829 ................0 .........13,963 .........13,963 .............236 .....XXX......
91913Y 10 0 VALERO ENERGY CORP....................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N..........1,256.000 .............24,567 .........XXX......... .............20,957 ................21,038 ...............(81) ...................0 ..................0 .................(81) .................0 .................20,957 ................0 ...........3,610 ...........3,610 ...............63 .....XXX......
922207 10 5 VARIAN SEMICONDUCTOR EQ............................ ... 01/06/2010. RAYMOND JAMES & ASSOCIATES INC........15,300.000 ...........554,314 .........XXX......... ...........363,799 ..............548,964 ......(185,165) ...................0 ..................0 .........(185,165) .................0 ...............363,799 ................0 .......190,515 .......190,515 .................0 .....XXX......
92220P 10 5 VARIAN MEDICAL SYSTEMS................................. ... 12/17/2010. Various........................................... .............319.000 .............18,615 .........XXX......... .............15,759 ................14,945 ..............814 ...................0 ..................0 .................814 .................0 .................15,759 ................0 ...........2,855 ...........2,855 .................0 .....XXX......
92276F 10 0 VENTAS INC REIT.................................................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............415.000 .............18,720 .........XXX......... ...............9,139 ................18,152 ..........(9,013) ...................0 ..................0 .............(9,013) .................0 ..................9,139 ................0 ...........9,582 ...........9,582 .................0 .....XXX......
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92343E 10 2 VERISIGN INC COM............................................... ... 12/17/2010. Various........................................... ..........8,162.000 ...........201,636 .........XXX......... ...........158,105 ..............197,847 ........(39,742) ...................0 ..................0 ...........(39,742) .................0 ...............158,105 ................0 .........43,532 .........43,532 .............240 .....XXX......
92343V 10 4 VERIZON COMMUNICATIONS............................... ... 12/17/2010. Various........................................... ..........8,063.000 ...........236,288 .........XXX......... ...........219,768 ..............266,692 ........(46,924) ...................0 ..................0 ...........(46,924) .................0 ...............219,768 ................0 .........16,520 .........16,520 ..........4,117 .....XXX......
92343V 10 4 VERIZON COMMUNICATIONS............................... ... 07/02/2010. Spin Off.......................................... ........................... ...........107,820 .........XXX......... ...........107,820 ..............123,627 ........(15,806) ...................0 ..................0 ...........(15,806) .................0 ...............107,820 ................0 ..................0 ..................0 .................0 .....XXX......
92553P 20 1 VIACOM INC COM CL B......................................... ... 12/17/2010. Various........................................... ..........1,745.000 .............53,533 .........XXX......... .............31,852 ................51,879 ........(20,027) ...................0 ..................0 ...........(20,027) .................0 .................31,852 ................0 .........21,681 .........21,681 ...............64 .....XXX......
925811 10 1 VICON INDUSTRIES INC CO................................. ... 06/23/2010. DIRECT.......................................... .............300.000 ...............1,222 .........XXX......... ...............1,961 ..................1,581 ..............380 ...................0 ..................0 .................380 .................0 ..................1,961 ................0 .............(739) .............(739) .................0 .....XXX......
92826C 83 9 VISA INC COM CL A............................................... ... 12/17/2010. Various........................................... ..........1,290.000 ...........109,176 .........XXX......... ...........114,731 ..............112,823 ...........1,908 ...................0 ..................0 ..............1,908 .................0 ...............114,731 ................0 ..........(5,556) ..........(5,556) .............254 .....XXX......
928298 10 8 VISHAY INTERTECHNOLOGY............................... ... 07/07/2010. Spin Off.......................................... ........................... ...............2,065 .........XXX......... ...............2,065 ..................2,524 .............(459) ...................0 ..................0 ...............(459) .................0 ..................2,065 ................0 ..................0 ..................0 .................0 .....XXX......
92864N 10 1 VOLCOM INC COM................................................ ... 11/05/2010. Various........................................... ........18,760.000 ...........312,247 .........XXX......... ...........288,324 ..............314,042 ........(25,718) ...................0 ..................0 ...........(25,718) .................0 ...............288,324 ................0 .........23,923 .........23,923 ..........5,229 .....XXX......
929042 10 9 VORNADO REALTY TRUST RE............................. ... 03/05/2010. Various........................................... .............373.000 .............25,838 .........XXX......... .............25,939 ................26,096 .............(157) ...................0 ..................0 ...............(157) .................0 .................25,939 ................0 .............(101) .............(101) .............242 .....XXX......
929160 10 9 VULCAN MATERIALS............................................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............235.000 .............10,594 .........XXX......... .............11,697 ................12,377 .............(680) ...................0 ..................0 ...............(680) .................0 .................11,697 ................0 ..........(1,104) ..........(1,104) ...............59 .....XXX......
92926K 10 3 WCA WASTE CORP COM...................................... ... 03/17/2010. WEEDEN & CO.............................. .............900.000 ...............4,050 .........XXX......... ...............4,097 ..................3,870 ..............227 ...................0 ..................0 .................227 .................0 ..................4,097 ................0 ...............(47) ...............(47) .................0 .....XXX......
929740 10 8 WABTEC................................................................. ... 03/31/2010. Various........................................... ........12,100.000 ...........511,812 .........XXX......... ...........462,380 ..............494,164 ........(31,784) ...................0 ..................0 ...........(31,784) .................0 ...............462,380 ................0 .........49,432 .........49,432 .............100 .....XXX......
930059 10 0 WADDELL & REED FINANCIA................................ ... 03/25/2010. Various........................................... ..........9,925.000 ...........347,393 .........XXX......... ...........330,692 ..............303,110 .........27,582 ...................0 ..................0 ............27,582 .................0 ...............330,692 ................0 .........16,701 .........16,701 ..........1,886 .....XXX......
931142 10 3 WAL MART STORES INC COM.............................. ... 12/17/2010. Various........................................... ........15,983.000 ...........854,751 .........XXX......... ...........513,845 ..............854,291 ......(340,447) ...................0 ..................0 .........(340,447) .................0 ...............513,845 ................0 .......340,906 .......340,906 ..........7,101 .....XXX......
931422 10 9 WALGREEN CO...................................................... ... 12/17/2010. Various........................................... ..........2,872.000 ...........100,234 .........XXX......... .............14,079 ..............105,460 ........(91,381) ...................0 ..................0 ...........(91,381) .................0 .................14,079 ................0 .........86,155 .........86,155 .............590 .....XXX......
931422 10 9 WALGREEN CO...................................................... ... 10/01/2010. Hmk Found Health High Five.......... ........13,024.000 ...........436,304 .........XXX......... .............61,781 ..............478,241 ......(416,460) ...................0 ..................0 .........(416,460) .................0 .................61,781 ................0 .......374,523 .......374,523 ..........5,861 .....XXX......
934390 40 2 WARNACO GROUP INC COM................................ ... 09/24/2010. Various........................................... ........18,100.000 ...........840,694 .........XXX......... ...........758,558 ..............763,639 ..........(5,081) ...................0 ..................0 .............(5,081) .................0 ...............758,558 ................0 .........82,136 .........82,136 .................0 .....XXX......
939640 10 8 WASHINGTON POST COM CL............................... ... 12/17/2010. Various........................................... ...............34.000 .............14,967 .........XXX......... .............14,908 ................14,946 ...............(39) ...................0 ..................0 .................(39) .................0 .................14,908 ................0 ................59 ................59 .............151 .....XXX......
94106L 10 9 WASTE MANAGEMENT INC CO............................ ... 12/17/2010. Various........................................... ..........1,319.000 .............45,031 .........XXX......... .............43,508 ................44,595 ..........(1,087) ...................0 ..................0 .............(1,087) .................0 .................43,508 ................0 ...........1,523 ...........1,523 .............602 .....XXX......
941848 10 3 WATERS CORP...................................................... ... 09/17/2010. Various........................................... .............341.000 .............22,238 .........XXX......... ...............7,216 ................21,128 ........(13,913) ...................0 ..................0 ...........(13,913) .................0 ..................7,216 ................0 .........15,022 .........15,022 .................0 .....XXX......
942683 10 3 WATSON PHARMACEUTICALS............................. ... 12/17/2010. Various........................................... .............355.000 .............15,136 .........XXX......... .............13,520 ................14,062 .............(541) ...................0 ..................0 ...............(541) .................0 .................13,520 ................0 ...........1,616 ...........1,616 .................0 .....XXX......
943315 10 1 WAUSAU PAPER CORP COM............................... ... 03/12/2010. Labranche Fin Srvc LLC NY........... ..........2,300.000 .............20,970 .........XXX......... .............20,464 ................26,680 ..........(6,216) ...................0 ..................0 .............(6,216) .................0 .................20,464 ................0 ..............506 ..............506 .................0 .....XXX......
94973V 10 7 WELLPOINT INC COM........................................... ... 12/17/2010. Various........................................... ........21,422.000 ........1,183,063 .........XXX......... ........1,060,107 ...........1,248,688 ......(188,581) ...................0 ..................0 .........(188,581) .................0 ............1,060,107 ................0 .......122,956 .......122,956 .................0 .....XXX......
949746 10 1 WELLS FARGO & CO............................................. ... 12/17/2010. Various........................................... ........38,003.000 ........1,054,769 .........XXX......... ...........624,315 ...........1,025,701 ......(401,386) ...................0 ..................0 .........(401,386) .................0 ...............624,315 ................0 .......430,454 .......430,454 ..........3,031 .....XXX......
958102 10 5 WESTERN DIGITAL CORP CO.............................. ... 12/17/2010. Various........................................... .............537.000 .............20,464 .........XXX......... .............14,229 ................23,709 ..........(9,480) ...................0 ..................0 .............(9,480) .................0 .................14,229 ................0 ...........6,235 ...........6,235 .................0 .....XXX......
959802 10 9 WESTERN UNION CO COM................................... ... 12/17/2010. Various........................................... ..........2,818.000 .............45,936 .........XXX......... .............20,865 ................53,119 ........(32,254) ...................0 ..................0 ...........(32,254) .................0 .................20,865 ................0 .........25,071 .........25,071 ...............97 .....XXX......
962166 10 4 WEYERHAEUSER CO COM................................... ... 12/17/2010. Various........................................... .............499.000 .............21,695 .........XXX......... .............21,374 ................21,546 .............(172) ...................0 ..................0 ...............(172) .................0 .................21,374 ................0 ..............321 ..............321 .............171 .....XXX......
963320 10 6 WHIRLPOOL CORP................................................ ... 12/17/2010. Various........................................... .............231.000 .............20,169 .........XXX......... .............12,781 ................18,632 ..........(5,851) ...................0 ..................0 .............(5,851) .................0 .................12,781 ................0 ...........7,387 ...........7,387 .............156 .....XXX......
963801 10 5 WHITE ELECTRONIC DESIGN............................... ... 02/11/2010. BNYBROKERAGELLC NEWYORK ..........1,100.000 ...............5,417 .........XXX......... ...............5,079 ..................5,137 ...............(58) ...................0 ..................0 .................(58) .................0 ..................5,079 ................0 ..............337 ..............337 .................0 .....XXX......
966387 10 2 WHITING PETROLEUM CORP............................... ... 05/04/2010. Various........................................... ........10,500.000 ...........868,377 .........XXX......... ...........596,727 ..............750,225 ......(153,498) ...................0 ..................0 .........(153,498) .................0 ...............596,727 ................0 .......271,650 .......271,650 .................0 .....XXX......
966837 10 6 WHOLE FOODS MARKET INC............................... ... 12/17/2010. Various........................................... .............880.000 .............32,551 .........XXX......... .............23,747 ................24,156 .............(409) ...................0 ..................0 ...............(409) .................0 .................23,747 ................0 ...........8,804 ...........8,804 .................0 .....XXX......
969457 10 0 WILLIAMS COMPANIES INC.................................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N..........1,310.000 .............30,287 .........XXX......... .............27,085 ................27,615 .............(530) ...................0 ..................0 ...............(530) .................0 .................27,085 ................0 ...........3,202 ...........3,202 .................0 .....XXX......

97381W 10 4 WINDSTREAM CORP COM.................................... ... 12/17/2010. Various........................................... ..........1,221.000 .............12,991 .........XXX......... ...............6,460 ................13,419 ..........(6,959) ...................0 ..................0 .............(6,959) .................0 ..................6,460 ................0 ...........6,531 ...........6,531 .............376 .....XXX......
976657 10 6 WISCONSIN ENERGY CORP................................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............336.000 .............16,776 .........XXX......... .............14,441 ................16,743 ..........(2,302) ...................0 ..................0 .............(2,302) .................0 .................14,441 ................0 ...........2,335 ...........2,335 .............134 .....XXX......
981419 10 4 WORLD ACCEPTANCE CORP C........................... ... 01/19/2010. BNYBROKERAGELLC NEWYORK .............250.000 ...............9,724 .........XXX......... ...............6,279 ..................8,958 ..........(2,679) ...................0 ..................0 .............(2,679) .................0 ..................6,279 ................0 ...........3,445 ...........3,445 .................0 .....XXX......

98310W 10 8 WYNDHAM WORLDWIDE CORP........................... ... 12/17/2010. Various........................................... .............497.000 .............12,409 .........XXX......... .............10,380 ................10,024 ..............356 ...................0 ..................0 .................356 .................0 .................10,380 ................0 ...........2,029 ...........2,029 ...............86 .....XXX......
983134 10 7 WYNN RESORTS LTD COM.................................. ... 12/17/2010. Various........................................... .............162.000 .............11,344 .........XXX......... ...............6,132 ..................9,433 ..........(3,302) ...................0 ..................0 .............(3,302) .................0 ..................6,132 ................0 ...........5,213 ...........5,213 ...............85 .....XXX......
98385X 10 6 XTO ENERGY INC.................................................. ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N..........1,382.000 .............64,691 .........XXX......... .............27,925 ................64,304 ........(36,380) ...................0 ..................0 ...........(36,380) .................0 .................27,925 ................0 .........36,766 .........36,766 .............173 .....XXX......
98385X 10 6 XTO ENERGY INC.................................................. ... 06/28/2010. Tax Free Exchange........................ ........11,781.000 ...........390,843 .........XXX......... ...........390,843 ..............548,170 ......(157,327) ...................0 ..................0 .........(157,327) .................0 ...............390,843 ................0 ..................0 ..................0 ..........4,418 .....XXX......
98389B 10 0 XCEL ENERGY INC................................................ ... 12/17/2010. Various........................................... ..........1,251.000 .............26,894 .........XXX......... .............27,004 ................26,546 ..............457 ...................0 ..................0 .................457 .................0 .................27,004 ................0 .............(110) .............(110) .............424 .....XXX......
983919 10 1 XILINX INC COM.................................................... ... 09/17/2010. Various........................................... .............966.000 .............25,737 .........XXX......... .............23,808 ................24,208 .............(400) ...................0 ..................0 ...............(400) .................0 .................23,808 ................0 ...........1,929 ...........1,929 .............261 .....XXX......
984121 10 3 XEROX CORP COM............................................... ... 12/17/2010. Various........................................... ..........3,910.000 .............39,115 .........XXX......... .............32,711 ................33,080 .............(369) ...................0 ..................0 ...............(369) .................0 .................32,711 ................0 ...........6,404 ...........6,404 .............204 .....XXX......
984332 10 6 YAHOO! INC........................................................... ... 12/17/2010. Various........................................... ..........5,189.000 .............82,247 .........XXX......... .............72,312 ................87,071 ........(14,759) ...................0 ..................0 ...........(14,759) .................0 .................72,312 ................0 ...........9,935 ...........9,935 .................0 .....XXX......
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988498 10 1 YUM BRANDS INC COM........................................ ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N..........1,202.000 .............41,901 .........XXX......... ...............4,001 ................42,034 ........(38,033) ...................0 ..................0 ...........(38,033) .................0 ..................4,001 ................0 .........37,900 .........37,900 .............252 .....XXX......
988498 10 1 YUM BRANDS INC COM........................................ ... 10/01/2010. Hmk Found Health High Five.......... ..........9,361.000 ...........431,168 .........XXX......... .............33,729 ..............327,354 ......(293,625) ...................0 ..................0 .........(293,625) .................0 .................33,729 ................0 .......397,439 .......397,439 ..........5,897 .....XXX......
98956P 10 2 ZIMMER HLDGS INC.............................................. ... 06/18/2010. Various........................................... .............795.000 .............46,182 .........XXX......... ...............6,184 ................46,992 ........(40,809) ...................0 ..................0 ...........(40,809) .................0 ..................6,184 ................0 .........39,998 .........39,998 .................0 .....XXX......
98956P 10 2 ZIMMER HLDGS INC.............................................. ... 10/01/2010. Hmk Found Health High Five.......... ..........2,712.000 ...........141,919 .........XXX......... .............19,614 ..............160,306 ......(140,692) ...................0 ..................0 .........(140,692) .................0 .................19,614 ................0 .......122,305 .......122,305 .................0 .....XXX......
989701 10 7 ZIONS BANCORP................................................... ... 03/05/2010. INVESTMENT TECHNOLOGY GROUPS N.............553.000 .............10,358 .........XXX......... ...............7,253 ..................7,095 ..............158 ...................0 ..................0 .................158 .................0 ..................7,253 ................0 ...........3,105 ...........3,105 .................6 .....XXX......
98975F 10 1 ZORAN CORP. COM.............................................. ... 08/04/2010. NATIONALFINLSVCSCORP NEWY ..........2,900.000 .............25,294 .........XXX......... .............26,429 ................32,045 ..........(5,616) ...................0 ..................0 .............(5,616) .................0 .................26,429 ................0 ..........(1,135) ..........(1,135) .................0 .....XXX......
989817 10 1 ZUMIEZ INC COM.................................................. ... 12/02/2010. Various........................................... ........22,921.000 ...........546,468 .........XXX......... ...........302,045 ..............291,555 .........10,490 ...................0 ..................0 ............10,490 .................0 ...............302,045 ................0 .......244,423 .......244,423 .................0 .....XXX......
98985T 10 9 ZYMOGENETICS INC COM.................................... ... 10/14/2010. DIRECT.......................................... ........10,635.000 ...........103,691 .........XXX......... .............70,616 ................67,958 ...........2,659 ...................0 ..................0 ..............2,659 .................0 .................70,616 ................0 .........33,075 .........33,075 .................0 .....XXX......
85472N 10 9 STANTEC INC COM............................................... I.. 05/21/2010. Various........................................... ..........9,395.000 ...........232,587 .........XXX......... ...........163,425 ..............270,952 ......(107,527) ...................0 ..................0 .........(107,527) .................0 ...............163,425 ................0 .........69,162 .........69,162 .................0 .....XXX......
143658 30 0 CARNIVAL CORP PAIRED CT................................ R 12/17/2010. Various........................................... ..........1,087.000 .............40,838 .........XXX......... .............35,018 ................34,447 ..............571 ...................0 ..................0 .................571 .................0 .................35,018 ................0 ...........5,819 ...........5,819 .............141 .....XXX......
40415F 10 1 HDFC BANK LTD ADR............................................ R 03/04/2010. Various........................................... ..........2,110.000 ...........278,964 .........XXX......... .............72,847 ..............274,469 ......(201,622) ...................0 ..................0 .........(201,622) .................0 .................72,847 ................0 .......206,117 .......206,117 .................0 .....XXX......
45103T 10 7 ICON PLC ADR....................................................... R 07/09/2010. Various........................................... ..........4,355.000 ...........116,516 .........XXX......... .............39,404 ................94,634 ........(55,230) ...................0 ..................0 ...........(55,230) .................0 .................39,404 ................0 .........77,112 .........77,112 .................0 .....XXX......
500631 10 6 KOREA ELECTRIC POWER CO............................. R 03/04/2010. Various........................................... ........64,400.000 ........1,080,830 .........XXX......... ...........605,611 ..............936,376 ......(330,765) ...................0 ..................0 .........(330,765) .................0 ...............605,611 ................0 .......475,219 .......475,219 .................0 .....XXX......

67107W 10 0 O2MICRO INTL LTD ADR....................................... R 03/25/2010. THOMASWEISELPARTNERS SANFR........24,900.000 ...........165,220 .........XXX......... ...........119,975 ..............130,227 ........(10,252) ...................0 ..................0 ...........(10,252) .................0 ...............119,975 ................0 .........45,245 .........45,245 .................0 .....XXX......
000000 00 0 PETROLEO BRASILEIRO S.A................................ F. 03/02/2010. Tax Free Exchange........................ ........43,000.000 ........1,335,435 .........XXX......... ........1,335,435 ...........1,822,770 ......(487,335) ...................0 ..................0 .........(487,335) .................0 ............1,335,435 ................0 ..................0 ..................0 ..........8,390 .....XXX......
806857 10 8 SCHLUMBERGER LTD COM.................................. R 12/17/2010. Various........................................... ..........3,071.000 ...........198,261 .........XXX......... ...........226,543 ..............199,914 .........26,629 ...................0 ..................0 ............26,629 .................0 ...............226,543 ................0 ........(28,282) ........(28,282) .............728 .....XXX......
000000 00 0 VIVO PARTICIPACOES SA A................................. R 03/02/2010. Tax Free Exchange........................ .............635.000 .............14,535 .........XXX......... .............14,535 ................19,685 ..........(5,150) ...................0 ..................0 .............(5,150) .................0 .................14,535 ................0 ..................0 ..................0 .................0 .....XXX......
980228 10 0 WOODSIDE PETROLEUM ORD............................. D 03/05/2010. BROCKHOUSE AND COOPER INC ........10,287.000 ...........415,746 .........XXX......... ...........119,477 ..............436,676 ......(293,889) ...................0 ..................0 .........(293,889) .......(23,311) ...............144,224 .......24,747 .......271,522 .......296,269 ..........5,210 .....XXX......
B26882 16 5 COLRUYT SA NPV................................................. D 03/04/2010. PETERCAM SA.............................. ..........1,700.000 ...........426,161 .........XXX......... .............83,705 ..............410,740 ......(288,630) ...................0 ..................0 .........(288,630) .......(38,406) ...............115,808 .......32,103 .......310,353 .......342,456 .................0 .....XXX......
D06216 10 1 BASF AG NPV......................................................... D 04/01/2010. Various........................................... ........44,100.000 ........2,682,507 .........XXX......... ........1,286,344 ...........2,767,538 ...(1,366,344) ...................0 ..................0 ......(1,366,344) .....(114,850) ............1,336,877 .......50,533 .....1,345,630 .....1,396,163 .................0 .....XXX......
D12096 10 9 BAYERISCHE MOTOREN WERK........................... D 07/14/2010. Various........................................... ........22,365.000 ........1,160,424 .........XXX......... ...........957,507 ...........1,026,822 ........(92,110) ...................0 ..................0 ...........(92,110) ........22,795 ...............819,937 ....(137,570) .......340,487 .......202,917 ..........6,094 .....XXX......
D1668R 12 3 DAIMLER - AG COM............................................... D 10/13/2010. Various........................................... ........15,200.000 ...........993,225 .........XXX......... ...........422,568 ..............810,611 ......(354,967) ...................0 ..................0 .........(354,967) .......(33,076) ...............438,047 .......15,479 .......555,177 .......570,656 .................0 .....XXX......
E6282J 10 9 INDUSTRIA DE DISENO TEX................................. D 03/04/2010. KEPLER EQUITIES SUCURS........ ........10,800.000 ...........649,612 .........XXX......... ...........246,376 ..............672,341 ......(382,156) ...................0 ..................0 .........(382,156) .......(43,808) ...............275,208 .......28,831 .......374,404 .......403,235 .................0 .....XXX......
E90183 18 2 TELEFONICA SA ORD COM.................................. D 10/29/2010. Various........................................... ........26,800.000 ...........711,620 .........XXX......... ...........400,827 ..............750,569 ......(271,351) ...................0 ..................0 .........(271,351) .......(78,392) ...............464,651 .......63,824 .......246,969 .......310,793 ........17,907 .....XXX......
F31668 10 0 ESSILOR INTL SA PAR EUR.................................. D 03/04/2010. BROCKHOUSE AND COOPER INC ..........6,500.000 ...........395,480 .........XXX......... ...........409,910 ..............389,355 .........23,605 ...................0 ..................0 ............23,605 .........(3,051) ...............391,647 ......(18,263) ...........3,833 ........(14,430) .................0 .....XXX......
000000 00 0 WOLSELEY PLC COM............................................ D 03/04/2010. MORGANSTANLEY&COINC NY.... ........20,300.000 ...........484,797 .........XXX......... ...........239,521 ..............408,785 ......(145,823) ...................0 ..................0 .........(145,823) .......(23,441) ...............245,131 .........5,610 .......239,666 .......245,276 .................0 .....XXX......
000000 00 0 WOLSELEY PLC COM............................................ D 11/23/2010. Tax Free Exchange........................ ........12,356.000 .............72,263 .........XXX......... .............72,263 ..............248,815 ......(169,003) ...................0 ..................0 .........(169,003) .........(7,550) .................72,263 ................0 ..................0 ..................0 .................0 .....XXX......
F12033 13 4 GROUPE DANONE COM PAR E............................ D 03/04/2010. BROCKHOUSE AND COOPER INC ..........4,108.000 ...........242,427 .........XXX......... ...........305,511 ..............252,438 .........41,557 ...................0 ..................0 ............41,557 ........11,516 ...............278,822 ......(26,690) ........(36,395) ........(63,085) .................0 .....XXX......
F5548N 10 1 SANOFI-SYNTHELABO EUR 2............................... D 02/12/2010. Various........................................... ........23,300.000 ........1,704,013 .........XXX......... ........1,881,239 ...........1,840,638 .......259,980 ...................0 ..................0 ..........259,980 .....(219,379) ............2,018,527 .....137,289 ......(314,514) ......(177,225) .................0 .....XXX......
J5428G 11 5 NIPPONKOA INSURANCE CO............................... D 04/01/2010. Tax Free Exchange........................ ........61,000.000 ...........347,326 .........XXX......... ...........347,326 ..............345,313 ..........(2,278) ...................0 ..................0 .............(2,278) ..........4,291 ...............347,326 ................0 ..................0 ..................0 ..........5,086 .....XXX......
J4687C 10 5 MITSUI SUMITOMO INSURAN............................... D 03/04/2010. MORGANSTANLEY&COINC NY.... ..........9,000.000 ...........230,337 .........XXX......... ...........330,602 ..............228,637 .......133,142 ...................0 ..................0 ..........133,142 .......(31,177) ...............378,596 .......47,994 ......(148,259) ......(100,265) .................0 .....XXX......

G0219G 20 3 ALLIED WORLD ASSURANCE............................... R 02/18/2010. PULSE TRADING LLC................... ..........2,600.000 ...........119,293 .........XXX......... ...........109,363 ..............119,782 ........(10,419) ...................0 ..................0 ...........(10,419) .................0 ...............109,363 ................0 ...........9,930 ...........9,930 .................0 .....XXX......
G0450A 10 5 ARCH CAPITAL GROUP LTD................................. R 02/05/2010. INSTINET CORPORATION............ .............500.000 .............34,748 .........XXX......... .............33,778 ................35,775 ..........(1,997) ...................0 ..................0 .............(1,997) .................0 .................33,778 ................0 ..............970 ..............970 .................0 .....XXX......
G05384 10 5 ASPEN INSURNACE HOLDING............................. R 02/11/2010. BNYBROKERAGELLC NEWYORK ..........3,928.000 ...........109,764 .........XXX......... .............95,086 ................99,968 ..........(4,881) ...................0 ..................0 .............(4,881) .................0 .................95,086 ................0 .........14,678 .........14,678 .................0 .....XXX......

G0593M 10 7 ASTRAZENECA PLC COM..................................... D 07/27/2010. Various........................................... ........20,900.000 ........1,029,499 .........XXX......... ........1,105,096 ..............982,304 ........(84,007) ...................0 ..................0 ...........(84,007) ......206,799 ...............851,549 ....(253,548) .......177,950 ........(75,598) ........33,135 .....XXX......
G15632 10 5 BRITISH SKY BROADCASTIN................................ D 07/28/2010. Various........................................... ......176,000.000 ........1,864,321 .........XXX......... ........1,562,183 ...........1,597,280 ......(176,888) ...................0 ..................0 .........(176,888) ......141,790 ............1,321,535 ....(240,648) .......542,786 .......302,138 ........21,279 .....XXX......
G17528 25 1 CAIRN ENERGY PLC COM.................................... D 08/10/2010. EVOLUTION BEESON GREGORY LIMIT........50,800.000 ...........374,541 .........XXX......... ...........156,183 ..............272,846 ........(99,874) ...................0 ..................0 ...........(99,874) .......(16,789) ...............169,873 .......13,690 .......204,669 .......218,359 .................0 .....XXX......
G30397 10 6 ENDURANCE SPECIALTY HOL............................. R 02/25/2010. CREDIT SUISSE FIRST BOSTON COR..........2,700.000 ...........105,184 .........XXX......... .............67,796 ..............100,521 ........(32,725) ...................0 ..................0 ...........(32,725) .................0 .................67,796 ................0 .........37,388 .........37,388 .................0 .....XXX......
G3122U 14 5 ESPRIT HOLDINGS LTD HKD................................ D 03/05/2010. ITG HOENIG LIMITED................... ........29,667.000 ...........219,777 .........XXX......... ...........187,844 ..............202,886 ........(15,131) ...................0 ..................0 ...........(15,131) ...............89 ...............187,544 ...........(300) .........32,233 .........31,933 ..........2,753 .....XXX......
G3223R 10 8 EVEREST RE GROUP LTD CO.............................. R 03/29/2010. ROCHDALE SECURITIES CORP.. ..........2,900.000 ...........231,720 .........XXX......... ...........234,148 ..............248,472 ........(14,324) ...................0 ..................0 ...........(14,324) .................0 ...............234,148 ................0 ..........(2,428) ..........(2,428) ..........1,392 .....XXX......
G491BT 10 8 INVESCO LTD COM............................................... R 12/17/2010. Various........................................... ..........1,237.000 .............26,668 .........XXX......... .............31,222 ................29,057 ...........2,165 ...................0 ..................0 ..............2,165 .................0 .................31,222 ................0 ..........(4,554) ..........(4,554) .............186 .....XXX......
G62185 10 6 MONTPELIER RE HOLDINGS................................ R 02/18/2010. PULSE TRADING LLC................... ..........4,200.000 .............75,604 .........XXX......... .............65,600 ................72,744 ..........(7,144) ...................0 ..................0 .............(7,144) .................0 .................65,600 ................0 .........10,004 .........10,004 .............378 .....XXX......
G62748 11 9 WM MORRISON SUPERMARKET.......................... D 03/04/2010. MORGANSTANLEY&COINC NY.... ........38,500.000 ...........176,242 .........XXX......... ...........138,198 ..............172,464 ........(48,489) ...................0 ..................0 ...........(48,489) ........14,222 ...............115,569 ......(22,629) .........60,673 .........38,044 .................0 .....XXX......
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G6359F 10 3 NABORS INDUSTRIES INC L................................. R 05/14/2010. Various........................................... ........13,480.000 ...........274,043 .........XXX......... ...........300,115 ..............295,077 ...........5,038 ...................0 ..................0 ..............5,038 .................0 ...............300,115 ................0 ........(26,072) ........(26,072) .................0 .....XXX......
G7127P 10 0 PLATINUM UNDERWRITERS H............................. F. 02/19/2010. Various........................................... ........16,800.000 ...........599,512 .........XXX......... ...........477,976 ..............643,272 ......(165,296) ...................0 ..................0 .........(165,296) .................0 ...............477,976 ................0 .......121,536 .......121,536 .................0 .....XXX......
G7945J 10 4 SEAGATE TECHNOLOGY...................................... F. 07/06/2010. Tax Free Exchange........................ ..........2,700.000 .............32,367 .........XXX......... .............32,367 ................49,113 ........(16,746) ...................0 ..................0 ...........(16,746) .................0 .................32,367 ................0 ..................0 ..................0 .................0 .....XXX......
G82343 16 4 SMITH & NEPHEW PLC COM................................ D 03/04/2010. MERRILL LYNCH INTERNATIONAL ........26,600.000 ...........276,810 .........XXX......... ...........175,270 ..............274,697 ........(74,441) ...................0 ..................0 ...........(74,441) .......(24,986) ...............186,677 .......11,407 .........90,133 .......101,540 .................0 .....XXX......
G9618E 10 7 WHITE MOUNTAINS INSURAN.............................. F. 02/05/2010. INSTINET CORPORATION............ ...............40.000 .............12,892 .........XXX......... .............12,359 ................13,306 .............(947) ...................0 ..................0 ...............(947) .................0 .................12,359 ................0 ..............533 ..............533 .................0 .....XXX......
G98255 10 5 XL CAP LTD COM CL A.......................................... R 03/05/2010. Various........................................... ........10,312.000 ...........196,578 .........XXX......... .............62,568 ..............189,019 ......(126,451) ...................0 ..................0 .........(126,451) .................0 .................62,568 ................0 .......134,010 .......134,010 .................0 .....XXX......
G98255 10 5 XL CAP LTD COM CL A.......................................... R 07/01/2010. Tax Free Exchange........................ ........24,784.000 ...........216,683 .........XXX......... ...........216,683 ..............454,291 ......(237,608) ...................0 ..................0 .........(237,608) .................0 ...............216,683 ................0 ..................0 ..................0 ..........4,957 .....XXX......
H01301 10 2 ALCON INC COM.................................................... F. 01/21/2010. Various........................................... ........12,500.000 ........1,924,806 .........XXX......... ........1,908,548 ...........2,054,375 ......(145,827) ...................0 ..................0 .........(145,827) .................0 ............1,908,548 ................0 .........16,258 .........16,258 .................0 .....XXX......
H57312 46 6 NESTLE SA CHF 1................................................. D 03/04/2010. PAREL........................................... ........12,000.000 ...........597,468 .........XXX......... ...........295,814 ..............582,733 ......(220,432) ...................0 ..................0 .........(220,432) .......(66,487) ...............348,285 .......52,471 .......249,183 .......301,654 .................0 .....XXX......
H5820Q 15 0 NOVARTIS AG COM CHF .5................................... D 03/04/2010. PAREL........................................... ..........6,500.000 ...........350,131 .........XXX......... ...........361,980 ..............355,260 .......102,350 ...................0 ..................0 ..........102,350 .......(95,629) ...............439,907 .......77,927 ........(89,776) ........(11,849) ..........8,252 .....XXX......
H7484G 10 6 SGS SA REG PAR CHF 1....................................... D 03/04/2010. PAREL........................................... .............200.000 ...........273,634 .........XXX......... ...........285,365 ..............261,378 .........18,797 ...................0 ..................0 ............18,797 ..........5,190 ...............269,337 ......(16,028) ...........4,297 ........(11,731) .................0 .....XXX......
H8398N 10 4 SWISSCOM AG CHF 9.0........................................ D 12/08/2010. Various........................................... ..........2,267.000 ...........897,416 .........XXX......... ...........530,886 ..............867,546 ..........(4,981) ...................0 ..................0 .............(4,981) .....(331,679) ...............876,920 .....346,034 .........20,496 .......366,530 ........20,899 .....XXX......
J05124 14 4 CANON INC COM Y50............................................ D 03/05/2010. BROCKHOUSE AND COOPER INC ..........6,900.000 ...........294,796 .........XXX......... ...........172,369 ..............289,800 ........(66,792) ...................0 ..................0 ...........(66,792) .......(50,639) ...............229,251 .......56,882 .........65,546 .......122,428 ..........3,808 .....XXX......
J10038 11 5 DAIKIN INDUSTRIES LTD C................................... D 03/05/2010. BROCKHOUSE AND COOPER INC ..........9,100.000 ...........354,746 .........XXX......... ...........230,115 ..............357,763 ........(90,200) ...................0 ..................0 ...........(90,200) .......(37,448) ...............275,053 .......44,938 .........79,693 .......124,631 .................0 .....XXX......
J13440 10 2 FANUC LTD COM................................................... D 09/03/2010. Various........................................... ..........9,400.000 ...........935,041 .........XXX......... ...........419,271 ..............871,388 ......(334,437) ...................0 ..................0 .........(334,437) .....(117,680) ...............559,549 .....140,278 .......375,492 .......515,770 .............764 .....XXX......
J32491 10 2 KEYENCE CORP COM........................................... D 07/30/2010. Various........................................... ..........3,300.000 ...........719,305 .........XXX......... ...........348,264 ..............680,594 ......(239,575) ...................0 ..................0 .........(239,575) .......(92,755) ...............457,993 .....109,729 .......261,312 .......371,041 .............214 .....XXX......
J43916 11 3 MITSUBISHI ESTATE CO CO................................. D 03/05/2010. BROCKHOUSE AND COOPER INC ........20,000.000 ...........312,298 .........XXX......... ...........135,036 ..............317,525 ......(151,235) ...................0 ..................0 .........(151,235) .......(31,254) ...............170,945 .......35,909 .......141,353 .......177,262 .................0 .....XXX......
J48818 12 4 NEC CORP COM.................................................... D 12/06/2010. DEUTSCHE BANC ALEX BROWN INC........73,000.000 ...........207,392 .........XXX......... ...........299,746 ..............187,410 .......160,437 ...................0 ..................0 ..........160,437 .......(48,102) ...............391,878 .......92,133 ......(184,486) ........(92,353) ..........2,975 .....XXX......
J65328 12 2 ROHM CO COM Y50............................................... D 03/04/2010. MORGANSTANLEY&COINC NY.... ..........3,700.000 ...........258,443 .........XXX......... ...........296,560 ..............240,850 .......132,067 ...................0 ..................0 ..........132,067 .......(76,357) ...............390,251 .......93,691 ......(131,808) ........(38,117) .................0 .....XXX......
J69972 10 7 SECOM CO COM Y50............................................ D 04/08/2010. Various........................................... ........37,900.000 ........1,703,780 .........XXX......... ........1,549,598 ...........1,799,428 .........26,683 ...................0 ..................0 ............26,683 .....(276,513) ............1,854,450 .....304,851 ......(150,670) .......154,181 ..........8,947 .....XXX......
J72208 10 1 SHIMAMURA.......................................................... D 03/05/2010. BROCKHOUSE AND COOPER INC ..........3,800.000 ...........323,031 .........XXX......... ...........255,917 ..............361,652 ........(59,180) ...................0 ..................0 ...........(59,180) .......(46,554) ...............310,938 .......55,021 .........12,093 .........67,114 ..........2,484 .....XXX......
J72810 12 0 SHIN-ETSU CHEMICAL CO.................................... D 03/05/2010. BROCKHOUSE AND COOPER INC ..........3,900.000 ...........209,888 .........XXX......... ...........116,245 ..............219,098 ........(72,383) ...................0 ..................0 ...........(72,383) .......(30,470) ...............150,822 .......34,577 .........59,066 .........93,643 .................0 .....XXX......
J7620T 10 1 SOMPO JAPAN INSURANCE I............................... D 04/01/2010. Tax Free Exchange........................ ........49,000.000 ...........332,759 .........XXX......... ...........332,759 ..............312,122 .........10,862 ...................0 ..................0 ............10,862 ..........9,776 ...............332,759 ................0 ..................0 ..................0 ........10,305 .....XXX......
J76379 10 6 SONY CORP COM Y50........................................... D 03/18/2010. CREDIT LYONNAIS SECS SINGAPORE..........6,100.000 ...........232,461 .........XXX......... ...........203,071 ..............174,950 .........75,499 ...................0 ..................0 ............75,499 .......(47,378) ...............257,717 .......54,646 ........(25,256) .........29,390 .................0 .....XXX......

K7314N 14 5 NOVO-NORDISK AS DKK2..................................... D 03/04/2010. DEN DANSKE BANK...................... ..........5,200.000 ...........377,279 .........XXX......... ...........317,037 ..............332,880 ........(16,268) ...................0 ..................0 ...........(16,268) .............424 ...............300,224 ......(16,812) .........77,055 .........60,243 .................0 .....XXX......
M56595 10 7 INTERNET GOLD-GOLDEN LI................................ F. 01/27/2010. CREDIT SUISSE FIRST BOSTON COR.............540.000 .............12,116 .........XXX......... ...............5,141 ................10,236 ..........(5,095) ...................0 ..................0 .............(5,095) .................0 ..................5,141 ................0 ...........6,975 ...........6,975 .................0 .....XXX......
N0139V 10 0 AHOLD INC............................................................. D 03/04/2010. MORGANSTANLEY&COINC NY.... ........43,600.000 ...........571,161 .........XXX......... ...........189,818 ..............579,260 ......(330,451) ...................0 ..................0 .........(330,451) .......(58,991) ...............235,968 .......46,150 .......335,193 .......381,343 .................0 .....XXX......
N01803 10 0 AKZO NOBEL NV EUR 2........................................ D 09/13/2010. Various........................................... ..........9,600.000 ...........566,309 .........XXX......... ...........341,728 ..............639,095 ......(225,366) ...................0 ..................0 .........(225,366) .......(72,001) ...............373,630 .......31,903 .......192,679 .......224,582 ........10,873 .....XXX......
N8981F 27 1 UNILEVER NV - CVA COM..................................... D 05/31/2010. Various........................................... ........23,300.000 ...........677,342 .........XXX......... ...........459,468 ..............760,525 ......(205,619) ...................0 ..................0 .........(205,619) .......(95,438) ...............499,005 .......39,538 .......178,336 .......217,874 ..........7,918 .....XXX......
N9643A 11 4 WOLTERS KLUWERS CVA EUR............................ D 06/28/2010. MORGANSTANLEY&COINC NY.... ........11,404.000 ...........233,806 .........XXX......... ...........143,940 ..............250,345 ........(70,670) ...................0 ..................0 ...........(70,670) .......(35,735) ...............154,447 .......10,507 .........79,359 .........89,866 .................0 .....XXX......
T55067 10 1 INTESA SANPAOLO COM PAR.............................. D 03/04/2010. MORGANSTANLEY&COINC NY.... ......185,400.000 ...........679,977 .........XXX......... ...........483,231 ..............837,908 ......(101,563) ...................0 ..................0 .........(101,563) .....(253,114) ...............698,341 .....215,109 ........(18,364) .......196,745 .................0 .....XXX......
X61873 13 3 NOKIA (AB) OY NO PAR......................................... D 04/01/2010. MORGANSTANLEY&COINC NY.... ........37,800.000 ...........595,858 .........XXX......... ...........647,205 ..............483,763 .......198,697 ...................0 ..................0 ..........198,697 .......(35,256) ...............643,932 ........(3,273) ........(48,074) ........(51,347) .................0 .....XXX......
X6769Q 10 4 PORTUGAL TELECOM SA..................................... D 10/08/2010. Various........................................... ........85,852.000 ........1,011,553 .........XXX......... ...........701,826 ...........1,049,461 .........22,784 ...................0 ..................0 ............22,784 .....(370,419) ...............993,699 .....291,873 .........17,854 .......309,727 ........49,069 .....XXX......
Y1660Q 10 4 CLP HLDGS HK$ 5................................................. D 03/05/2010. ITG HOENIG LIMITED................... ........31,000.000 ...........215,894 .........XXX......... ...........129,694 ..............209,690 ........(79,245) ...................0 ..................0 ...........(79,245) ............(751) ...............130,298 ............604 .........85,596 .........86,200 .................0 .....XXX......
Y1662W 11 7 CNOOC LTD HK$ .02 PAR..................................... D 03/05/2010. ITG HOENIG LIMITED................... ......271,000.000 ...........429,730 .........XXX......... ...........110,824 ..............426,384 ......(314,961) ...................0 ..................0 .........(314,961) ............(599) ...............111,297 ............474 .......318,432 .......318,906 .................0 .....XXX......
Y20246 10 7 DBS HOLDINGS COM............................................ D 03/05/2010. BROCKHOUSE AND COOPER INC ........52,000.000 ...........522,622 .........XXX......... ...........615,543 ..............570,391 .......105,130 ...................0 ..................0 ..........105,130 .......(59,978) ...............678,032 .......62,489 ......(155,410) ........(92,921) .................0 .....XXX......
Y2685T 10 7 GENCO SHIPPING & TRADIN................................ F. 03/04/2010. STATE STREET BROKERAGE SERVICE..........1,260.000 .............28,042 .........XXX......... .............25,646 ................28,199 ..........(2,553) ...................0 ..................0 .............(2,553) .................0 .................25,646 ................0 ...........2,396 ...........2,396 .................0 .....XXX......
Y33370 10 0 HONG KONG & CHINA GAS H............................... D 10/19/2010. Various........................................... ......346,546.000 ...........858,448 .........XXX......... ...........353,003 ..............871,498 ......(516,451) ...................0 ..................0 .........(516,451) .........(2,045) ...............354,657 .........1,655 .......503,790 .......505,445 ..........8,305 .....XXX......
Y38024 10 8 HUTCHISON WHAMPOA........................................ D 12/20/2010. Various........................................... ......149,000.000 ........1,534,850 .........XXX......... ........1,063,949 ...........1,026,122 .........43,959 ...................0 ..................0 ............43,959 .........(6,132) ............1,068,256 .........4,307 .......466,594 .......470,901 ........33,135 .....XXX......

Rounding................................................................. ... .................. ....................................................... ........................... ...................(27) .........XXX......... ......................0 .........................0 ..................0 ...................0 ..................0 ....................0 .................0 .........................0 ................0 ..................0 ..................0 .................0 .....XXX......
9099999. Total - Common Stocks - Industrial and Miscellaneous............................. ..................................................................................... .....174,435,700 .........XXX......... .....119,014,793 .......170,014,624 .(48,363,650) ...................0 .........55,471 ....(48,419,121) ..(2,580,728) ........120,914,233 ..1,899,442 ...53,521,493 ...55,420,935 ...1,154,420 .....XXX......
Common Stocks - Mutual Funds



Statement as of December 31, 2010 of the Highmark Inc.

E14.48

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
o Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received

CUSIP g Disposal Shares Par Actual Carrying Increase/ (Amortization)/ Impairment B./A.C.V. Change in at Disposal on on on During Maturity
Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date

091927 67 3 BLACKROCK INDEX EQUITY................................. ... 12/31/2010. PNC BROKERAGE CORP............. ........90,883.000 ........2,150,000 .........XXX......... ........2,003,429 ...........1,947,633 .........55,796 ...................0 ..................0 ............55,796 .................0 ............2,003,429 ................0 .......146,571 .......146,571 ........32,944 .....XXX......
091928 56 4 BLACKROCK INTERMED GOVT............................ ... 01/13/2010. PNC BROKERAGE CORP............. ..........9,506.000 ...........100,000 .........XXX......... .............98,118 ................99,240 ..........(1,121) ...................0 ..................0 .............(1,121) .................0 .................98,118 ................0 ...........1,882 ...........1,882 .............438 .....XXX......
091928 74 7 BLACKROCK TOT RETURN PO............................. ... 12/31/2010. PNC BROKERAGE CORP............. ......238,600.000 ........2,225,000 .........XXX......... ........2,340,038 ...........2,149,785 .......190,253 ...................0 ..................0 ..........190,253 .................0 ............2,340,038 ................0 ......(115,038) ......(115,038) ........96,413 .....XXX......
09250J 87 4 BLACKROCK LRG CAP GRW I.............................. ... 02/01/2010. PNC BROKERAGE CORP............. ........25,519.000 ...........231,970 .........XXX......... ...........273,986 ..............240,902 .........33,085 ...................0 ..................0 ............33,085 .................0 ...............273,986 ................0 ........(42,016) ........(42,016) .................0 .....XXX......
261980 75 9 DREYFUS PREF HIGH YLD................................... ... 05/04/2010. Direct.............................................. ..........1,203.000 ...............7,927 .........XXX......... ...............7,791 ..................7,807 ...............(16) ...................0 ..................0 .................(16) .................0 ..................7,791 ................0 ..............136 ..............136 .................0 .....XXX......
30023D 67 1 EVERGREEN INVESTMENTS V............................. ... 01/07/2010. Direct.............................................. ...............28.000 ..................276 .........XXX......... ..................328 .....................269 ................59 ...................0 ..................0 ...................59 .................0 .....................328 ................0 ...............(52) ...............(52) .................0 .....XXX......
362008 47 6 GRANTHAM MAYO VAN OTTER............................ ... 01/07/2010. Direct.............................................. .............699.000 .............14,610 .........XXX......... .............21,814 ................14,205 ...........7,608 ...................0 ..................0 ..............7,608 .................0 .................21,814 ................0 ..........(7,203) ..........(7,203) .................0 .....XXX......
453320 83 0 AMERICAN INCOME FUND AS.............................. ... 01/11/2010. Direct.............................................. ..........5,594.000 .............88,046 .........XXX......... ...........105,624 ................86,597 .........19,027 ...................0 ..................0 ............19,027 .................0 ...............105,624 ................0 ........(17,578) ........(17,578) .................0 .....XXX......
464287 46 5 ISHARES TR MSCI EAFE IN.................................. ... 01/13/2010. PNC BROKERAGE CORP............. ..........1,754.000 ...........100,731 .........XXX......... .............90,799 ................96,961 ..........(6,162) ...................0 ..................0 .............(6,162) .................0 .................90,799 ................0 ...........9,932 ...........9,932 .................0 .....XXX......
464287 64 8 ISHARES TR RUSSELL 2000................................. ... 03/05/2010. Bloomberg Tradebook LLC NY....... ..........2,210.000 ...........159,241 .........XXX......... ...........111,374 ..............150,435 ........(39,061) ...................0 ..................0 ...........(39,061) .................0 ...............111,374 ................0 .........47,867 .........47,867 .................0 .....XXX......
552966 80 6 MASSACHUSETTS FINANCIAL............................. ... 01/07/2010. Direct.............................................. ..........1,490.000 .............24,593 .........XXX......... .............29,306 ................24,414 ...........4,892 ...................0 ..................0 ..............4,892 .................0 .................29,306 ................0 ..........(4,713) ..........(4,713) .................0 .....XXX......
640917 10 0 NEUBERGER BERMAN GENESI............................ ... 01/07/2010. Direct.............................................. ..........1,472.000 .............59,561 .........XXX......... .............66,043 ................57,794 ...........8,250 ...................0 ..................0 ..............8,250 .................0 .................66,043 ................0 ..........(6,482) ..........(6,482) .................0 .....XXX......

693390 72 6
PACIFIC INVESTMENT MANAGEMENT TOTAL
RETURN ... 02/23/2010. Direct.............................................. .............135.000 ...............1,464 .........XXX......... ...............1,433 ..................1,454 ...............(21) ...................0 ..................0 .................(21) .................0 ..................1,433 ................0 ................31 ................31 .................0 .....XXX......

693391 11 2
PACIFIC INVESTMENT MANAGEMENT REAL
RETURN ... 02/23/2010. Direct.............................................. ...............91.000 ..................992 .........XXX......... ...............1,006 .....................986 ................20 ...................0 ..................0 ...................20 .................0 ..................1,006 ................0 ...............(14) ...............(14) .................0 .....XXX......

922908 10 8 VANGUARD 500 INDEX FUND............................... ... 01/11/2010. Direct.............................................. .............928.000 .............97,827 .........XXX......... ...........123,768 ................95,282 .........28,486 ...................0 ..................0 ............28,486 .................0 ...............123,768 ................0 ........(25,940) ........(25,940) .................0 .....XXX......
000000 00 0 GENESIS EMERGING MARKET............................. ... 12/31/2010. Various........................................... .............538.000 ...........339,822 .........XXX......... ...........326,494 ..............323,858 ...........2,636 ...................0 ..................0 ..............2,636 .................0 ...............326,494 ................0 .........13,329 .........13,329 ........15,092 .....XXX......
000000 00 0 GENESIS EMERGING MARKET............................. ... 12/31/2010. Basis Adjustment............................ ......292,921.000 ..........(455,987) .........XXX......... ..........(455,987) .............(455,987) .......969,893 ...................0 ..................0 ..........969,893 .................0 .............(455,987) ................0 ..................0 ..................0 .................0 .....XXX......
000000 00 0 AXA ROSENBERG INTL SM C............................... ... 05/07/2010. DIRECT.......................................... ....3,330,210.000 ......44,956,031 .........XXX......... ......49,350,901 .........49,350,901 ..................0 ...................0 ..................0 ....................0 .................0 ..........49,350,901 ................0 ...(4,394,870) ...(4,394,870) ...4,432,009 .....XXX......
000000 00 0 AXA ROSENBERG INTL SM C............................... ... 05/01/2010. Basis Adjustment............................ ..14,530,556.000 .......(4,255,193) .........XXX......... .......(4,255,193) ..........(4,255,193) ...(1,744,696) ...................0 ..................0 ......(1,744,696) .................0 ...........(4,255,193) ................0 ..................0 ..................0 .................0 .....XXX......

9299999. Total - Common Stocks - Mutual Funds.................................................... ..................................................................................... ......45,846,911 .........XXX......... ......50,241,072 .........49,937,343 ......(471,072) ...................0 ..................0 .........(471,072) .................0 ..........50,241,072 ................0 ...(4,394,158) ...(4,394,158) ...4,576,896 .....XXX......
9799997. Total - Common Stocks - Part 4............................................................... ..................................................................................... .....220,282,611 .........XXX......... .....169,255,865 .......219,951,967 .(48,834,722) ...................0 .........55,471 ....(48,890,193) ..(2,580,728) ........171,155,305 ..1,899,442 ...49,127,335 ...51,026,777 ...5,731,316 .....XXX......
9799998 Total - Common Stocks - Summary Item from Part 5................................ ..................................................................................... ......86,685,082 .........XXX......... ......83,372,108 .........................0 ..................0 ...................0 ..................0 ....................0 .................0 ..........83,372,108 ................0 .....3,312,969 .....3,312,969 ......262,619 .....XXX......
9799999. Total - Common Stocks............................................................................ ..................................................................................... .....306,967,693 .........XXX......... .....252,627,973 .......219,951,967 .(48,834,722) ...................0 .........55,471 ....(48,890,193) ..(2,580,728) ........254,527,413 ..1,899,442 ...52,440,304 ...54,339,746 ...5,993,935 .....XXX......
9899999. Total - Preferred and Common Stocks...................................................... ..................................................................................... .....312,592,254 .........XXX......... .....257,521,942 .......220,712,659 .(49,087,655) ...................0 .........55,471 ....(49,143,126) ..(2,580,728) ........259,464,225 ..1,942,285 ...53,128,053 ...55,070,338 ...6,111,014 .....XXX......
9999999. Total - Bonds, Preferred and Common Stocks.......................................... ..................................................................................... ..1,801,941,225 .........XXX......... ..1,711,363,861 .......939,982,748 .(47,807,371) .......(847,454) .........74,192 ....(48,729,017) ..(2,580,728) .....1,714,710,753 ..1,942,285 ...87,230,470 ...89,172,755 .36,944,323 .....XXX......
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Bonds - U.S. Government
3128X6 GS 9 FEDERAL HOME LOAN MTG CORP FLT RT SR. ... 06/10/2010 JP MORGAN CHASE................. 07/12/2010 Call      100.0000........................ .........1,000,000 .........1,000,000 .........1,000,000 ...........1,000,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 .........3,235 ......2,372

3128X9 2W 9 FEDERAL HOME LOAN MTG CORP NT.............. ... 03/22/2010 CHASE SECURITIES INC.......... 05/05/2010
MORGAN KEEGAN &
COMPANY INC .........1,125,000 .........1,122,750 .........1,123,175 ...........1,122,752 ..................0 ..................2 ..................0 ....................2 ..............0 ..............0 ..............423 ..............423 .........1,197 .............0

3128X9 2W 9 FEDERAL HOME LOAN MTG CORP NT.............. ... 03/22/2010 CHASE SECURITIES INC.......... 07/21/2010 Call      100.0000........................ ............595,000 ............593,810 ............595,000 ..............595,000 ..................0 ...........1,190 ..................0 ..............1,190 ..............0 ..............0 ..................0 ..................0 .........9,271 .............0
3128X9 5M 8 FEDERAL HOME LOAN MTG CORP NTS............ ... 10/01/2010 PERSHING LLC......................... 10/28/2010 Call      100.0000........................ .........1,023,000 .........1,024,719 .........1,023,000 ...........1,023,000 ..................0 ..........(1,719) ..................0 .............(1,719) ..............0 ..............0 ..................0 ..................0 .......13,555 .....11,522

3128X9 H7 8 FEDERAL HOME LOAN MTG CORP NTS............ ... 05/18/2010
CANTOR
FITZGERALD/MORTGAGE BAC 06/22/2010 BNY CAPITAL MARKETS INC... .........2,000,000 .........2,009,800 .........2,014,800 ...........2,008,651 ..................0 ..........(1,149) ..................0 .............(1,149) ..............0 ..............0 ...........6,149 ...........6,149 .......10,938 ......7,396

3128X9 J5 0 FEDERAL HOME LOAN MTG CORP NTS............ ... 06/16/2010
CANTOR
FITZGERALD/MORTGAGE BAC 08/04/2010 PNC CAPITAL MKTS................. .........2,000,000 .........2,026,600 .........2,024,500 ...........2,021,516 ..................0 ..........(5,084) ..................0 .............(5,084) ..............0 ..............0 ...........2,984 ...........2,984 .......23,667 .....15,000

3128X9 SB 7 FEDERAL HOME LOAN MTG CORP RANGE....... ... 03/09/2010
MORGAN KEEGAN &
COMPANY INC 03/30/2010 Call      100.0000........................ ............565,000 ............565,177 ............565,000 ..............565,000 ..................0 .............(177) ..................0 ...............(177) ..............0 ..............0 ..................0 ..................0 .........9,055 ......7,244

3128X9 YA 2 FEDERAL HOME LOAN MTG CORP STP CPN.... ... 03/31/2010
CREDIT SUISSE FIRST
BOSTON NYB 08/12/2010 Call      100.0000........................ .........1,953,000 .........1,954,953 .........1,953,000 ...........1,953,000 ..................0 ..........(1,953) ..................0 .............(1,953) ..............0 ..............0 ..................0 ..................0 .......29,295 ......9,114

3128X9 YP 9 FEDERAL HOME LOAN MTG CORP STP CPN.... ... 03/19/2010
RBCDAINRAUSCHERINC
MINNEAP 08/26/2010 Call      100.0000........................ ............739,000 ............738,261 ............739,000 ..............739,000 ..................0 ..............739 ..................0 .................739 ..............0 ..............0 ..................0 ..................0 .........7,390 ......1,191

31331J NK 5 FEDERAL FARM CREDIT BANK BONDS............. ... 05/24/2010 BNY CAPITAL MARKETS INC... 08/02/2010 MCDONALD & COMPANY......... .........1,000,000 ............999,900 .........1,003,500 ..............999,910 ..................0 ................10 ..................0 ...................10 ..............0 ..............0 ...........3,590 ...........3,590 .........2,438 .........285

31331J NW 9 FEDERAL FARM CREDIT BANK BOND............... ... 05/19/2010
CITIGROUP GLOBAL
MARKETS INC 08/19/2010 Call      100.0000........................ .........2,000,000 .........2,000,000 .........2,000,000 ...........2,000,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 .......16,500 .........183

31331J TL 7 FEDERAL FARM CREDIT BANK BOND............... ... 07/06/2010
CITIGROUP GLOBAL
MARKETS INC 09/28/2010 Call      100.0000........................ .........1,000,000 .........1,000,000 .........1,000,000 ...........1,000,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 .........7,450 .........745

31331R N6 8 FEDERAL FARM CREDIT BANK NTS.................. ... 05/27/2010 Various....................................... 06/25/2010 MCDONALD & COMPANY......... ............861,000 ............946,976 ............985,380 ..............946,598 ..................0 .............(378) ..................0 ...............(378) ..............0 ..............0 .........38,782 .........38,782 .......27,642 .....19,316
3133F4 PN 5 FHLMC SR NTS  3.000% 09/15/15....................... ... 03/01/2010 Various....................................... 07/08/2010 BAIRD ROBERT W & CO INC.... .........6,000,000 .........6,000,000 .........6,031,260 ...........6,000,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........31,260 .........31,260 .......62,500 .............0
3133XH W5 7 FEDERAL HOME LOAN BANK BONDS................ ... 01/20/2010 STIFEL NICOLAUS & CO INC.... 03/04/2010 PNC CAPITAL MKTS................. .........4,000,000 .........4,392,160 .........4,400,000 ...........4,380,699 ..................0 ........(11,461) ..................0 ...........(11,461) ..............0 ..............0 .........19,301 .........19,301 .......44,417 .....20,583
3133XS P9 3 FEDERAL HOME LOAN BANK BONDS................ ... 01/13/2010 BTIG LLC  JERSEY CITY........... 03/03/2010 PNC CAPITAL MKTS................. .........5,500,000 .........5,675,505 .........5,699,100 ...........5,669,699 ..................0 ..........(5,806) ..................0 .............(5,806) ..............0 ..............0 .........29,401 .........29,401 .......38,672 .....14,800

3133XW FZ 7 FEDERAL HOME LOAN BANK STP CPN BONDS ... 01/22/2010
UBSFINANCIALSERVICESINC
WE 07/13/2010 Call      100.0000........................ ............555,000 ............555,000 ............555,000 ..............555,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 .........5,550 .........370

3133XW MA 4 FEDERAL HOME LOAN BANK FLT RT BONDS... ... 01/25/2010 MORGANSTANLEY&COINC NY 05/05/2010 Call      100.0000........................ .........1,000,000 ............998,750 .........1,000,000 ...........1,000,000 ..................0 ...........1,250 ..................0 ..............1,250 ..............0 ..............0 ..................0 ..................0 .......17,068 .............0
3133XW XS 3 FEDERAL HOME LOAN BANK BONDS................ ... 02/02/2010 BNY/SPECIAL PROCESSING #7 08/12/2010 DUNCAN WILLIAMS INC........... .........6,000,000 .........6,000,000 .........6,067,500 ...........6,000,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........67,500 .........67,500 .......63,000 .............0

3133XX 5R 4 FEDERAL HOME LOAN BANK BONDS................ ... 03/01/2010
BARCLAYS CAPITAL
INC/FIXED INC 06/10/2010 Call      100.0000........................ .........1,250,000 .........1,243,750 .........1,250,000 ...........1,250,000 ..................0 ...........6,250 ..................0 ..............6,250 ..............0 ..............0 ..................0 ..................0 .......18,904 .............0

3133XX 7F 8 FEDERAL HOME LOAN BANK BONDS................ ... 02/18/2010
UBSFINANCIALSERVICESINC
WE 03/03/2010 BEAR STEARNS & CO.............. .........4,000,000 .........3,992,720 .........3,999,280 ...........3,992,800 ..................0 ................80 ..................0 ...................80 ..............0 ..............0 ...........6,480 ...........6,480 .........2,708 .............0

3133XX C2 1 FEDERAL HOME LOAN BANK FLT RT BONDS... ... 02/26/2010
UBSFINANCIALSERVICESINC
WE 06/17/2010 Call      100.0000........................ .........1,000,000 .........1,002,500 .........1,000,000 ...........1,000,000 ..................0 ..........(2,500) ..................0 .............(2,500) ..............0 ..............0 ..................0 ..................0 .......17,014 .............0

3133XX CW 5 FEDERAL HOME LOAN BANK FLT RT BONDS... ... 02/22/2010 PNC CAPITAL MKTS................. 08/26/2010 Call      100.0000........................ .........1,500,000 .........1,500,000 .........1,500,000 ...........1,500,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 .......24,375 .............0

3133XX GE 1 FEDERAL HOME LOAN BANK FLT RT BONDS... ... 06/29/2010
UBSFINANCIALSERVICESINC
WE 09/23/2010 Call      100.0000........................ ............750,000 ............749,625 ............750,000 ..............750,000 ..................0 ..............375 ..................0 .................375 ..............0 ..............0 ..................0 ..................0 .......10,397 .........904

3133XX LM 7 FEDERAL HOME LOAN BANK FLT RT BONDS... ... 03/08/2010 GOLDMAN SACHS & CO NY..... 07/01/2010 Call      100.0000........................ ............500,000 ............496,000 ............500,000 ..............500,000 ..................0 ...........4,000 ..................0 ..............4,000 ..............0 ..............0 ..................0 ..................0 .........8,103 .............0
3133XX NG 8 FEDERAL HOME LOAN BANK FLT RT BONDS... ... 03/11/2010 GOLDMAN SACHS & CO NY..... 07/01/2010 Call      100.0000........................ .........2,000,000 .........1,999,000 .........2,000,000 ...........2,000,000 ..................0 ...........1,000 ..................0 ..............1,000 ..............0 ..............0 ..................0 ..................0 .......29,918 .............0

3133XX YT 8 FEDERAL HOME LOAN BANK FLT RT BONDS... ... 04/14/2010
BARCLAYS CAPITAL
INC/FIXED INC 07/28/2010 Call      100.0000........................ ............735,000 ............735,000 ............735,000 ..............735,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 .......10,995 .............0
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3133XY DZ 5 FEDERAL HOME LOAN BANK STP CPN BONDS ... 05/11/2010
PITTSBURGH NATIONAL
BANK-SECUR 11/17/2010 Call      100.0000........................ .........4,000,000 .........4,000,000 .........4,000,000 ...........4,000,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 .......45,000 .............0

3133XY HE 8 FEDERAL HOME LOAN BANK FLT RT BONDS... ... 05/05/2010 GOLDMAN SACHS & CO NY..... 09/03/2010 Call      100.0000........................ .........2,120,000 .........2,118,940 .........2,120,000 ...........2,120,000 ..................0 ...........1,060 ..................0 ..............1,060 ..............0 ..............0 ..................0 ..................0 .......32,061 .............0

3133XY K3 8 FEDERAL HOME LOAN BANK BOND.................. ... 05/11/2010
PITTSBURGH NATIONAL
BANK-SECUR 08/27/2010 Call      100.0000........................ .........2,500,000 .........2,500,000 .........2,500,000 ...........2,500,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 .......18,750 .............0

3134G1 AH 7 FEDERAL HOME LOAN MTG CORP STP CPN.... ... 04/27/2010 BAIRD ROBERT W & CO INC.... 06/10/2010 STIFEL NICOLAUS & CO INC.... .........3,000,000 .........3,000,000 .........2,994,375 ...........3,000,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(5,625) ..........(5,625) .......10,792 .............0
3134G1 BP 8 FEDERAL HOME LOAN MTG CORP NTS............ ... 06/22/2010 BNY CAPITAL MARKETS INC... 08/04/2010 PNC CAPITAL MKTS................. .........2,000,000 .........2,019,660 .........2,019,000 ...........2,016,697 ..................0 ..........(2,963) ..................0 .............(2,963) ..............0 ..............0 ...........2,303 ...........2,303 .......11,806 ......6,375
31359M SL 8 FNMA  4.375% 07/17/13....................................... ... 03/19/2010 G X CLARKE.............................. 08/13/2010 STIFEL NICOLAUS & CO INC.... .........1,000,000 .........1,079,630 .........1,096,040 ...........1,070,343 ..................0 ..........(9,287) ..................0 .............(9,287) ..............0 ..............0 .........25,697 .........25,697 .......25,399 ......8,021

3136FH HH 1 FNMA STP CPN NTS  2.000% 04/14/14............... ... 05/24/2010
CANTOR
FITZGERALD/MORTGAGE BAC 07/27/2010 CRAIGIE INCORPORATED....... .........2,500,000 .........2,528,425 .........2,521,875 ...........2,522,925 ..................0 ..........(5,500) ..................0 .............(5,500) ..............0 ..............0 ..........(1,050) ..........(1,050) .......14,444 ......5,833

3136FJ 2S 9 FNMA STP CPN NTS  2.000% 02/18/20............... ... 01/22/2010
MORGAN KEEGAN &
COMPANY INC 08/18/2010 Call      100.0000........................ ............484,000 ............483,516 ............484,000 ..............484,000 ..................0 ..............484 ..................0 .................484 ..............0 ..............0 ..................0 ..................0 .........4,840 .............0

3136FJ 3T 6 FNMA FLT RT NTS  6.500% 02/24/25................... ... 01/26/2010 GOLDMAN SACHS & CO NY..... 05/05/2010 GOLDMAN SACHS & CO NY..... .........1,000,000 ............992,500 .........1,000,000 ..............992,559 ..................0 ................59 ..................0 ...................59 ..............0 ..............0 ...........7,441 ...........7,441 .......12,963 .............0
3136FJ 3T 6 FNMA FLT RT NTS  6.500% 02/24/25................... ... 01/26/2010 GOLDMAN SACHS & CO NY..... 08/24/2010 Call      100.0000........................ ............670,000 ............664,975 ............670,000 ..............670,000 ..................0 ...........5,025 ..................0 ..............5,025 ..............0 ..............0 ..................0 ..................0 .......21,596 .............0
3136FJ 4N 8 FNMA NTS  3.100% 08/18/15............................... ... 01/29/2010 Raymond James FL St Pete....... 08/18/2010 Call      100.0000........................ .........9,000,000 .........9,000,000 .........9,000,000 ...........9,000,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 .....139,500 .............0

3136FJ 4Y 4 FNMA STP CPN NTS  3.000% 02/24/25............... ... 02/11/2010
MORGAN KEEGAN &
COMPANY INC 08/24/2010 Call      100.0000........................ .........1,460,000 .........1,458,540 .........1,460,000 ...........1,460,000 ..................0 ...........1,460 ..................0 ..............1,460 ..............0 ..............0 ..................0 ..................0 .......21,900 .............0

3136FJ 5C 1 FNMA NTS  3.050% 08/18/15............................... ... 02/02/2010
PITTSBURGH NATIONAL
BANK-SECUR 08/23/2010 PNC CAPITAL MKTS................. .........2,000,000 .........2,000,000 .........2,022,800 ...........2,000,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........22,800 .........22,800 .......31,517 .............0

3136FJ AJ 0 FNMA NTS  1.053% 09/03/14............................... ... 07/30/2010 BAIRD ROBERT W & CO INC.... 09/03/2010 Call      100.0000........................ ............932,000 ............932,615 ............932,000 ..............932,000 ..................0 .............(615) ..................0 ...............(615) ..............0 ..............0 ..................0 ..................0 .........2,997 ......1,965

3136FJ GA 3 FNMA STP CPN NTS  3.000% 10/20/17............... ... 06/29/2010
MORGAN KEEGAN &
COMPANY INC 07/20/2010 Call      100.0000........................ ..............60,000 ..............60,030 ..............60,000 ................60,000 ..................0 ...............(30) ..................0 .................(30) ..............0 ..............0 ..................0 ..................0 ............450 .........350

3136FJ L3 3 FNMA NTS  3.750% 01/05/17............................... ... 03/19/2010 PNC CAPITAL MKTS................. 12/10/2010 PNC CAPITAL MKTS................. .........5,000,000 .........5,055,000 .........5,005,000 ...........5,004,429 ..................0 ........(50,571) ..................0 ...........(50,571) ..............0 ..............0 ..............571 ..............571 .....176,042 .....41,146

3136FJ M9 9 FNMA NTS  3.250% 01/26/15............................... ... 04/06/2010
CANTOR
FITZGERALD/MORTGAGE BAC 06/22/2010 PNC CAPITAL MKTS................. .......10,000,000 .......10,033,200 .......10,016,000 .........10,009,747 ..................0 ........(23,453) ..................0 ...........(23,453) ..............0 ..............0 ...........6,253 ...........6,253 .....133,611 .....65,000

3136FJ P8 8 FNMA STP CPN BONDS  3.000% 01/29/18.......... ... 01/20/2010 DUNCAN WILLIAMS INC........... 07/29/2010 Call      100.0000........................ .........1,273,000 .........1,273,000 .........1,273,000 ...........1,273,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 .......19,095 .............0
3136FJ U2 5 FNMA STP CPN NTS  3.000% 01/28/25............... ... 01/13/2010 Various....................................... 07/28/2010 Call      100.0000........................ .........2,838,000 .........2,833,707 .........2,838,000 ...........2,838,000 ..................0 ...........4,293 ..................0 ..............4,293 ..............0 ..............0 ..................0 ..................0 .......42,570 .............0

3136FJ X3 0 FNMA STP CPN NTS  4.000% 01/28/25............... ... 01/25/2010
BANC OF AMERICA
SECURITIES LLC 07/28/2010 Call      100.0000........................ .........1,250,000 .........1,248,125 .........1,250,000 ...........1,250,000 ..................0 ...........1,875 ..................0 ..............1,875 ..............0 ..............0 ..................0 ..................0 .......25,000 .............0

3136FJ X4 8 FNMA STP CPN NTS  4.125% 01/28/25............... ... 01/15/2010 PNC CAPITAL MKTS................. 07/28/2010 Call      100.0000........................ .........5,000,000 .........5,000,000 .........5,000,000 ...........5,000,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 .....103,125 .............0
3136FJ ZR 5 FNMA STP CPN NTS  2.000% 12/30/14............... ... 06/21/2010 BNY CAPITAL MARKETS INC... 06/30/2010 Call      100.0000........................ .........1,750,000 .........1,750,525 .........1,750,000 ...........1,750,000 ..................0 .............(525) ..................0 ...............(525) ..............0 ..............0 ..................0 ..................0 .......17,500 .....16,722

3136FM 6P 4 FNMA STP CPN NTS  1.500% 08/17/15............... ... 08/10/2010
UBS FINANCIAL SECURITIES
INC/G 11/17/2010 Call      100.0000........................ .........1,149,000 .........1,150,077 .........1,149,000 ...........1,149,000 ..................0 ..........(1,077) ..................0 .............(1,077) ..............0 ..............0 ..................0 ..................0 .........4,309 ...........48

3136FM AW 4 FNMA STP CPN NTS  2.000% 03/10/20............... ... 03/02/2010 Raymond James FL St Pete....... 09/10/2010 Call      100.0000........................ ............980,000 ............979,510 ............980,000 ..............980,000 ..................0 ..............490 ..................0 .................490 ..............0 ..............0 ..................0 ..................0 .........9,800 .............0

3136FM EC 4 FNMA STP CPN NTS  1.500% 03/16/20............... ... 05/18/2010
MORGAN KEEGAN &
COMPANY INC 09/16/2010 Call      100.0000........................ .........1,237,000 .........1,233,098 .........1,237,000 ...........1,237,000 ..................0 ...........3,902 ..................0 ..............3,902 ..............0 ..............0 ..................0 ..................0 .........9,278 ......2,405

3136FM FF 6 FNMA STP CPN NTS  3.000% 03/24/25............... ... 09/16/2010 Various....................................... 09/24/2010 Call      100.0000........................ .........2,513,000 .........2,511,028 .........2,513,000 ...........2,513,000 ..................0 ...........1,972 ..................0 ..............1,972 ..............0 ..............0 ..................0 ..................0 .......37,695 .....15,083
3136FM KU 7 FNMA STP CPN NTS  2.250% 04/20/20............... ... 09/27/2010 STIFEL NICOLAUS & CO INC.... 10/20/2010 Call      100.0000........................ ............158,000 ............158,142 ............158,000 ..............158,000 ..................0 .............(142) ..................0 ...............(142) ..............0 ..............0 ..................0 ..................0 .........1,778 ......1,570
3136FM LY 8 FNMA STP CPN NTS  4.000% 04/29/25............... ... 04/16/2010 Various....................................... 10/29/2010 Call      100.0000........................ .........2,952,000 .........2,947,572 .........2,952,000 ...........2,952,000 ..................0 ...........4,428 ..................0 ..............4,428 ..............0 ..............0 ..................0 ..................0 .......59,040 .............0

3136FM MX 9 FNMA STP CPN NTS  3.000% 04/22/20............... ... 04/09/2010 CHASE SECURITIES INC.......... 09/29/2010
MORGAN KEEGAN &
COMPANY INC ............493,000 ............492,507 ............499,310 ..............496,733 ..................0 ...........4,226 ..................0 ..............4,226 ..............0 ..............0 ...........2,578 ...........2,578 .........6,491 .............0

3136FM PL 2 FNMA NTS  3.000% 10/29/15............................... ... 04/27/2010
UBSFINANCIALSERVICESINC
WE 08/09/2010 MCDONALD & COMPANY......... .........2,500,000 .........2,496,250 .........2,513,125 ...........2,496,428 ..................0 ..............178 ..................0 .................178 ..............0 ..............0 .........16,697 .........16,697 .......21,042 .............0
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3136FM QF 4 FNMA STP CPN NTS  3.200% 11/19/18............... ... 10/27/2010 STIFEL NICOLAUS & CO INC.... 11/19/2010 Call      100.0000........................ .........1,625,000 .........1,627,407 .........1,625,000 ...........1,625,000 ..................0 ..........(2,407) ..................0 .............(2,407) ..............0 ..............0 ..................0 ..................0 .......26,000 .....23,111
3136FM QV 9 FNMA STP CPN NTS  2.000% 05/12/20............... ... 09/27/2010 Various....................................... 11/12/2010 Call      100.0000........................ .........2,833,000 .........2,835,966 .........2,833,000 ...........2,833,000 ..................0 ..........(2,966) ..................0 .............(2,966) ..............0 ..............0 ..................0 ..................0 .......28,330 .....14,710
3136FM RY 2 FNMA STP CPN NTS  3.000% 05/19/25............... ... 05/11/2010 DIRECT...................................... 11/19/2010 Call      100.0000........................ .........2,501,000 .........2,496,248 .........2,501,000 ...........2,501,000 ..................0 ...........4,752 ..................0 ..............4,752 ..............0 ..............0 ..................0 ..................0 .......25,010 .............0
3136FM TM 6 FNMA STP CPN NTS  2.250% 05/26/20............... ... 05/07/2010 DIRECT...................................... 11/26/2010 Call      100.0000........................ ............996,000 ............993,510 ............996,000 ..............996,000 ..................0 ...........2,490 ..................0 ..............2,490 ..............0 ..............0 ..................0 ..................0 .......11,205 .............0
3136FM TN 4 FNMA STP CPN NTS  2.000% 05/26/20............... ... 05/14/2010 DIRECT...................................... 11/26/2010 Call      100.0000........................ ............897,000 ............895,924 ............897,000 ..............897,000 ..................0 ...........1,076 ..................0 ..............1,076 ..............0 ..............0 ..................0 ..................0 .........8,970 .............0
3136FM VB 7 FNMA STP CPN NTS  1.500% 06/10/15............... ... 09/30/2010 DEUTSCHE/BT ALEX BROWN.. 12/10/2010 Call      100.0000........................ .........1,124,000 .........1,126,192 .........1,124,000 ...........1,124,000 ..................0 ..........(2,192) ..................0 .............(2,192) ..............0 ..............0 ..................0 ..................0 .........8,430 ......5,199
3136FM XQ 2 FNMA STP CPN NTS  2.000% 06/15/20............... ... 06/29/2010 Various....................................... 12/15/2010 Call      100.0000........................ .........2,979,000 .........2,981,256 .........2,979,000 ...........2,979,000 ..................0 ..........(2,256) ..................0 .............(2,256) ..............0 ..............0 ..................0 ..................0 .......29,790 ......3,079

3136FM XU 3 FNMA STP CPN NTS  2.500% 12/23/15............... ... 06/03/2010
UBSFINANCIALSERVICESINC
WE 06/22/2010

UBSFINANCIALSERVICESINC
WE .........5,250,000 .........5,246,063 .........5,248,950 ...........5,246,063 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........2,888 ...........2,888 ................0 .............0

3136FM XU 3 FNMA STP CPN NTS  2.500% 12/23/15............... ... 06/03/2010
UBSFINANCIALSERVICESINC
WE 12/23/2010 Call      100.0000........................ .........1,000,000 ............999,250 .........1,000,000 ...........1,000,000 ..................0 ..............750 ..................0 .................750 ..............0 ..............0 ..................0 ..................0 .......12,500 .............0

3137EA CE 7 FEDERAL HOME LOAN MTG CORP NTS............ ... 02/03/2010 BEAR STEARNS & CO.............. 10/20/2010 BARCLAYS CAPITAL INC.......... ............180,000 ............183,067 ............185,821 ..............182,248 ..................0 .............(819) ..................0 ...............(819) ..............0 ..............0 ...........3,573 ...........3,573 .........4,622 ......1,891
3137EA CJ 6 FEDERAL HOME LOAN MTG CORP NTS............ ... 03/03/2010 CHASESECURITIES NEWYORK 05/10/2010 Various....................................... .........4,000,000 .........3,994,400 .........4,000,640 ...........3,994,651 ..................0 ..............251 ..................0 .................251 ..............0 ..............0 ...........5,989 ...........5,989 .......10,111 .............0
31398A 2E 1 FNMA NTS  2.300% 08/10/15............................... ... 07/23/2010 MORGANSTANLEY&COINC NY 11/10/2010 Call      100.0000........................ .........1,008,000 .........1,008,000 .........1,008,000 ...........1,008,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 .........5,796 .............0
31398A P2 2 FNMA NTS  2.050% 04/26/13............................... ... 06/16/2010 Various....................................... 12/01/2010 Various....................................... .........3,000,000 .........3,022,930 .........3,022,656 ...........3,015,240 ..................0 ..........(7,690) ..................0 .............(7,690) ..............0 ..............0 ...........7,416 ...........7,416 .......23,233 ......4,612
31398A R6 1 FNMA NTS  3.000% 05/12/15............................... ... 06/16/2010 Various....................................... 11/12/2010 Call      100.0000........................ .........2,500,000 .........2,521,505 .........2,500,000 ...........2,500,000 ..................0 ........(21,505) ..................0 ...........(21,505) ..............0 ..............0 ..................0 ..................0 .......37,500 ......7,125
31398A S4 5 FNMA NTS  2.000% 06/24/13............................... ... 06/24/2010 G X CLARKE.............................. 08/04/2010 PNC CAPITAL MKTS................. .........4,500,000 .........4,546,260 .........4,544,100 ...........4,541,024 ..................0 ..........(5,236) ..................0 .............(5,236) ..............0 ..............0 ...........3,076 ...........3,076 .......18,750 ......8,750

31398A U3 4 FNMA NTS  2.375% 07/28/15............................... ... 06/10/2010 JP MORGAN CHASE................. 07/28/2010
CANTOR FITZGERALD & CO
INC .........1,500,000 .........1,495,560 .........1,530,885 ...........1,495,651 ..................0 ................91 ..................0 ...................91 ..............0 ..............0 .........35,234 .........35,234 .........4,750 .............0

31398A WG 3 FNMA NTS  2.250% 04/09/12............................... ... 03/22/2010 BTIG LLC  JERSEY CITY........... 04/09/2010 Call      100.0000........................ .........1,833,000 .........1,834,100 .........1,833,000 ...........1,833,000 ..................0 ..........(1,100) ..................0 .............(1,100) ..............0 ..............0 ..................0 ..................0 .......20,621 .....18,788
31398A YB 2 FNMA NTS  5.000% 06/18/24............................... ... 02/04/2010 Raymond James FL St Pete....... 03/30/2010 JEFFERIES&COINC NEWYORK ............400,000 ............400,000 ............399,600 ..............400,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(400) .............(400) .........5,722 ......2,611

31398A ZS 4 FNMA NTS  3.000% 10/29/14............................... ... 05/11/2010
CANTOR
FITZGERALD/MORTGAGE BAC 10/20/2010 PNC CAPITAL MKTS................. .........2,000,000 .........2,015,400 .........2,000,313 ...........2,000,815 ..................0 ........(14,585) ..................0 ...........(14,585) ..............0 ..............0 .............(503) .............(503) .......28,500 ......2,167

31398A ZS 4 FNMA NTS  3.000% 10/29/14............................... ... 08/30/2010 CHASESECURITIES NEWYORK 10/29/2010 Call      100.0000........................ ............500,000 ............502,010 ............500,000 ..............500,000 ..................0 ..........(2,010) ..................0 .............(2,010) ..............0 ..............0 ..................0 ..................0 .........7,500 ......5,083
36202F KH 8 GNMA II POOL# 4796  4.500% 09/20/40............... ... 09/15/2010 Raymond James FL St Pete....... 12/01/2010 Paydown..................................... ..............27,948 ..............29,275 ..............27,948 ................27,948 ..................0 ..........(1,328) ..................0 .............(1,328) ..............0 ..............0 ..................0 ..................0 ............254 ...........70
36202F KJ 4 GNMA II POOL# 4797  5.000% 09/20/40............... ... 09/21/2010 Raymond James FL St Pete....... 12/01/2010 Paydown..................................... ..............12,268 ..............12,900 ..............12,268 ................12,268 ..................0 .............(633) ..................0 ...............(633) ..............0 ..............0 ..................0 ..................0 ..............76 ...........32

3620A9 P9 6 GNMA SF I POOL# 723248  5.000% 10/15/39...... ... 07/14/2010
BARCLAYS BANK OF NEW
YORK 12/01/2010 Paydown..................................... ..............14,267 ..............15,299 ..............14,267 ................14,267 ..................0 ..........(1,032) ..................0 .............(1,032) ..............0 ..............0 ..................0 ..................0 ............206 ...........40

3620A9 PM 7 GNMA SF I POOL #723228  5.000% 10/15/39...... ... 01/19/2010 UBS SECURITIES LLC.............. 12/01/2010 Paydown..................................... ............601,320 ............623,118 ............601,320 ..............601,320 ..................0 ........(21,798) ..................0 ...........(21,798) ..............0 ..............0 ..................0 ..................0 .......18,938 ......1,670

3620AC 6T 6 GNMA SF I POOL# 726382  5.000% 10/15/39...... ... 07/14/2010
BARCLAYS BANK OF NEW
YORK 12/01/2010 Paydown..................................... ..............11,141 ..............11,947 ..............11,141 ................11,141 ..................0 .............(806) ..................0 ...............(806) ..............0 ..............0 ..................0 ..................0 ............153 ...........31

36241K 3W 6 GNMA SF I POOL# 782613  5.500% 11/15/21...... ... 09/22/2010 UBS SECURITIES LLC/CMO..... 12/01/2010 Paydown..................................... ............273,815 ............297,774 ............273,815 ..............273,815 ..................0 ........(23,959) ..................0 ...........(23,959) ..............0 ..............0 ..................0 ..................0 .........1,804 .........711

36241K FJ 2 GNMA SF I POOL# 781969  5.000% 08/15/35...... ... 04/16/2010
PITTSBURGH NATIONAL
BANK-SECUR 12/01/2010 Paydown..................................... ............716,909 ............746,034 ............716,909 ..............716,909 ..................0 ........(29,124) ..................0 ...........(29,124) ..............0 ..............0 ..................0 ..................0 .......13,278 ......1,892

36241L GZ 3 GNMA SF I POOL # 782916.................................. ... 03/26/2010
BANC OF AMERICA
SECURITIES LLC 12/01/2010 Paydown..................................... ............215,610 ............229,726 ............215,610 ..............215,610 ..................0 ........(14,116) ..................0 ...........(14,116) ..............0 ..............0 ..................0 ..................0 .........6,066 .........626

36296Q VF 3 GNMA SF I POOL# 698214  5.000% 06/15/39...... ... 07/14/2010
BARCLAYS BANK OF NEW
YORK 12/01/2010 Paydown..................................... ..............24,435 ..............26,202 ..............24,435 ................24,435 ..................0 ..........(1,768) ..................0 .............(1,768) ..............0 ..............0 ..................0 ..................0 ............338 ...........68

36296T UZ 4 GNMA I POOL# 700900  5.000% 11/15/23............ ... 08/20/2010
UBSFINANCIALSERVICESINC
WE 12/01/2010 Paydown..................................... ............335,562 ............359,733 ............335,562 ..............335,562 ..................0 ........(24,171) ..................0 ...........(24,171) ..............0 ..............0 ..................0 ..................0 .........2,529 .........886

36296X YZ 1 GNMA I POOL# 704628  5.000% 07/15/39............ ... 05/24/2010 Raymond James FL St Pete....... 12/01/2010 Paydown..................................... ............317,624 ............336,086 ............317,624 ..............317,624 ..................0 ........(18,462) ..................0 ...........(18,462) ..............0 ..............0 ..................0 ..................0 .........4,745 .........882
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880591 EJ 7 TENN VALLEY AUTHORITY SR NTS................... ... 09/16/2010
BANC OF AMERICA
SECURITIES LLC 09/27/2010

BANC OF AMERICA
SECURITIES LLC ..............90,000 ..............88,824 ..............93,535 ................88,824 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........4,711 ...........4,711 ............150 ...........69

912810 EC 8 US TREASURY NOTE BONDS  8.875% 02/15/19 ... 01/25/2010 CHASESECURITIES NEWYORK 03/01/2010 CHASESECURITIES NEWYORK ............115,000 ............162,896 ............162,936 ..............162,465 ..................0 .............(431) ..................0 ...............(431) ..............0 ..............0 ..............471 ..............471 .........5,582 ......4,604
912810 FF 0 US TREASURY NOTE BONDS  5.250% 11/15/28 ... 02/02/2010 CHASESECURITIES NEWYORK 11/05/2010 Various....................................... ............150,000 ............165,780 ............171,457 ..............165,602 ..................0 .............(178) ..................0 ...............(178) ..............0 ..............0 ...........5,855 ...........5,855 .........4,431 ......1,784

912810 FT 0 US TREASURY NOTE BONDS  4.500% 02/15/36 ... 04/22/2010
CITIGROUPGBLMKTS/SALOMO
N NE 11/05/2010 BAIRD ROBERT W & CO INC.... ............650,000 ............645,559 ............701,188 ..............645,647 ..................0 ................88 ..................0 ...................88 ..............0 ..............0 .........55,540 .........55,540 .......21,381 ......5,656

912810 PZ 5 US TREASURY NOTE T I P S............................... ... 05/07/2010 Various....................................... 12/15/2010 Various....................................... .........6,343,000 .........6,861,333 .........7,527,482 ...........6,848,190 ..................0 ........(13,144) ..................0 ...........(13,144) ..............0 ..............0 .......679,292 .......679,292 .....162,525 .....58,153

912810 QA 9 US TREASURY NOTE  3.500% 02/15/39.............. ... 07/01/2010
CREDIT SUISSE FIRST
BOSTON COR 11/05/2010 BAIRD ROBERT W & CO INC.... ............675,000 ............631,365 ............604,125 ..............631,671 ..................0 ..............306 ..................0 .................306 ..............0 ..............0 ........(27,546) ........(27,546) .......17,269 ......9,267

912810 QB 7 US TREASURY NOTE  4.250% 05/15/39.............. ... 07/01/2010 Various....................................... 11/05/2010 BAIRD ROBERT W & CO INC.... ............875,000 ............920,438 ............894,824 ..............920,175 ..................0 .............(263) ..................0 ...............(263) ..............0 ..............0 ........(25,351) ........(25,351) .......17,886 ......4,972
912810 QC 5 US TREASURY NOTE  4.500% 08/15/39.............. ... 02/04/2010 Various....................................... 11/05/2010 Various....................................... .........1,375,000 .........1,364,293 .........1,372,650 ...........1,364,354 ..................0 ................61 ..................0 ...................61 ..............0 ..............0 ...........8,296 ...........8,296 .......44,971 .....29,582
912810 QD 3 US TREASURY NOTE  4.375% 11/15/39.............. ... 07/14/2010 Various....................................... 12/30/2010 Various....................................... .........2,660,000 .........2,659,943 .........2,789,424 ...........2,660,112 ..................0 ..............169 ..................0 .................169 ..............0 ..............0 .......129,312 .......129,312 .......60,746 .....22,781
912810 QE 1 US TREASURY NOTE  4.625% 02/15/40.............. ... 08/05/2010 Various....................................... 11/05/2010 Various....................................... .........4,033,000 .........4,179,707 .........4,491,265 ...........4,179,652 ..................0 ...............(56) ..................0 .................(56) ..............0 ..............0 .......311,613 .......311,613 .......87,061 .....49,911
912810 QF 8 US TREASURY NOTE T I P S............................... ... 11/12/2010 Various....................................... 12/17/2010 Various....................................... .........3,485,000 .........3,788,629 .........3,933,508 ...........3,788,362 ..................0 .............(267) ..................0 ...............(267) ..............0 ..............0 .......145,146 .......145,146 .......10,509 ......7,135
912810 QH 4 US TREASURY NOTE  4.375% 05/15/40.............. ... 11/04/2010 Various....................................... 12/02/2010 Various....................................... .........2,765,000 .........2,903,912 .........2,899,735 ...........2,903,292 ..................0 .............(621) ..................0 ...............(621) ..............0 ..............0 ..........(3,557) ..........(3,557) .......52,416 .....17,454
912810 QK 7 US TREASURY NOTE  3.875% 08/15/40.............. ... 10/20/2010 Various....................................... 12/07/2010 Various....................................... .........2,647,000 .........2,684,585 .........2,474,752 ...........2,684,549 ..................0 ...............(35) ..................0 .................(35) ..............0 ..............0 ......(209,798) ......(209,798) .......27,434 .....16,520
912810 QL 5 US TREASURY NOTE  4.250% 11/15/40.............. ... 12/09/2010 JEFFERIES&COINC NEWYORK 12/30/2010 Various....................................... ............820,000 ............798,264 ............783,211 ..............798,268 ..................0 ..................3 ..................0 ....................3 ..............0 ..............0 ........(15,057) ........(15,057) .........3,175 ......2,888

912828 BW 9 US TREASURY NOTE T I P S............................... ... 08/17/2010
GREENWICH CAPITAL
MARKETS INC 12/08/2010 CHASE/GREENWICH CAP........ ............152,000 ............191,392 ............192,249 ..............190,360 ..................0 ..........(1,032) ..................0 .............(1,032) ..............0 ..............0 ...........1,889 ...........1,889 .........1,436 .........390

912828 DH 0 US TREASURY NOTE T I P S............................... ... 08/17/2010 Various....................................... 12/08/2010
CREDIT SUISSE FIRST
BOSTON COR .........1,695,000 .........2,054,645 .........2,069,989 ...........2,046,554 ..................0 ..........(8,091) ..................0 .............(8,091) ..............0 ..............0 .........23,435 .........23,435 .......12,359 ......2,856

912828 EA 4 US TREASURY NOTE T I P S............................... ... 05/25/2010
FORTIS INVESTMENT
SERVICES LLC 06/02/2010 FORTIS SECURITIES LLC......... ............340,000 ............403,870 ............404,239 ..............403,770 ..................0 .............(100) ..................0 ...............(100) ..............0 ..............0 ..............469 ..............469 .........2,739 ......2,579

912828 FB 1 US TREASURY NOTE T I P S............................... ... 02/09/2010 Various....................................... 05/14/2010 Various....................................... .........1,162,000 .........1,314,023 .........1,305,420 ...........1,303,214 ..................0 ........(10,809) ..................0 ...........(10,809) ..............0 ..............0 ...........2,206 ...........2,206 .......17,552 ......9,547
912828 GN 4 US TREASURY NOTE T I P S............................... ... 08/17/2010 Various....................................... 12/30/2010 Various....................................... .........1,417,000 .........1,573,434 .........1,583,483 ...........1,559,060 ..................0 ........(14,375) ..................0 ...........(14,375) ..............0 ..............0 .........24,423 .........24,423 .......21,683 ......6,587
912828 KD 1 US TREASURY NOTE  2.750% 02/15/19.............. ... 02/22/2010 MORGANSTANLEY&COINC NY 04/16/2010 Various....................................... .........1,046,000 ............971,150 ............969,215 ..............971,987 ..................0 ..............837 ..................0 .................837 ..............0 ..............0 ..........(2,772) ..........(2,772) .........4,487 ......1,112

912828 LS 7 US TREASURY NOTE  2.375% 10/31/14.............. ... 02/09/2010 MORGANSTANLEY&COINC NY 02/18/2010
BARCLAYS CAPITAL
INC/FIXED INC ............330,000 ............332,488 ............330,902 ..............332,473 ..................0 ...............(15) ..................0 .................(15) ..............0 ..............0 ..........(1,571) ..........(1,571) .........2,468 ......2,230

912828 LY 4 US TREASURY NOTE  3.375% 11/15/19.............. ... 02/11/2010 Various....................................... 02/26/2010 Various....................................... .........2,440,000 .........2,383,498 .........2,379,747 ...........2,383,645 ..................0 ..............147 ..................0 .................147 ..............0 ..............0 ..........(3,898) ..........(3,898) .......19,835 .....17,170

912828 ME 7 US TREASURY NOTE  2.625% 12/31/14.............. ... 01/04/2010
CREDIT SUISSE FIRST
BOSTON COR 07/22/2010

CITIGROUPGBLMKTS/SALOMO
N NE ............770,000 ............769,341 ............806,693 ..............769,412 ..................0 ................71 ..................0 ...................71 ..............0 ..............0 .........37,280 .........37,280 .......11,589 .........279

912828 MF 4 US TREASURY NOTE T I P S............................... ... 06/24/2010 Various....................................... 10/20/2010 Various....................................... .........4,758,000 .........4,773,389 .........5,146,799 ...........4,773,529 ..................0 ..............140 ..................0 .................140 ..............0 ..............0 .......373,270 .......373,270 .......46,156 .....11,679
912828 MG 2 US TREASURY NOTE  1.375% 01/15/13.............. ... 04/22/2010 Various....................................... 07/07/2010 Various....................................... .........3,200,000 .........3,198,817 .........3,241,016 ...........3,198,958 ..................0 ..............140 ..................0 .................140 ..............0 ..............0 .........42,059 .........42,059 .......21,219 ......5,647
912828 MH 0 US TREASURY NOTE  2.250% 01/31/15.............. ... 05/10/2010 Various....................................... 07/07/2010 Various....................................... .........9,328,000 .........9,275,446 .........9,340,624 ...........9,276,363 ..................0 ..............917 ..................0 .................917 ..............0 ..............0 .........64,261 .........64,261 .......39,754 .....17,247
912828 MK 3 US TREASURY NOTE  3.125% 01/31/17.............. ... 06/08/2010 Various....................................... 09/01/2010 Various....................................... .........6,750,000 .........6,824,224 .........6,881,691 ...........6,823,663 ..................0 .............(561) ..................0 ...............(561) ..............0 ..............0 .........58,027 .........58,027 .......59,518 .....27,767
912828 MP 2 US TREASURY NOTE  3.625% 02/15/20.............. ... 07/14/2010 Various....................................... 08/03/2010 Various....................................... .......21,026,000 .......20,912,265 .......21,305,728 .........20,913,617 ..................0 ...........1,351 ..................0 ..............1,351 ..............0 ..............0 .......392,112 .......392,112 .....179,149 ...100,435

912828 MQ 0 US TREASURY NOTE  0.875% 02/29/12.............. ... 03/01/2010
CITIGROUPGBLMKTS/SALOMO
N NE 03/17/2010

CREDIT SUISSE FIRST
BOSTON COR ............500,000 ............500,703 ............499,647 ..............500,690 ..................0 ...............(13) ..................0 .................(13) ..............0 ..............0 ..........(1,043) ..........(1,043) ............214 ...........48

912828 MR 8 US TREASURY NOTE  2.375% 02/28/15.............. ... 05/04/2010 Various....................................... 06/09/2010 Various....................................... .........5,395,000 .........5,399,916 .........5,468,674 ...........5,399,839 ..................0 ...............(77) ..................0 .................(77) ..............0 ..............0 .........68,835 .........68,835 .......27,308 ......4,335
912828 MS 6 US TREASURY NOTE  3.000% 02/28/17.............. ... 02/25/2010 GOLDMAN SACHS & CO NY..... 08/02/2010 BEAR STEARNS & CO.............. ..............10,000 ................9,951 ..............10,454 ..................9,954 ..................0 ..................3 ..................0 ....................3 ..............0 ..............0 ..............500 ..............500 ............127 .............1
912828 MV 9 US TREASURY NOTE  3.250% 03/31/17.............. ... 04/27/2010 Various....................................... 06/04/2010 Various....................................... .........2,102,000 .........2,093,084 .........2,141,387 ...........2,093,212 ..................0 ..............128 ..................0 .................128 ..............0 ..............0 .........48,175 .........48,175 .........7,468 ......1,756
912828 MW 7 US TREASURY NOTE  2.500% 03/31/15.............. ... 04/16/2010 Various....................................... 06/04/2010 Various....................................... .........4,175,000 .........4,169,531 .........4,238,257 ...........4,169,619 ..................0 ................89 ..................0 ...................89 ..............0 ..............0 .........68,637 .........68,637 .......15,061 ......5,581

912828 MY 3 US TREASURY NOTE T I P S............................... ... 07/07/2010
FORTIS INVESTMENT
SERVICES LLC 09/23/2010 Various....................................... ............720,000 ............730,717 ............736,694 ..............730,560 ..................0 .............(157) ..................0 ...............(157) ..............0 ..............0 ...........6,134 ...........6,134 .........1,267 .........831
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912828 NA 4 US TREASURY NOTE  3.125% 04/30/17.............. ... 05/27/2010 Various....................................... 12/08/2010 Various....................................... .......11,910,000 .......12,121,358 .......12,482,288 .........12,106,998 ..................0 ........(14,360) ..................0 ...........(14,360) ..............0 ..............0 .......375,290 .......375,290 .....124,267 .....23,854

912828 NC 0 US TREASURY NOTE  1.375% 05/15/13.............. ... 07/07/2010 BARCLAYS CAPITAL INC.......... 10/18/2010
BANC OF AMERICA
SECURITIES LLC ............410,000 ............414,949 ............419,305 ..............414,482 ..................0 .............(467) ..................0 ...............(467) ..............0 ..............0 ...........4,823 ...........4,823 .........2,420 .........889

912828 ND 8 US TREASURY NOTE  3.500% 05/15/20.............. ... 10/29/2010 Various....................................... 12/02/2010 Various....................................... .......13,125,000 .......13,543,593 .......13,733,424 .........13,538,368 ..................0 ..........(5,224) ..................0 .............(5,224) ..............0 ..............0 .......195,056 .......195,056 .....127,520 .....61,284
912828 NE 6 US TREASURY NOTE  0.750% 05/31/12.............. ... 06/07/2010 STIFEL NICOLAUS & CO INC.... 08/24/2010 PNC CAPITAL MKTS................. .........3,500,000 .........3,535,273 .........3,518,047 ...........3,531,480 ..................0 ..........(3,793) ..................0 .............(3,793) ..............0 ..............0 ........(13,433) ........(13,433) .........6,168 .........574
912828 NF 3 US TREASURY NOTE  2.125% 05/31/15.............. ... 11/05/2010 Various....................................... 11/19/2010 Various....................................... .........7,505,000 .........7,550,955 .........7,724,109 ...........7,548,588 ..................0 ..........(2,367) ..................0 .............(2,367) ..............0 ..............0 .......175,521 .......175,521 .......57,865 ......7,377

912828 NG 1 US TREASURY NOTE  2.750% 05/31/17.............. ... 06/03/2010 Various....................................... 07/13/2010
GREENWICH CAPITAL
MARKETS INC .........1,497,000 .........1,491,107 .........1,518,396 ...........1,491,196 ..................0 ................89 ..................0 ...................89 ..............0 ..............0 .........27,201 .........27,201 .........5,062 .........277

912828 NH 9 US TREASURY NOTE  1.125% 06/15/13.............. ... 07/07/2010
CREDIT SUISSE FIRST
BOSTON COR 10/18/2010 Various....................................... .........2,625,000 .........2,634,946 .........2,666,118 ...........2,634,079 ..................0 .............(867) ..................0 ...............(867) ..............0 ..............0 .........32,039 .........32,039 .........9,602 ......1,936

912828 NL 0 US TREASURY NOTE  1.875% 06/30/15.............. ... 07/16/2010 Various....................................... 07/29/2010 Various....................................... .........1,515,000 .........1,522,104 .........1,530,178 ...........1,521,989 ..................0 .............(114) ..................0 ...............(114) ..............0 ..............0 ...........8,189 ...........8,189 .........2,316 ......1,176
912828 NM 8 US TREASURY NOTE T I P S............................... ... 11/10/2010 Various....................................... 12/15/2010 Various....................................... .........5,224,000 .........5,334,969 .........5,368,888 ...........5,334,241 ..................0 .............(728) ..................0 ...............(728) ..............0 ..............0 .........34,647 .........34,647 .......13,372 ......8,439

912828 NP 1 US TREASURY NOTE  1.750% 07/31/15.............. ... 08/09/2010 CHASE SECURITIES INC.......... 10/18/2010
DEUTSCHE BANC ALEX
BROWN INSTI ............390,000 ............394,174 ............402,157 ..............394,022 ..................0 .............(152) ..................0 ...............(152) ..............0 ..............0 ...........8,135 ...........8,135 .........1,502 .........223

912828 NR 7 US TREASURY NOTE  2.375% 07/31/17.............. ... 07/30/2010 MORGANSTANLEY&COINC NY 10/29/2010 STIFEL NICOLAUS & CO INC.... .........1,050,000 .........1,052,666 .........1,086,258 ...........1,052,581 ..................0 ...............(85) ..................0 .................(85) ..............0 ..............0 .........33,677 .........33,677 .........6,302 .........271
912828 NT 3 US TREASURY NOTE  2.625% 08/15/20.............. ... 11/12/2010 Various....................................... 11/30/2010 Various....................................... .........4,597,000 .........4,608,354 .........4,549,691 ...........4,608,322 ..................0 ...............(32) ..................0 .................(32) ..............0 ..............0 ........(58,632) ........(58,632) .......29,431 .....23,222
912828 NV 8 US TREASURY NOTE  1.250% 08/31/15.............. ... 09/27/2010 Various....................................... 10/18/2010 Various....................................... .........2,780,000 .........2,751,013 .........2,789,554 ...........2,751,446 ..................0 ..............434 ..................0 .................434 ..............0 ..............0 .........38,108 .........38,108 .........4,120 ......1,652

912828 NY 2 US TREASURY NOTE  0.750% 09/15/13.............. ... 09/24/2010
DEUTSCHE BANC ALEX
BROWN INSTI 10/18/2010 CHASE SECURITIES INC.......... ............850,000 ............851,660 ............854,661 ..............851,630 ..................0 ...............(30) ..................0 .................(30) ..............0 ..............0 ...........3,031 ...........3,031 ............573 .........229

912828 NZ 9 US TREASURY NOTE  1.250% 09/30/15.............. ... 11/09/2010 Various....................................... 11/18/2010 Various....................................... .........3,255,000 .........3,271,065 .........3,276,101 ...........3,270,710 ..................0 .............(355) ..................0 ...............(355) ..............0 ..............0 ...........5,391 ...........5,391 .........4,567 ......2,585

912828 PB 0 US TREASURY NOTE  0.500% 10/15/13.............. ... 10/18/2010
DEUTSCHE BANC ALEX
BROWN INSTI 10/28/2010 Various....................................... ............605,000 ............603,889 ............604,462 ..............603,898 ..................0 ..................9 ..................0 ....................9 ..............0 ..............0 ..............563 ..............563 ............115 ...........42

912828 PC 8 US TREASURY NOTE  2.625% 11/15/20.............. ... 12/08/2010 Various....................................... 12/09/2010 Various....................................... ............880,000 ............847,357 ............843,375 ..............847,408 ..................0 ................51 ..................0 ...................51 ..............0 ..............0 ..........(4,033) ..........(4,033) .........1,655 ......1,017
912828 PE 4 US TREASURY NOTE  1.250% 10/31/15.............. ... 11/23/2010 Various....................................... 12/06/2010 Various....................................... .........2,890,000 .........2,913,663 .........2,876,618 ...........2,913,485 ..................0 .............(178) ..................0 ...............(178) ..............0 ..............0 ........(36,867) ........(36,867) .........2,351 .........914
912828 PJ 3 US TREASURY NOTE  1.375% 11/30/15.............. ... 12/15/2010 Various....................................... 12/16/2010 GOLDMAN SACHS & CO NY..... ............574,000 ............554,582 ............554,087 ..............554,582 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(495) .............(495) ............434 .........434
912828 PK 0 US TREASURY NOTE  2.250% 11/30/17.............. ... 12/21/2010 Various....................................... 12/21/2010 Various....................................... .........1,994,000 .........1,973,808 .........1,926,617 ...........1,973,825 ..................0 ................18 ..................0 ...................18 ..............0 ..............0 ........(47,209) ........(47,209) .........2,314 ......1,384

0399999. Total - Bonds - U.S. Government............................................................ ............................................................................................................................. .....326,821,899 .....330,445,567 .....333,484,218 .......330,101,049 ..................0 ......(344,521) ..................0 .........(344,521) ..............0 ..............0 .....3,383,165 .....3,383,165 ..3,350,253 ...966,209
Bonds - All Other Government

748148 RU 9 QUEBEC PROVINCE NTS  3.500% 07/29/20....... A. 09/10/2010 Various....................................... 11/04/2010 Various....................................... ............652,000 ............652,332 ............673,571 ..............652,344 ..................0 ................12 ..................0 ...................12 ..............0 ..............0 .........21,227 .........21,227 .........5,982 ......1,105

91086Q AY 4 UNITED MEXICAN STATES NTS......................... F. 01/12/2010
BANC OF AMERICA
SECURITIES LLC 02/08/2010

BANC OF AMERICA
SECURITIES LLC ............486,000 ............480,605 ............481,626 ..............480,636 ..................0 ................31 ..................0 ...................31 ..............0 ..............0 ..............990 ..............990 .........1,799 .............0

1099999. Total - Bonds - All Other Government..................................................... ............................................................................................................................. .........1,138,000 .........1,132,937 .........1,155,197 ...........1,132,980 ..................0 ................43 ..................0 ...................43 ..............0 ..............0 .........22,217 .........22,217 .........7,781 ......1,105
Bonds - U.S. States, Territories and Possessions

452151 LF 8 ILLINOIS ST TXBLE PENSION............................. ... 07/14/2010
CITIGROUP GLOBAL
MARKETS INC 09/14/2010

PITTSBURGH NATIONAL
BANK-SECUR ............125,000 ..............98,218 ............101,813 ................98,302 ..................0 ................84 ..................0 ...................84 ..............0 ..............0 ...........3,511 ...........3,511 .........1,877 .........850

1799999. Total - Bonds - U.S. States, Territories & Possessions........................... ............................................................................................................................. ............125,000 ..............98,218 ............101,813 ................98,302 ..................0 ................84 ..................0 ...................84 ..............0 ..............0 ...........3,511 ...........3,511 .........1,877 .........850
Bonds - U.S. Political Subdivisions of States

353174 FL 4 FRANKLIN CNTY OHIO........................................ ... 01/20/2010
PITTSBURGH NATIONAL
BANK-SECUR 03/18/2010 DUNCAN WILLIAMS INC........... .........2,000,000 .........2,000,000 .........2,024,000 ...........2,000,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........24,000 .........24,000 .......11,252 .............0

2499999. Total - Bonds - U.S. Political Subdivisions of States............................... ............................................................................................................................. .........2,000,000 .........2,000,000 .........2,024,000 ...........2,000,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........24,000 .........24,000 .......11,252 .............0
Bonds - U.S. Special Revenue and Special Assessment

01F042 66 5 FNMA COMMIT POOL# TBA  4.500% 06/01/30.... ... 05/11/2010 UBS SECURITIES LLC.............. 06/10/2010 UBS SECURITIES LLC.............. ............200,000 ............202,344 ............202,344 ..............202,344 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0
01F042 68 1 FNMA COMMIT POOL #TBA  4.500% 08/01/28.... ... 07/29/2010 CHASESECURITIES NEWYORK 08/10/2010 CHASESECURITIES NEWYORK .........4,100,000 .........4,279,215 .........4,279,215 ...........4,279,215 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0
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01F052 66 4 FNMA COMMIT POOL# TBA  5.500% 07/01/33.... ... 06/10/2010 Various....................................... 06/10/2010 Various....................................... .........4,400,000 .........4,626,125 .........4,628,813 ...........4,626,125 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........2,688 ...........2,688 ................0 .............0

102885 GW 4 BOWLING GREEN ST UNIV................................. ... 04/01/2010
PITTSBURGH NATIONAL
BANK-SECUR 04/28/2010 BAIRD ROBERT W & CO INC.... .........3,060,000 .........3,060,000 .........3,106,053 ...........3,060,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........46,053 .........46,053 .........8,160 .............0

20281P DF 6 COMMONWEALTH FING AUTH........................... ... 04/14/2010 PNC SECURITIES CORP.......... 05/04/2010 BNY CAPITAL MARKETS INC... .........3,690,000 .........3,690,000 .........3,725,682 ...........3,690,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........35,682 .........35,682 .........5,937 .............0

31283H Z6 5 FHLMC POOL# G0-1665  5.500% 03/01/34.......... ... 03/04/2010
CITIGROUPGBLMKTS/SALOMO
N NE 04/21/2010 CHASESECURITIES NEWYORK ............266,720 ............284,307 ............282,703 ..............284,202 ..................0 .............(105) ..................0 ...............(105) ..............0 ..............0 ..........(1,500) ..........(1,500) .........1,711 .........407

31283H Z6 5 FHLMC POOL# G0-1665  5.500% 03/01/34.......... ... 03/04/2010
CITIGROUPGBLMKTS/SALOMO
N NE 05/01/2010 Paydown..................................... ..............11,684 ..............12,455 ..............11,684 ................11,684 ..................0 .............(770) ..................0 ...............(770) ..............0 ..............0 ..................0 ..................0 .........1,301 ...........18

3128LC G6 7 FHLMC POOL# A7-8321  5.500% 12/01/37........... ... 03/10/2010 BAIRD ROBERT W & CO INC.... 12/01/2010 Paydown..................................... ............153,737 ............163,706 ............153,737 ..............153,737 ..................0 ..........(9,969) ..................0 .............(9,969) ..............0 ..............0 ..................0 ..................0 .........3,565 .........235
3128M7 4Q 6 FHLMC POOL# G0-5931  4.500% 07/01/40.......... ... 07/16/2010 UBS SECURITIES LLC.............. 12/01/2010 Paydown..................................... ..............61,155 ..............63,706 ..............61,155 ................61,155 ..................0 ..........(2,551) ..................0 .............(2,551) ..............0 ..............0 ..................0 ..................0 ............734 ...........84
3128M7 U8 7 FHLMC POOL# G0-5707  5.500% 10/01/39.......... ... 03/10/2010 BAIRD ROBERT W & CO INC.... 12/01/2010 Paydown..................................... ..............68,419 ..............72,738 ..............68,419 ................68,419 ..................0 ..........(4,319) ..................0 .............(4,319) ..............0 ..............0 ..................0 ..................0 .........1,507 .........105
3128MC PS 8 FHLMC POOL# G1-3833  4.500% 05/01/25.......... ... 07/12/2010 BAIRD ROBERT W & CO INC.... 12/01/2010 Paydown..................................... ..............56,424 ..............59,730 ..............56,424 ................56,424 ..................0 ..........(3,306) ..................0 .............(3,306) ..............0 ..............0 ..................0 ..................0 ............664 .........127
3128PS RR 0 FHLMC POOL# J13196  3.500% 10/01/25............ ... 11/01/2010 BAIRD ROBERT W & CO INC.... 12/01/2010 Paydown..................................... ................3,975 ................4,118 ................3,975 ..................3,975 ..................0 .............(143) ..................0 ...............(143) ..............0 ..............0 ..................0 ..................0 ..............12 .............6
31292K 4U 8 FHLMC POOL# C03535  4.500% 08/01/40........... ... 07/22/2010 MELLON BANK NA.................... 09/15/2010 STIFEL NICOLAUS & CO INC.... ............552,427 ............576,013 ............577,027 ..............575,938 ..................0 ...............(75) ..................0 .................(75) ..............0 ..............0 ...........1,089 ...........1,089 .........3,384 .........760
31292K 4U 8 FHLMC POOL# C03535  4.500% 08/01/40........... ... 07/22/2010 MELLON BANK NA.................... 09/01/2010 Paydown..................................... ................7,573 ................7,896 ................7,573 ..................7,573 ..................0 .............(323) ..................0 ...............(323) ..............0 ..............0 ..................0 ..................0 ..............28 ...........10

312936 6H 5 FHLMC POOL #A8-9872  5.000% 11/01/39........... ... 01/26/2010
CITIGROUPGBLMKTS/SALOMO
N NE 09/14/2010 Raymond James FL St Pete....... ............375,571 ............390,594 ............399,396 ..............390,354 ..................0 .............(239) ..................0 ...............(239) ..............0 ..............0 ...........9,042 ...........9,042 .......11,789 .........522

312936 6H 5 FHLMC POOL #A8-9872  5.000% 11/01/39........... ... 01/26/2010
CITIGROUPGBLMKTS/SALOMO
N NE 09/01/2010 Paydown..................................... ..............20,347 ..............21,161 ..............20,347 ................20,347 ..................0 .............(814) ..................0 ...............(814) ..............0 ..............0 ..................0 ..................0 ............373 ...........28

312936 R4 1 FHLMC POOL #A8-9507  4.500% 10/01/39........... ... 06/04/2010
NOMURA SECURITIES FIXED
INCOME 07/22/2010

NOMURA SECURITIES FIXED
INCOME ............555,628 ............569,345 ............577,962 ..............569,285 ..................0 ...............(60) ..................0 .................(60) ..............0 ..............0 ...........8,677 ...........8,677 .........2,848 .........903

312936 R4 1 FHLMC POOL #A8-9507  4.500% 10/01/39........... ... 06/04/2010
NOMURA SECURITIES FIXED
INCOME 08/01/2010 Paydown..................................... ................5,247 ................5,376 ................5,247 ..................5,247 ..................0 .............(130) ..................0 ...............(130) ..............0 ..............0 ..................0 ..................0 .........2,107 .............9

312937 BL 8 FHLMC POOL #A8-9943  5.000% 11/01/39........... ... 01/26/2010
CITIGROUPGBLMKTS/SALOMO
N NE 09/14/2010 Raymond James FL St Pete....... ............133,188 ............138,515 ............141,637 ..............138,431 ..................0 ...............(85) ..................0 .................(85) ..............0 ..............0 ...........3,206 ...........3,206 .........4,181 .........185

312937 BL 8 FHLMC POOL #A8-9943  5.000% 11/01/39........... ... 01/26/2010
CITIGROUPGBLMKTS/SALOMO
N NE 09/01/2010 Paydown..................................... ................6,176 ................6,423 ................6,176 ..................6,176 ..................0 .............(247) ..................0 ...............(247) ..............0 ..............0 ..................0 ..................0 ............106 .............9

312940 CM 9 FHLMC POOL# A9-1876  5.000% 04/01/40........... ... 04/15/2010
CREDIT SUISSE FIRST
BOSTON COR 12/01/2010 Paydown..................................... ............187,223 ............193,806 ............187,223 ..............187,223 ..................0 ..........(6,582) ..................0 .............(6,582) ..............0 ..............0 ..................0 ..................0 .........4,446 .........494

312940 EP 0 FHLMC POOL #A9-1942  4.500% 04/01/40........... ... 06/04/2010
NOMURA SECURITIES FIXED
INCOME 09/15/2010 STIFEL NICOLAUS & CO INC.... .........1,254,633 .........1,286,587 .........1,310,503 ...........1,286,301 ..................0 .............(286) ..................0 ...............(286) ..............0 ..............0 .........24,203 .........24,203 .......15,997 ......2,039

312940 EP 0 FHLMC POOL #A9-1942  4.500% 04/01/40........... ... 06/04/2010
NOMURA SECURITIES FIXED
INCOME 10/01/2010 Paydown..................................... ..............29,921 ..............30,683 ..............29,921 ................29,921 ..................0 .............(762) ..................0 ...............(762) ..............0 ..............0 ..................0 ..................0 .........5,018 ...........49

31371M L2 1 FNMA POOL #256045  5.000% 12/01/25.............. ... 05/25/2010 PNC CAPITAL MKTS................. 10/05/2010 PNC CAPITAL MKTS................. .........1,781,588 .........1,884,029 .........1,885,143 ...........1,882,028 ..................0 ..........(2,001) ..................0 .............(2,001) ..............0 ..............0 ...........3,114 ...........3,114 .......38,849 ......6,681
31371M L2 1 FNMA POOL #256045  5.000% 12/01/25.............. ... 05/25/2010 PNC CAPITAL MKTS................. 10/01/2010 Paydown..................................... ............320,340 ............338,760 ............320,340 ..............320,340 ..................0 ........(18,420) ..................0 ...........(18,420) ..............0 ..............0 ..................0 ..................0 .........4,042 ......1,201

31377M AP 6 FNMA POOL #380814  6.030% 12/01/19.............. ... 01/06/2010 PNC CAPITAL MKTS................. 05/20/2010
UBSFINANCIALSERVICESINC
WE ............935,199 .........1,025,212 .........1,042,747 ...........1,021,615 ..................0 ..........(3,597) ..................0 .............(3,597) ..............0 ..............0 .........21,132 .........21,132 .......22,557 ......1,566

31377M AP 6 FNMA POOL #380814  6.030% 12/01/19.............. ... 01/06/2010 PNC CAPITAL MKTS................. 05/01/2010 Paydown..................................... ..............23,087 ..............25,309 ..............23,087 ................23,087 ..................0 ..........(2,222) ..................0 .............(2,222) ..............0 ..............0 ..................0 ..................0 ............291 ...........39
31381L SS 7 FNMA POOL #464129  4.500% 12/01/19.............. ... 01/21/2010 DUNCAN WILLIAMS INC........... 12/01/2010 Paydown..................................... ..............17,005 ..............17,590 ..............17,005 ................17,005 ..................0 .............(585) ..................0 ...............(585) ..............0 ..............0 ..................0 ..................0 ............379 ...........53

31394E P6 9 FNMA REMIC SER 2005-69 CL AG...................... ... 01/04/2010
UBSFINANCIALSERVICESINC
WE 12/25/2010 Paydown..................................... .....................85 .....................86 .....................85 .......................85 ..................0 .................(1) ..................0 ...................(1) ..............0 ..............0 ..................0 ..................0 ................3 .............0

31394K YK 4 FHLMC REMIC SER 2692 CL PD......................... ... 06/25/2010
RBCDAINRAUSCHERINC
MINNEAP 09/15/2010 DUNCAN WILLIAMS INC........... ............700,000 ............750,531 ............732,375 ..............750,127 ..................0 .............(404) ..................0 ...............(404) ..............0 ..............0 ........(17,752) ........(17,752) .......11,657 ......3,101

31398M 5B 8 FANNIE MAE SER 2010-32 CL HQ....................... ... 10/29/2010 PNC CAPITAL MKTS................. 12/01/2010 Paydown..................................... ..............29,003 ..............30,199 ..............29,003 ................29,003 ..................0 ..........(1,196) ..................0 .............(1,196) ..............0 ..............0 ..................0 ..................0 ..............97 ...........13
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31402R F8 7 FNMA POOL #735591  5.000% 06/01/35.............. ... 06/17/2010 GOLDMAN SACHS & CO NY..... 12/01/2010 Paydown..................................... ............167,112 ............176,786 ............167,112 ..............167,112 ..................0 ..........(9,674) ..................0 .............(9,674) ..............0 ..............0 ..................0 ..................0 .........2,692 .........673
31409L EU 5 FNMA POOL #874147  5.350% 12/01/16.............. ... 01/06/2010 BAIRD ROBERT W & CO INC.... 12/01/2010 Paydown..................................... ..............23,176 ..............24,443 ..............23,176 ................23,176 ..................0 ..........(1,267) ..................0 .............(1,267) ..............0 ..............0 ..................0 ..................0 ............625 ...........34
31410F 2R 5 FNMA POOL# 888284  5.500% 04/01/37.............. ... 06/10/2010 BARCLAYS CAPITAL INC.......... 12/01/2010 Paydown..................................... ..............81,435 ..............85,570 ..............81,435 ................81,435 ..................0 ..........(4,135) ..................0 .............(4,135) ..............0 ..............0 ..................0 ..................0 .........1,311 .........162
31410F YQ 2 FNMA POOL# 888219  5.500% 03/01/37.............. ... 06/10/2010 BARCLAYS CAPITAL INC.......... 12/01/2010 Paydown..................................... ................8,623 ................9,061 ................8,623 ..................8,623 ..................0 .............(438) ..................0 ...............(438) ..............0 ..............0 ..................0 ..................0 ............139 ...........17
31412J BN 4 FNMA POOL# 926245  4.500% 06/01/40.............. ... 06/10/2010 UBS SECURITIES LLC/CMO..... 12/01/2010 Paydown..................................... ................4,028 ................4,075 ................4,028 ..................4,028 ..................0 ...............(47) ..................0 .................(47) ..............0 ..............0 ..................0 ..................0 ..............68 .............7

31412P DT 5 FNMA POOL# 930814  5.500% 02/01/35.............. ... 05/01/2010 BAIRD ROBERT W & CO INC.... 05/20/2010
UBSFINANCIALSERVICESINC
WE .........3,752,318 .........3,973,353 .........4,000,909 ...........3,972,953 ..................0 .............(400) ..................0 ...............(400) ..............0 ..............0 .........27,957 .........27,957 .......13,759 ......6,879

31412P G4 7 FNMA POOL# 930919  4.500% 04/01/39.............. ... 01/25/2010 CHASESECURITIES NEWYORK 12/01/2010 Paydown..................................... ............160,104 ............161,680 ............160,104 ..............160,104 ..................0 ..........(1,576) ..................0 .............(1,576) ..............0 ..............0 ..................0 ..................0 .........4,574 .........540

31412Q 2T 5 FNMA POOL #932386  4.500% 01/01/40.............. ... 01/29/2010
BARCLAYS CAPITAL
INC/FIXED INC 09/14/2010 Raymond James FL St Pete....... ............290,882 ............293,109 ............305,063 ..............293,061 ..................0 ...............(48) ..................0 .................(48) ..............0 ..............0 .........12,001 .........12,001 .........8,217 .........364

31412Q 2T 5 FNMA POOL #932386  4.500% 01/01/40.............. ... 01/29/2010
BARCLAYS CAPITAL
INC/FIXED INC 09/01/2010 Paydown..................................... ................8,201 ................8,264 ................8,201 ..................8,201 ..................0 ...............(63) ..................0 .................(63) ..............0 ..............0 ..................0 ..................0 ............143 ...........10

31412Q 2X 6 FNMA POOL #932390  4.500% 01/01/40.............. ... 01/29/2010
CREDIT SUISSE FIRST
BOSTON COR 02/02/2010 CHASESECURITIES NEWYORK ............548,016 ............551,869 ............553,753 ..............551,869 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,884 ...........1,884 ............685 .........685

31412Q F7 9 FNMA POOL #931790  4.500% 08/01/39.............. ... 02/02/2010 CHASESECURITIES NEWYORK 09/14/2010 Raymond James FL St Pete....... ............525,398 ............531,145 ............551,011 ..............531,029 ..................0 .............(116) ..................0 ...............(116) ..............0 ..............0 .........19,982 .........19,982 .......14,842 .........657
31412Q F7 9 FNMA POOL #931790  4.500% 08/01/39.............. ... 02/02/2010 CHASESECURITIES NEWYORK 09/01/2010 Paydown..................................... ..............16,029 ..............16,205 ..............16,029 ................16,029 ..................0 .............(175) ..................0 ...............(175) ..............0 ..............0 ..................0 ..................0 ............275 ...........20
31413D GE 1 FNMA POOL# 942197  5.500% 07/01/37.............. ... 06/10/2010 BARCLAYS CAPITAL INC.......... 12/01/2010 Paydown..................................... ................5,491 ................5,770 ................5,491 ..................5,491 ..................0 .............(279) ..................0 ...............(279) ..............0 ..............0 ..................0 ..................0 ..............91 ...........11
31413E R9 8 FNMA POOL# 943412  5.500% 07/01/37.............. ... 06/10/2010 BARCLAYS CAPITAL INC.......... 12/01/2010 Paydown..................................... ................7,277 ................7,647 ................7,277 ..................7,277 ..................0 .............(370) ..................0 ...............(370) ..............0 ..............0 ..................0 ..................0 ............115 ...........14
31414A T2 8 FNMA POOL# 960569  5.500% 01/01/38.............. ... 06/10/2010 BARCLAYS CAPITAL INC.......... 12/01/2010 Paydown..................................... ............120,835 ............126,971 ............120,835 ..............120,835 ..................0 ..........(6,136) ..................0 .............(6,136) ..............0 ..............0 ..................0 ..................0 .........2,021 .........240
31414T Q3 8 FNMA POOL# 975774  5.500% 04/01/38.............. ... 06/10/2010 BARCLAYS CAPITAL INC.......... 12/01/2010 Paydown..................................... ............220,765 ............231,975 ............220,765 ..............220,765 ..................0 ........(11,210) ..................0 ...........(11,210) ..............0 ..............0 ..................0 ..................0 .........3,767 .........438
31414U 4Q 8 FNMA POOL# 977031  5.500% 05/01/38.............. ... 06/10/2010 BARCLAYS CAPITAL INC.......... 12/01/2010 Paydown..................................... ................7,148 ................7,511 ................7,148 ..................7,148 ..................0 .............(363) ..................0 ...............(363) ..............0 ..............0 ..................0 ..................0 ............132 ...........14
31416N BB 7 FNMA POOL# AA4533  4.500% 04/01/24............. ... 02/11/2010 BAIRD ROBERT W & CO INC.... 12/01/2010 Paydown..................................... ..............40,691 ..............42,433 ..............40,691 ................40,691 ..................0 ..........(1,742) ..................0 .............(1,742) ..............0 ..............0 ..................0 ..................0 ............890 ...........81

31416T L4 9 FNMA POOL #AA9346  4.500% 08/01/39............. ... 02/01/2010
DEUTSCHE BANC ALEX
BROWN INC 09/14/2010 Various....................................... .........2,511,196 .........2,534,346 .........2,582,498 ...........2,534,065 ..................0 .............(281) ..................0 ...............(281) ..............0 ..............0 .........48,432 .........48,432 .......40,823 ......3,139

31416T L4 9 FNMA POOL #AA9346  4.500% 08/01/39............. ... 02/01/2010
DEUTSCHE BANC ALEX
BROWN INC 09/01/2010 Paydown..................................... ..............38,000 ..............38,350 ..............38,000 ................38,000 ..................0 .............(350) ..................0 ...............(350) ..............0 ..............0 ..................0 ..................0 ............626 ...........48

31416W FE 7 FNMA POOL# AB-1064  3.500% 05/01/25............ ... 07/09/2010 PNC CAPITAL MKTS................. 12/02/2010 DUNCAN WILLIAMS INC........... .........2,704,485 .........2,767,026 .........2,754,349 ...........2,765,299 ..................0 ..........(1,727) ..................0 .............(1,727) ..............0 ..............0 ........(10,950) ........(10,950) .......43,384 ......4,733
31416W FE 7 FNMA POOL# AB-1064  3.500% 05/01/25............ ... 07/09/2010 PNC CAPITAL MKTS................. 12/01/2010 Paydown..................................... ............234,332 ............239,751 ............234,332 ..............234,332 ..................0 ..........(5,419) ..................0 .............(5,419) ..............0 ..............0 ..................0 ..................0 .........2,009 .........410
31416W LM 2 FNMA POOL# AB-1231  5.000% 07/01/40............ ... 07/09/2010 BAIRD ROBERT W & CO INC.... 12/01/2010 Paydown..................................... ..............30,510 ..............32,398 ..............30,510 ................30,510 ..................0 ..........(1,888) ..................0 .............(1,888) ..............0 ..............0 ..................0 ..................0 ............516 ...........55
31417M H9 7 FNMA POOL# AC-2955  5.500% 09/01/39............ ... 06/10/2010 BARCLAYS CAPITAL INC.......... 12/01/2010 Paydown..................................... ................8,105 ................8,517 ................8,105 ..................8,105 ..................0 .............(412) ..................0 ...............(412) ..............0 ..............0 ..................0 ..................0 ............155 ...........16

31417N BY 6 FNMA POOL #AC3654  5.000% 10/01/39............. ... 01/26/2010
DEUTSCHE BANC ALEX
BROWN INC 02/26/2010 CHASESECURITIES NEWYORK ............342,340 ............355,713 ............355,820 ..............355,697 ..................0 ...............(16) ..................0 .................(16) ..............0 ..............0 ..............123 ..............123 ..............95 .........475

31417N BY 6 FNMA POOL #AC3654  5.000% 10/01/39............. ... 01/26/2010
DEUTSCHE BANC ALEX
BROWN INC 03/01/2010 Paydown..................................... ...................690 ...................717 ...................690 .....................690 ..................0 ...............(27) ..................0 .................(27) ..............0 ..............0 ..................0 ..................0 .........1,429 .............1

31417U YF 6 FNMA POOL# AC-7909  4.500% 03/01/25............ ... 04/20/2010
CITIGROUPGBLMKTS/SALOMO
N NE 09/23/2010 Various....................................... .........1,095,940 .........1,139,435 .........1,153,867 ...........1,138,276 ..................0 ..........(1,159) ..................0 .............(1,159) ..............0 ..............0 .........15,592 .........15,592 .......23,128 ......3,014

31417U YF 6 FNMA POOL# AC-7909  4.500% 03/01/25............ ... 04/20/2010
CITIGROUPGBLMKTS/SALOMO
N NE 10/01/2010 Paydown..................................... ..............97,475 ............101,343 ..............97,475 ................97,475 ..................0 ..........(3,869) ..................0 .............(3,869) ..............0 ..............0 ..................0 ..................0 .........1,709 .........268

31417W TD 3 FNMA POOL #AC9547  4.500% 02/01/40............. ... 01/29/2010
BARCLAYS CAPITAL
INC/FIXED INC 09/14/2010 Raymond James FL St Pete....... ............268,077 ............270,129 ............281,145 ..............270,085 ..................0 ...............(44) ..................0 .................(44) ..............0 ..............0 .........11,060 .........11,060 .........7,573 .........335

31417W TD 3 FNMA POOL #AC9547  4.500% 02/01/40............. ... 01/29/2010
BARCLAYS CAPITAL
INC/FIXED INC 09/01/2010 Paydown..................................... ................6,424 ................6,474 ................6,424 ..................6,424 ..................0 ...............(49) ..................0 .................(49) ..............0 ..............0 ..................0 ..................0 ............106 .............8

31417W UG 4 FNMA POOL# AC-9582  5.500% 01/01/40............ ... 06/10/2010 BARCLAYS CAPITAL INC.......... 12/01/2010 Paydown..................................... ................2,533 ................2,661 ................2,533 ..................2,533 ..................0 .............(129) ..................0 ...............(129) ..............0 ..............0 ..................0 ..................0 ..............42 .............5
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31417Y JN 8 FNMA POOL# MA0268  5.000% 12/01/29............. ... 08/11/2010 BAIRD ROBERT W & CO INC.... 12/01/2010 Paydown..................................... ............248,553 ............266,262 ............248,553 ..............248,553 ..................0 ........(17,709) ..................0 ...........(17,709) ..............0 ..............0 ..................0 ..................0 .........2,593 .........518
31418M NH 1 FNMA POOL #AD-0391  4.500% 10/01/39............ ... 06/04/2010 CHASESECURITIES NEWYORK 09/14/2010 Raymond James FL St Pete....... ............696,680 ............714,750 ............730,643 ..............714,611 ..................0 .............(139) ..................0 ...............(139) ..............0 ..............0 .........16,032 .........16,032 .........9,231 ......1,132
31418M NH 1 FNMA POOL #AD-0391  4.500% 10/01/39............ ... 06/04/2010 CHASESECURITIES NEWYORK 09/01/2010 Paydown..................................... ................9,898 ..............10,155 ................9,898 ..................9,898 ..................0 .............(257) ..................0 ...............(257) ..............0 ..............0 ..................0 ..................0 ..............79 ...........16

31418R GB 1 FNMA POOL# AD-3793  5.000% 04/01/40............ ... 04/15/2010
CREDIT SUISSE FIRST
BOSTON COR 09/15/2010 Various....................................... ............281,594 ............291,186 ............297,223 ..............291,083 ..................0 .............(103) ..................0 ...............(103) ..............0 ..............0 ...........6,140 ...........6,140 .........6,385 .........743

31418R GB 1 FNMA POOL# AD-3793  5.000% 04/01/40............ ... 04/15/2010
CREDIT SUISSE FIRST
BOSTON COR 09/01/2010 Paydown..................................... ................8,406 ................8,692 ................8,406 ..................8,406 ..................0 .............(286) ..................0 ...............(286) ..............0 ..............0 ..................0 ..................0 ............113 ...........22

31418T D2 0 FNMA POOL# AD5520  4.500% 05/01/25............. ... 11/01/2010 BAIRD ROBERT W & CO INC.... 12/01/2010 Paydown..................................... ..............19,425 ..............20,612 ..............19,425 ................19,425 ..................0 ..........(1,187) ..................0 .............(1,187) ..............0 ..............0 ..................0 ..................0 ..............73 ...........36
31418W PP 9 FNMA POOL# AD8529  4.500% 08/01/40............. ... 07/28/2010 FIRST UNION CAPITAL MKTS.. 09/15/2010 STIFEL NICOLAUS & CO INC.... ............642,082 ............669,069 ............670,173 ..............668,943 ..................0 .............(127) ..................0 ...............(127) ..............0 ..............0 ...........1,230 ...........1,230 .........3,371 .........883
31418W PP 9 FNMA POOL# AD8529  4.500% 08/01/40............. ... 07/28/2010 FIRST UNION CAPITAL MKTS.. 10/01/2010 Paydown..................................... ................7,918 ................8,251 ................7,918 ..................7,918 ..................0 .............(333) ..................0 ...............(333) ..............0 ..............0 ..................0 ..................0 .........2,449 ...........11
31418X EB 0 FNMA POOL# AD9129  4.500% 08/01/25............. ... 08/16/2010 BAIRD ROBERT W & CO INC.... 12/01/2010 Paydown..................................... ............133,868 ............142,695 ............133,868 ..............133,868 ..................0 ..........(8,827) ..................0 .............(8,827) ..............0 ..............0 ..................0 ..................0 .........1,096 .........318
31419A CU 9 FNMA POOL# AE0082  5.000% 05/01/40............. ... 06/17/2010 MORGANSTANLEY&COINC NY 09/15/2010 STIFEL NICOLAUS & CO INC.... ............873,578 ............924,491 ............924,354 ..............924,215 ..................0 .............(276) ..................0 ...............(276) ..............0 ..............0 ..............140 ..............140 .......13,225 ......3,519
31419A CU 9 FNMA POOL# AE0082  5.000% 05/01/40............. ... 06/17/2010 MORGANSTANLEY&COINC NY 09/01/2010 Paydown..................................... ..............16,422 ..............17,379 ..............16,422 ................16,422 ..................0 .............(957) ..................0 ...............(957) ..............0 ..............0 ..................0 ..................0 ............152 ...........66
31419A J7 3 FNMA POOL# AE0285  5.000% 03/01/25............. ... 08/16/2010 PNC CAPITAL MKTS................. 12/01/2010 Paydown..................................... ............338,448 ............361,611 ............338,448 ..............338,448 ..................0 ........(23,163) ..................0 ...........(23,163) ..............0 ..............0 ..................0 ..................0 .........2,852 .........893
31419B FE 0 FNMA POOL# AE1064  4.500% 08/01/40............. ... 08/10/2010 CHASESECURITIES NEWYORK 12/01/2010 Paydown..................................... ..............23,472 ..............24,498 ..............23,472 ................23,472 ..................0 ..........(1,026) ..................0 .............(1,026) ..............0 ..............0 ..................0 ..................0 ............218 ...........32
38376Y UZ 2 GNMA SER 2010-43 CLS PC................................ ... 08/05/2010 PNC CAPITAL MKTS................. 12/01/2010 Paydown..................................... ..............98,891 ............106,555 ..............98,891 ................98,891 ..................0 ..........(7,664) ..................0 .............(7,664) ..............0 ..............0 ..................0 ..................0 ............962 ...........99
38377F RP 8 GNMA SER 2010-55 CL QL  4.500% 10/20/37...... ... 08/25/2010 DUNCAN WILLIAMS INC........... 12/01/2010 Paydown..................................... ..............41,950 ..............45,234 ..............41,950 ................41,950 ..................0 ..........(3,284) ..................0 .............(3,284) ..............0 ..............0 ..................0 ..................0 ............410 .........152
38377K LR 9 GNMA SER 2010-119 CL PD................................ ... 10/21/2010 DUNCAN WILLIAMS INC........... 12/01/2010 Paydown..................................... ..............13,169 ..............13,945 ..............13,169 ................13,169 ..................0 .............(776) ..................0 ...............(776) ..............0 ..............0 ..................0 ..................0 ..............59 ...........35

3199999. Total - Bonds - U.S. Special Revenue and Special Assessments............................................................................................................................................ .......39,788,345 .......41,196,671 .......41,303,213 .........41,017,956 ..................0 ......(178,715) ..................0 .........(178,715) ..............0 ..............0 .......285,257 .......285,257 .....370,952 .....50,472
Bonds - Industrial and Miscellaneous

00110N AB 2
AGFS FUNDING COMPANY TERM LOAN
TRANCHE B ... 04/16/2010 DIRECT...................................... 08/12/2010 DIRECT...................................... ............500,000 ............494,792 ............492,750 ..............495,086 ..................0 ..............295 ..................0 .................295 ..............0 ..............0 ..........(2,336) ..........(2,336) .......11,664 .............0

001546 AL 4 AK STEEL CORP SR NTS  7.625% 05/15/20........ ... 04/27/2010
CREDIT SUISSE FIRST
BOSTON COR 11/03/2010

BANC OF AMERICA
SECURITIES LLC ............300,000 ............300,000 ............310,500 ..............300,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........10,500 .........10,500 .......11,247 .............0

00206R AP 7 AT&T INC SR NTS  6.700% 11/15/13.................... ... 04/30/2010 BNY CAPITAL MARKETS INC... 08/02/2010
BANC OF AMERICA
SECURITIES LLC ............200,000 ............229,572 ............232,432 ..............227,546 ..................0 ..........(2,026) ..................0 .............(2,026) ..............0 ..............0 ...........4,886 ...........4,886 .........9,678 ......6,328

00206R AV 4 AT&T INC SR NTS  2.500% 08/15/15.................... ... 07/27/2010 Various....................................... 09/27/2010 Various....................................... .........5,260,000 .........5,243,904 .........5,302,900 ...........5,244,063 ..................0 ..............159 ..................0 .................159 ..............0 ..............0 .........58,837 .........58,837 .........7,750 .............0

002824 AT 7 ABBOTT LABORATORIES SR NTS...................... ... 05/04/2010
CREDIT SUISSE FIRST
BOSTON COR 09/15/2010

PITTSBURGH NATIONAL
BANK-SECUR ............400,000 ............459,152 ............475,440 ..............455,827 ..................0 ..........(3,325) ..................0 .............(3,325) ..............0 ..............0 .........19,613 .........19,613 .......19,910 .....11,228

002824 AW 0 ABBOTT LABORATORIES SR NTS...................... ... 05/24/2010
BANC OF AMERICA
SECURITIES LLC 12/07/2010 GOLDMAN SACHS & CO NY..... ............211,000 ............210,897 ............217,083 ..............210,901 ..................0 ..................5 ..................0 ....................5 ..............0 ..............0 ...........6,182 ...........6,182 .........4,666 .............0

002824 AY 6 ABBOTT LABORATORIES SR NTS...................... ... 05/24/2010 MORGANSTANLEY&COINC NY 10/05/2010 DUNCAN WILLIAMS INC........... ............300,000 ............297,684 ............321,750 ..............297,696 ..................0 ................12 ..................0 ...................12 ..............0 ..............0 .........24,054 .........24,054 .........5,786 .............0

00430X AC 1 ACCELLENT INC SER 144 SR NTS..................... ... 01/20/2010
CREDIT SUISSE FIRST
BOSTON COR 02/22/2010

CREDIT SUISSE FIRST
BOSTON COR ............260,000 ............258,307 ............261,300 ..............258,320 ..................0 ................12 ..................0 ...................12 ..............0 ..............0 ...........2,980 ...........2,980 .........1,573 .............0

00828K AF 2 AFFINION GROUP INC TERM LOAN B................ ... 04/08/2010 DIRECT...................................... 12/31/2010 Redemption      100.0000............ ................3,750 ................3,713 ................3,750 ..................3,750 ..................0 ................38 ..................0 ...................38 ..............0 ..............0 ..................0 ..................0 ..............26 .............0

009363 AJ 1 AIRGAS INC SR NTS  3.250% 10/01/15............... ... 09/27/2010
BANC OF AMERICA
SECURITIES LLC 11/23/2010

BANC OF AMERICA
SECURITIES LLC ............225,000 ............224,660 ............224,714 ..............224,671 ..................0 ................10 ..................0 ...................10 ..............0 ..............0 ................44 ................44 .........1,198 .............0

016745 AK 7 ALLBRITTON COMM CO SER 144A SR NTS....... ... 06/18/2010 Various....................................... 08/02/2010 Tax Free Exchange.................... .........1,045,000 .........1,045,054 .........1,045,042 ...........1,045,042 ..................0 ...............(11) ..................0 .................(11) ..............0 ..............0 ..................0 ..................0 .......21,364 .........589
01973J AC 3 ALLISON TRANSMISSION INC TERM LOAN....... ... 01/08/2010 DIRECT...................................... 12/29/2010 Redemption      100.0000............ ..............18,987 ..............17,492 ..............18,987 ................18,987 ..................0 ...........1,495 ..................0 ..............1,495 ..............0 ..............0 ..................0 ..................0 ............223 .............0

02581F YA 1 AMERICAN EXP CENTURION SR NTS................ ... 04/29/2010
BNP PARIBAS SECURITIES
BOND 08/09/2010 MCDONALD & COMPANY......... ............300,000 ............320,565 ............336,561 ..............319,912 ..................0 .............(653) ..................0 ...............(653) ..............0 ..............0 .........16,649 .........16,649 .......11,900 ......7,041

0258M0 DA 4 AMERICAN EXPRESS CREDIT CORP SR NTS... ... 09/08/2010
CITIGROUP GLOBAL
MARKETS INC 09/13/2010 BAIRD ROBERT W & CO INC.... .........3,000,000 .........2,982,480 .........2,989,980 ...........2,982,504 ..................0 ................24 ..................0 ...................24 ..............0 ..............0 ...........7,476 ...........7,476 ............688 .............0

03073E AF 2 AMERISOURCEBERGEN CORP SR NTS............ ... 04/23/2010 DUNCAN WILLIAMS INC........... 05/21/2010 DUNCAN WILLIAMS INC........... .........1,300,000 .........1,432,873 .........1,443,000 ...........1,431,175 ..................0 ..........(1,698) ..................0 .............(1,698) ..............0 ..............0 .........11,825 .........11,825 .......15,063 ......9,123
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031162 BD 1 AMGEN INC SR NTS  3.450% 10/01/20................ ... 09/13/2010
CITIGROUP GLOBAL
MARKETS INC 11/04/2010 MCDONALD & COMPANY......... .........2,000,000 .........1,992,580 .........2,030,300 ...........1,992,660 ..................0 ................80 ..................0 ...................80 ..............0 ..............0 .........37,640 .........37,640 .......10,158 .............0

031652 BB 5 AMKOR TECHNOLOGIY INC SER 144A SR NTS. ... 05/01/2010
CITIGROUPGBLMKTS/SALOMO
N NE 11/05/2010

DEUTSCHE BANC ALEX
BROWN INC ............185,000 ............185,000 ............195,406 ..............185,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........10,406 .........10,406 .........7,049 .............0

032510 AC 3 ANADARKO PETROLEUM CORP SR NTS........... ... 03/09/2010 UBS SECURITIES LLC.............. 03/12/2010 BARCLAYS CAPITAL INC.......... ............100,000 ..............99,273 ............100,489 ................99,273 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,216 ...........1,216 ..............17 .............0
032511 AY 3 ANADARKO PETROLEUM CORP SR NTS........... ... 03/12/2010 BARCLAYS CAPITAL INC.......... 04/20/2010 GOLDMAN SACHS & CO NY..... ............100,000 ............103,577 ............103,100 ..............103,572 ..................0 .................(5) ..................0 ...................(5) ..............0 ..............0 .............(472) .............(472) ............681 ...........36

03523T AN 8 ANHEUSER-BUSCH INBEV WOR SR NTS.......... ... 02/08/2010 Tax Free Exchange.................... 04/16/2010
MERRILL LYNCH
PROFESSIONAL CLE ............466,000 ............466,048 ............482,939 ..............466,107 ..................0 ................59 ..................0 ...................59 ..............0 ..............0 .........16,832 .........16,832 .......12,872 .............0

03523T AU 2 ANHEUSER-BUSCH INBEV WOR SER 144A SR. ... 03/24/2010
BANC OF AMERICA
SECURITIES LLC 09/03/2010 Tax Free Exchange.................... ............270,000 ............268,329 ............268,389 ..............268,389 ..................0 ................60 ..................0 ...................60 ..............0 ..............0 ..................0 ..................0 .........5,775 .............0

037933 AF 5 APRIA HEALTHCARE GROUP............................. ... 01/22/2010
BANC OF AMERICA
SECURITIES LLC 09/16/2010 Tax Free Exchange.................... ..............80,000 ..............87,000 ..............86,003 ................86,003 ..................0 .............(997) ..................0 ...............(997) ..............0 ..............0 ..................0 ..................0 .........8,663 ......2,365

03939R AB 6 ARCH WESTERN FINANCE SR NTS................... ... 05/25/2010 PERSHING LLC......................... 09/09/2010 Call      101.1250........................ ............264,000 ............260,700 ............266,970 ..............266,970 ..................0 ...........6,270 ..................0 ..............6,270 ..............0 ..............0 ..................0 ..................0 .......12,276 ......7,277
04650N AA 2 AT&T INC SER 144A SR NTS............................... ... 09/01/2010 Taxable Exchange...................... 09/03/2010 DIRECT...................................... ...................700 ...................831 ...................699 .....................831 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(132) .............(132) ................0 .............0
05349U AJ 1 AVAYA INC TERM LOAN  3.034% 10/26/14......... ... 01/15/2010 DIRECT...................................... 12/31/2010 Redemption      100.0000............ ................5,149 ................4,647 ................5,149 ..................5,149 ..................0 ..............502 ..................0 .................502 ..............0 ..............0 ..................0 ..................0 ..............70 .............0
053773 AK 3 AVIS BUDGET CAR RENTAL SER 144A SR NTS ... 03/05/2010 Various....................................... 08/13/2010 Tax Free Exchange.................... ............295,000 ............296,761 ............296,659 ..............296,659 ..................0 .............(102) ..................0 ...............(102) ..............0 ..............0 ..................0 ..................0 .......12,067 .............0

053773 AL 1 AVIS BUDGET CAR RENTAL SR NTS................. ... 08/13/2010 Tax Free Exchange.................... 08/13/2010
WACHOVIA CAPITAL
MARKETS LLC ............295,000 ............296,659 ............309,750 ..............296,661 ..................0 ..................2 ..................0 ....................2 ..............0 ..............0 .........13,089 .........13,089 .......12,067 .....12,067

05377J AE 2 AVIS BUDGET CAR RENTAL............................... ... 01/13/2010 DIRECT...................................... 10/29/2010 Redemption      100.0000............ ................1,340 ................1,313 ................1,340 ..................1,340 ..................0 ................27 ..................0 ...................27 ..............0 ..............0 ..................0 ..................0 ..............26 .............0

056039 AH 3 BWAY CORP SR NTS 10.000% 04/15/14............. ... 04/07/2010 Tax Free Exchange.................... 04/07/2010
BANC OF AMERICA
SECURITIES LLC ............365,000 ............327,941 ............399,675 ..............328,055 ..................0 ..............113 ..................0 .................113 ..............0 ..............0 .........71,620 .........71,620 .......17,946 .............0

05604X AB 2 ICL INDUSTRIAL CONTAINERS TERM LOAN B.. ... 09/29/2010 Tax Free Exchange.................... 12/31/2010 Redemption      100.0000............ ................1,828 ................1,820 ................1,828 ..................1,828 ..................0 ..................9 ..................0 ....................9 ..............0 ..............0 ..................0 ..................0 ..............13 ...........11
05604X AC 0 ICL INDUSTRIAL CONTAINERS TERM LOAN C.. ... 08/26/2010 Tax Free Exchange.................... 12/31/2010 Redemption      100.0000............ ...................171 ...................171 ...................171 .....................171 ..................0 ..................1 ..................0 ....................1 ..............0 ..............0 ..................0 ..................0 ................1 .............0

057224 AZ 0 BAKER HUGHES INC SR NTS............................. ... 08/19/2010 CHASE SECURITIES INC.......... 10/18/2010
DEUTSCHE BANC ALEX
BROWN INC ..............85,000 ..............84,635 ..............86,444 ................84,636 ..................0 ..................1 ..................0 ....................1 ..............0 ..............0 ...........1,808 ...........1,808 ............690 .............0

06051G DZ 9 BANK OF AMERICA CORP SR NTS..................... ... 05/12/2010 Various....................................... 07/22/2010 Various....................................... ............560,000 ............645,685 ............642,667 ..............644,854 ..................0 .............(831) ..................0 ...............(831) ..............0 ..............0 ..........(2,186) ..........(2,186) .......19,525 .....14,343
06051G EB 1 BANK OF AMERICA CORP NT............................. ... 04/29/2010 Various....................................... 07/21/2010 CHASESECURITIES NEWYORK ............335,000 ............335,418 ............340,455 ..............335,397 ..................0 ...............(21) ..................0 .................(21) ..............0 ..............0 ...........5,058 ...........5,058 .........2,716 .........563

06051G EC 9 BANK OF AMERICA CORP SR NTS..................... ... 06/17/2010
DEUTSCHE BANC ALEX
BROWN INC 07/29/2010 Various....................................... ............525,000 ............523,121 ............542,575 ..............523,132 ..................0 ................11 ..................0 ...................11 ..............0 ..............0 .........19,443 .........19,443 .........2,754 .............0

06406H BQ 1 BANK OF NEW YORK MELLON SR NTS............. ... 06/11/2010
UBSFINANCIALSERVICESINC
WE 07/27/2010 Various....................................... .........6,500,000 .........6,491,615 .........6,579,268 ...........6,491,705 ..................0 ................90 ..................0 ...................90 ..............0 ..............0 .........87,563 .........87,563 .......11,185 .............0

07014Q AB 7 BASS PRO GROUP LLC TERM LOAN B.............. ... 08/24/2010 Tax Free Exchange.................... 09/20/2010 DIRECT...................................... ............399,000 ............395,245 ............399,000 ..............395,321 ..................0 ................77 ..................0 ...................77 ..............0 ..............0 ...........3,679 ...........3,679 ............522 ......2,524
073902 RU 4 BEAR STEARNS CO SR NTS  7.250% 02/01/18.. ... 01/22/2010 STIFEL NICOLAUS & CO INC.... 02/18/2010 CHASE SECURITIES INC.......... ............304,000 ............350,670 ............348,074 ..............350,327 ..................0 .............(344) ..................0 ...............(344) ..............0 ..............0 ..........(2,253) ..........(2,253) .......12,367 .....10,775

075811 AD 1 BECKMAN COULTER INC CONVERT SR NTS.... ... 03/23/2010
CITIGROUP GLOBAL
MARKETS INC 08/19/2010

CREDIT SUISSE FIRST
BOSTON COR .........1,350,000 .........1,528,875 .........1,375,367 ...........1,508,881 ..................0 ........(19,994) ..................0 ...........(19,994) ..............0 ..............0 ......(133,514) ......(133,514) .......23,344 ......9,469

084664 BM 2 BERKSHIRE HATHAWAY FINANCE FLT RT SR.. ... 01/06/2010
WACHOVIACAPITALMARKETS
LLC 02/19/2010 PNC SECURITIES CORP.......... .........2,000,000 .........2,000,000 .........1,998,000 ...........2,000,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(2,000) ..........(2,000) ............878 .............0

084670 AZ 1 BERKSHIRE HATHAWAY SR NTS....................... ... 02/05/2010 Various....................................... 11/23/2010 Various....................................... .........5,905,000 .........5,901,162 .........5,907,044 ...........5,901,351 ..................0 ..............189 ..................0 .................189 ..............0 ..............0 ...........5,693 ...........5,693 .........8,215 .............0
09061A AL 8 BIOMET INC DOLLAR TERM LOAN..................... ... 01/29/2010 DIRECT...................................... 12/31/2010 Redemption      100.0000............ ................5,115 ................4,987 ................5,115 ..................5,115 ..................0 ..............128 ..................0 .................128 ..............0 ..............0 ..................0 ..................0 ..............86 .............0
09256B AA 5 BLACKSTONE HOLDINGS FINA SER 144A SR... ... 04/21/2010 Various....................................... 05/26/2010 DUNCAN WILLIAMS INC........... .........4,000,000 .........4,059,090 .........4,065,000 ...........4,058,293 ..................0 .............(797) ..................0 ...............(797) ..............0 ..............0 ...........6,707 ...........6,707 .....174,642 .....95,878
09747G AA 1 BOISE PAPER HDG/CO SER 144A SR NTS........ ... 06/17/2010 PERSHING LLC......................... 07/15/2010 Tax Free Exchange.................... ............350,000 ............344,313 ............344,357 ..............344,357 ..................0 ................44 ..................0 ...................44 ..............0 ..............0 ..................0 ..................0 .........9,022 ......7,233
111621 AE 8 BROCADE COMMUNICATIONS........................... ... 01/13/2010 CHASESECURITIES NEWYORK 01/14/2010 Various....................................... ............100,000 ..............99,239 ............101,688 ................99,239 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........2,449 ...........2,449 ................0 .............0
111621 AE 8 BROCADE COMMUNICATIONS........................... ... 01/13/2010 CHASESECURITIES NEWYORK 09/28/2010 Tax Free Exchange.................... ............300,000 ............297,717 ............297,866 ..............297,866 ..................0 ..............149 ..................0 .................149 ..............0 ..............0 ..................0 ..................0 .......13,692 .............0
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12429T AA 2 BWAY HOLDING CO SER 144A SR NTS............. ... 06/08/2010
BANC OF AMERICA
SECURITIES LLC 10/22/2010

DEUTSCHE BANC ALEX
BROWN INC ............200,000 ............197,316 ............217,500 ..............197,397 ..................0 ................81 ..................0 ...................81 ..............0 ..............0 .........20,103 .........20,103 .........7,278 .............0

1248EP AJ 2 CCO HOLDINGS LLC/CAP................................... ... 04/29/2010 Various....................................... 12/23/2010 Tax Free Exchange.................... ............210,000 ............211,806 ............211,651 ..............211,651 ..................0 .............(155) ..................0 ...............(155) ..............0 ..............0 ..................0 ..................0 .......10,795 .........112
1248EP AR 4 CCO HOLDINGS LLC/CAP................................... ... 12/15/2010 BARCLAYS CAPITAL INC.......... 12/23/2010 Tax Free Exchange.................... ............650,000 ............653,250 ............653,250 ..............653,250 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 .......11,258 .....10,865

12527G AB 9 CF INDUSTRIES INC SR NTS.............................. ... 04/20/2010 MORGANSTANLEY&COINC NY 09/28/2010
DEUTSCHE BANC ALEX
BROWN INC ............585,000 ............585,000 ............619,881 ..............585,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........34,881 .........34,881 .........6,893 .............0

12543K AB 0 COMMNTY HEALTH SYSTEMS........................... ... 01/22/2010 DIRECT...................................... 11/05/2010 Tax Free Exchange.................... ................6,847 ................6,470 ................6,525 ..................6,525 ..................0 ................55 ..................0 ...................55 ..............0 ..............0 ..................0 ..................0 ............102 .............0
12543K AD 6 COMMNTY HEALTH SYSTEMS........................... ... 01/22/2010 DIRECT...................................... 12/31/2010 Redemption      100.0000............ ................2,870 ................2,712 ................2,870 ..................2,870 ..................0 ..............158 ..................0 .................158 ..............0 ..............0 ..................0 ..................0 ..............28 .............0
12543K AD 6 COMMNTY HEALTH SYSTEMS........................... ... 01/22/2010 DIRECT...................................... 11/05/2010 Tax Free Exchange.................... ............132,901 ............125,591 ............126,663 ..............126,663 ..................0 ...........1,071 ..................0 ..............1,071 ..............0 ..............0 ..................0 ..................0 .........1,988 .............0
12561E AH 8 CKE RESTUARANTS INC SER 144A SR NTS...... ... 07/06/2010 MORGANSTANLEY&COINC NY 12/15/2010 Tax Free Exchange.................... ............185,000 ............181,457 ............181,579 ..............181,579 ..................0 ..............122 ..................0 .................122 ..............0 ..............0 ..................0 ..................0 .........8,944 .............0
12572Q AA 3 CME GROUP INC NTS  5.400% 08/01/13............. ... 01/06/2010 Finacorp Securities  Irvine........... 03/04/2010 MIZUHO SECURITIES USA INC ..............95,000 ............103,467 ............104,492 ..............103,116 ..................0 .............(352) ..................0 ...............(352) ..............0 ..............0 ...........1,377 ...........1,377 .........3,107 ......2,280
12572X AA 8 CME GROUP INDEX SERVICES SER 144A SR... ... 04/20/2010 Various....................................... 05/10/2010 DUNCAN WILLIAMS INC........... .........9,500,000 .........9,459,835 .........9,491,560 ...........9,460,056 ..................0 ..............221 ..................0 .................221 ..............0 ..............0 .........31,504 .........31,504 .......62,578 .....29,639
126408 GQ 0 CSX CORP SR NTS  7.375% 02/01/19................. ... 03/03/2010 CHASESECURITIES NEWYORK 06/09/2010 MORGANSTANLEY&COINC NY ..............29,000 ..............34,090 ..............34,828 ................33,968 ..................0 .............(122) ..................0 ...............(122) ..............0 ..............0 ..............861 ..............861 ............790 .........220

126650 BH 2 CVS CAREMARK CORP SR NTS......................... ... 01/27/2010
BNP PARIBAS SECURITIES
CORP/FI 06/14/2010 CHASE SECURITIES INC.......... ............400,000 ............425,246 ............436,328 ..............424,188 ..................0 ..........(1,072) ..................0 .............(1,072) ..............0 ..............0 .........12,158 .........12,158 .......12,522 ......3,833

126650 BT 6 CVS CAREMARK CORP SR NTS......................... ... 05/13/2010
BARCLAYS CAPITAL
INC/FIXED INC 10/06/2010

DEUTSCHE BANC ALEX
BROWN INC ............140,000 ............139,796 ............147,363 ..............139,811 ..................0 ................15 ..................0 ...................15 ..............0 ..............0 ...........7,552 ...........7,552 .........1,820 .............0

13134M AH 6 CALPINE CORP FIRST PRIORITY TERM LOAN.. ... 04/28/2010 DIRECT...................................... 10/22/2010 Redemption      100.0000............ ............702,830 ............671,474 ............702,830 ..............702,830 ..................0 .........31,356 ..................0 ............31,356 ..............0 ..............0 ..................0 ..................0 .......10,589 .............0
134429 AV 1 CAMPBELL SOUP CO SR NTS............................ ... 06/30/2010 CHASESECURITIES NEWYORK 10/28/2010 CHASE SECURITIES INC.......... ............180,000 ............179,480 ............188,588 ..............179,502 ..................0 ................22 ..................0 ...................22 ..............0 ..............0 ...........9,086 ...........9,086 .........1,769 .............0

144577 AB 9 CARRIZO OIL & GAS INC SER 144A SR NTS...... ... 10/28/2010
CREDIT SUISSE FIRST
BOSTON COR 11/05/2010 Broadpoint Capital...................... ............330,000 ............327,697 ............330,825 ..............327,700 ..................0 ..................3 ..................0 ....................3 ..............0 ..............0 ...........3,125 ...........3,125 ............633 .............0

15131Y AC 9 TL ACQUISITIONS/CENGAGE LEARN TL............ ... 01/20/2010 DIRECT...................................... 12/31/2010 Redemption      100.0000............ ................5,115 ................4,565 ................5,115 ..................5,115 ..................0 ..............550 ..................0 .................550 ..............0 ..............0 ..................0 ..................0 ..............71 .............0
153527 AG 1 CENTRAL GARDEN & PET CO SR NTS.............. ... 02/25/2010 CHASESECURITIES NEWYORK 11/19/2010 Various....................................... ............300,000 ............300,000 ............305,375 ..............300,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........5,375 ...........5,375 .......12,856 .............0

15671B AD 3 CENVEO CORP SER 144A SR NTS..................... ... 01/29/2010
BANC OF AMERICA
SECURITIES LLC 05/27/2010 Tax Free Exchange.................... ............500,000 ............496,505 ............496,593 ..............496,593 ..................0 ................88 ..................0 ...................88 ..............0 ..............0 ..................0 ..................0 .......13,806 .............0

15672E AE 4 CEQUEL COMMUNICATIONS.............................. ... 01/29/2010 DIRECT...................................... 05/04/2010 DIRECT...................................... ............500,000 ............490,000 ............500,000 ..............490,486 ..................0 ..............486 ..................0 .................486 ..............0 ..............0 ...........9,514 ...........9,514 .........5,475 .............0
15677W AF 6 CERIDIAN CORP TERM LOAN............................. ... 05/27/2010 Tax Free Exchange.................... 09/29/2010 DIRECT...................................... ............892,151 ............805,590 ............807,936 ..............809,792 ..................0 ...........4,201 ..................0 ..............4,201 ..............0 ..............0 ..........(1,856) ..........(1,856) .........6,582 ......1,456
16117L AQ 2 CHARTER COMMUNICATIONS........................... ... 01/15/2010 DIRECT...................................... 08/16/2010 DIRECT...................................... ............497,449 ............468,224 ............470,089 ..............470,003 ..................0 ...........1,780 ..................0 ..............1,780 ..............0 ..............0 ................86 ................86 .........2,087 .............0
16117L AQ 2 CHARTER COMMUNICATIONS........................... ... 01/15/2010 DIRECT...................................... 06/30/2010 Redemption      100.0000............ ................1,276 ................1,201 ................1,276 ..................1,276 ..................0 ................75 ..................0 ...................75 ..............0 ..............0 ..................0 ..................0 ................3 .............0
165167 BE 6 CHESAPEAKE ENERGY CORP  6.875% 01/15/16 ... 05/07/2010 Various....................................... 06/21/2010 Call      102.2920........................ ............500,000 ............486,125 ............511,460 ..............511,460 ..................0 .........25,335 ..................0 ............25,335 ..............0 ..............0 ..................0 ..................0 .......14,896 .....11,115
172441 AS 6 CINEMARK USA INC SR NTS.............................. ... 01/22/2010 Tax Free Exchange.................... 06/09/2010 BARCLAYS CAPITAL INC.......... ............400,000 ............390,571 ............401,278 ..............390,879 ..................0 ..............308 ..................0 .................308 ..............0 ..............0 .........10,398 .........10,398 .......16,723 .............0
172967 EV 9 CITIGROUP INC SR NTS  8.500% 05/22/19......... ... 05/12/2010 Various....................................... 08/04/2010 Various....................................... ............108,000 ............126,261 ............129,178 ..............126,030 ..................0 .............(232) ..................0 ...............(232) ..............0 ..............0 ...........3,148 ...........3,148 .........5,810 ......4,420
172967 FD 8 CITIGROUP INC SR NTS  4.750% 05/19/15......... ... 12/01/2010 Various....................................... 12/15/2010 Various....................................... ............541,000 ............552,293 ............556,694 ..............552,232 ..................0 ...............(61) ..................0 .................(61) ..............0 ..............0 ...........4,462 ...........4,462 .........3,176 .........727

172967 FF 3 CITIGROUP INC SR NTS  5.375% 08/09/20......... ... 08/02/2010
CITIGROUP GLOBAL
MARKETS INC 08/03/2010

CITIGROUP GLOBAL
MARKETS INC ............510,000 ............504,875 ............512,545 ..............504,875 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........7,670 ...........7,670 ................0 .............0

18538R AD 5 CLEARWATER PAPER CORP SER 144A SR....... ... 10/13/2010
BANC OF AMERICA
SECURITIES LLC 10/14/2010 Various....................................... ..............60,000 ..............60,000 ..............61,875 ................60,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,875 ...........1,875 ................0 .............0

18948K AA 0 CLUBCORP CLUB OPERATIONS SER 144A SR. ... 11/22/2010
CITIGROUPGBLMKTS/SALOMO
N NE 12/01/2010

CITIGROUPGBLMKTS/SALOMO
N NE ............275,000 ............260,609 ............259,188 ..............260,627 ..................0 ................17 ..................0 ...................17 ..............0 ..............0 ..........(1,439) ..........(1,439) ............458 .............0

193459 AE 4 COLEMAN CABLE INC SER 144A SR NTS.......... ... 03/15/2010
BANC OF AMERICA
SECURITIES LLC 07/19/2010 Tax Free Exchange.................... ............240,000 ............237,494 ............237,610 ..............237,610 ..................0 ..............116 ..................0 .................116 ..............0 ..............0 ..................0 ..................0 .........9,960 .........450

19686T AA 5 COLT DEFENSE LLC COLT................................. ... 02/23/2010 Jefferies High Yield Trading........ 06/03/2010 MACQUARIE SECURITIES(U)... ..............20,000 ..............20,100 ..............16,000 ................20,099 ..................0 .................(1) ..................0 ...................(1) ..............0 ..............0 ..........(4,099) ..........(4,099) .........1,011 .........515
20030N BA 8 COMCAST CORP SR NTS  5.150% 03/01/20....... ... 02/24/2010 Various....................................... 08/06/2010 Various....................................... .........3,575,000 .........3,571,389 .........3,658,999 ...........3,571,423 ..................0 ................34 ..................0 ...................34 ..............0 ..............0 .........87,576 .........87,576 .......22,603 .............0
205363 AK 0 COMPUTER SCIENCES CORP SR NTS.............. ... 01/05/2010 SEAPORT GROUP SECS LLC... 10/15/2010 Various....................................... ..............20,000 ..............21,418 ..............21,647 ................21,085 ..................0 .............(333) ..................0 ...............(333) ..............0 ..............0 ..............562 ..............562 .........1,207 .........345
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208251 AE 8 CONOCO INC  6.950% 04/15/29........................... ... 10/13/2010
BANC OF AMERICA
SECURITIES LLC 11/16/2010 MORGANSTANLEY&COINC NY ............301,000 ............380,639 ............369,950 ..............380,399 ..................0 .............(239) ..................0 ...............(239) ..............0 ..............0 ........(10,449) ........(10,449) .........1,976 .........174

20825C AR 5 CONOCOPHILLIPS NTS  5.750% 02/01/19.......... ... 09/27/2010 MCDONALD & COMPANY......... 10/13/2010
BANC OF AMERICA
SECURITIES LLC ............301,000 ............361,576 ............363,993 ..............361,230 ..................0 .............(347) ..................0 ...............(347) ..............0 ..............0 ...........2,764 ...........2,764 .........3,702 ......2,740

210795 PW 4 CONTINENTAL AIRLINES SER 144A SR NTS..... ... 08/04/2010 CHASE SECURITIES INC.......... 09/28/2010
CITIGROUP GLOBAL
MARKETS INC/S ..............70,000 ..............69,257 ..............70,875 ................69,267 ..................0 ................10 ..................0 ...................10 ..............0 ..............0 ...........1,608 ...........1,608 ............564 .............0

212015 AE 1 CONTINENTAL RESOURCES.............................. ... 09/13/2010
BANC OF AMERICA
SECURITIES LLC 09/21/2010

BANC OF AMERICA
SECURITIES LLC ............160,000 ............161,800 ............164,400 ..............161,795 ..................0 .................(5) ..................0 ...................(5) ..............0 ..............0 ...........2,605 ...........2,605 ............222 .............0

224044 BM 8 COX COMMUNICATIONS INC SR NTS................ ... 06/23/2010
LAZARDCAPITALMARKETSLLC
NE 09/16/2010

LAZARDCAPITALMARKETSLLC
NE ..............30,000 ..............32,417 ..............33,626 ................32,300 ..................0 .............(117) ..................0 ...............(117) ..............0 ..............0 ...........1,326 ...........1,326 ............436 ...........59

23582L AB 7 DANA HOLDING CORP TERM ADVANCE........... ... 01/08/2010 DIRECT...................................... 12/31/2010 Redemption      100.0000............ ..............54,368 ..............52,193 ..............54,368 ................54,368 ..................0 ...........2,175 ..................0 ..............2,175 ..............0 ..............0 ..................0 ..................0 ............557 .............0
237266 AB 7 DARLING INTERNATIONAL................................. ... 12/03/2010 CHASE SECURITIES INC.......... 12/13/2010 CHASE SECURITIES INC.......... ............265,000 ............265,000 ............274,275 ..............265,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........9,275 ...........9,275 ................0 .............0
24227V AH 1 REYNOLDS & REYNOLDS CO TERM LOAN B.... ... 05/25/2010 Tax Free Exchange.................... 11/01/2010 Redemption      100.0000............ ..............41,209 ..............40,903 ..............41,209 ................41,209 ..................0 ..............306 ..................0 .................306 ..............0 ..............0 ..................0 ..................0 ............524 .............0

24422E QW 2 JOHN DEERE CAPITAL CORP NTS..................... ... 02/02/2010 MIZUHO SECURITIES USA INC 04/15/2010
BARCLAYS CAPITAL
INC/FIXED INC ............375,000 ............408,728 ............407,869 ..............406,155 ..................0 ..........(2,573) ..................0 .............(2,573) ..............0 ..............0 ...........1,714 ...........1,714 .......10,883 ......6,781

24422E QZ 5 JOHN DEERE CAPITAL CORP SR NTS............... ... 09/13/2010
CITIGROUP GLOBAL
MARKETS INC 09/22/2010 Various....................................... .........6,500,000 .........6,488,105 .........6,515,500 ...........6,488,134 ..................0 ................29 ..................0 ...................29 ..............0 ..............0 .........27,366 .........27,366 .........4,200 .............0

245217 AR 5 DEL MONTE FOODS CORP SR NTS................... ... 07/06/2010 Tax Free Exchange.................... 12/09/2010 CHASESECURITIES NEWYORK ............500,000 ............491,839 ............585,000 ..............492,197 ..................0 ..............357 ..................0 .................357 ..............0 ..............0 .........92,803 .........92,803 .......24,896 ......8,438

25459H AM 7 DIRECTV HOLDINGS LLC SER 144A SR NTS..... ... 03/08/2010
CITIGROUPGBLMKTS/SALOMO
N NE 06/03/2010 Tax Free Exchange.................... ............185,000 ............184,856 ............184,862 ..............184,862 ..................0 ..................6 ..................0 ....................6 ..............0 ..............0 ..................0 ..................0 .........1,496 .............0

25459H AP 0 DIRECTV HOLDINGS LLC SER 144A SR NTS..... ... 03/08/2010
CITIGROUPGBLMKTS/SALOMO
N NE 06/03/2010 Tax Free Exchange.................... ..............55,000 ..............54,941 ..............54,941 ................54,941 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ............796 .............0

254687 AW 6 DISNEY WALT CO SR MTN SER D...................... ... 08/24/2010 PNC SECURITIES CORP.......... 09/08/2010 DUNCAN WILLIAMS INC........... .........2,000,000 .........2,223,180 .........2,204,800 ...........2,220,097 ..................0 ..........(3,083) ..................0 .............(3,083) ..............0 ..............0 ........(15,297) ........(15,297) .......22,000 .....18,000
256604 AN 9 DOLE FOOD COMPANY TERM LOAN B1............ ... 05/27/2010 Tax Free Exchange.................... 12/31/2010 Redemption      100.0000............ ................1,271 ................1,258 ................1,271 ..................1,271 ..................0 ................12 ..................0 ...................12 ..............0 ..............0 ..................0 ..................0 ..............23 ...........10
256604 AP 4 DOLE FOOD COMPANY TERM LOAN C1............ ... 04/14/2010 Tax Free Exchange.................... 12/31/2010 Redemption      100.0000............ ................3,156 ................3,125 ................3,156 ..................3,156 ..................0 ................31 ..................0 ...................31 ..............0 ..............0 ..................0 ..................0 ..............52 .............0
256671 AD 0 DOLLAR GENERAL CORP TRANCHE B1 TL....... ... 02/01/2010 DIRECT...................................... 12/08/2010 DIRECT...................................... ............500,000 ............487,500 ............499,375 ..............489,794 ..................0 ...........2,294 ..................0 ..............2,294 ..............0 ..............0 ...........9,581 ...........9,581 .......12,095 .............0

26157W AK 1 DRESSER INC TERM LOAN TRANCHE B........... ... 03/25/2010 DIRECT...................................... 05/12/2010 Redemption      100.0000............ ................4,040 ................3,888 ................4,040 ..................4,040 ..................0 ..............151 ..................0 .................151 ..............0 ..............0 ..................0 ..................0 ................0 .............0

26441C AE 5 DUKE ENERGY CORP SR NTS............................ ... 03/22/2010
CREDIT SUISSE FIRST
BOSTON COR 04/09/2010 MCDONALD & COMPANY......... .........2,000,000 .........1,998,900 .........1,982,980 ...........1,998,908 ..................0 ..................8 ..................0 ....................8 ..............0 ..............0 ........(15,928) ........(15,928) .........3,536 .............0

26442C AF 1 DUKE ENERGY CAROLINAS BONDS 1ST MTG.. ... 02/18/2010 Raymond James FL St Pete....... 06/03/2010
BANC OF AMERICA
SECURITIES LLC ............739,000 ............826,830 ............830,444 ..............820,227 ..................0 ..........(6,603) ..................0 .............(6,603) ..............0 ..............0 .........10,217 .........10,217 .......23,961 .....11,567

26884A AX 1 ERP OPERATING REIT SR NTS.......................... ... 01/11/2010
CREDIT SUISSE FIRST
BOSTON COR 04/19/2010

WACHOVIACAPITALMARKETS
LLC ..............30,000 ..............30,794 ..............31,278 ................30,770 ..................0 ...............(24) ..................0 .................(24) ..............0 ..............0 ..............508 ..............508 .........1,327 .........858

28336L BS 7 EL PASO CORP SR NTS 12.000% 12/12/13......... ... 02/18/2010 CITADEL SECURITIES LLC  C.. 09/24/2010 Taxable Exchange...................... ............100,000 ............116,750 ............133,434 ..............114,451 ..................0 ..........(2,299) ..................0 .............(2,299) ..............0 ..............0 .........18,983 .........18,983 .........9,400 ......2,367
29250R AS 5 ENBRIDGE ENERGY PARTNERS SR NTS.......... ... 02/25/2010 Various....................................... 10/06/2010 DUNCAN WILLIAMS INC........... ............100,000 ............100,991 ............109,804 ..............100,946 ..................0 ...............(45) ..................0 .................(45) ..............0 ..............0 ...........8,858 ...........8,858 .........3,178 .............0

29364L AQ 5 ENTERGY GULF STATES INC NTS..................... ... 04/01/2010
BARCLAYS CAPITAL
INC/FIXED INC 06/25/2010

PITTSBURGH NATIONAL
BANK-SECUR .........4,500,000 .........4,511,250 .........4,497,750 ...........4,501,005 ..................0 ........(10,245) ..................0 ...........(10,245) ..............0 ..............0 ..........(3,255) ..........(3,255) .....145,031 .....95,063

30224X AA 2 EXTENDED STAY AMERICA................................ ... 11/03/2010 CHASESECURITIES NEWYORK 12/01/2010 Paydown..................................... ...................320 ...................320 ...................320 .....................320 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................1 .............1

31620M AA 4 FIDELITY NATIONAL............................................ ... 07/08/2010
BANC OF AMERICA
SECURITIES LLC 08/10/2010

CITIGROUPGBLMKTS/SALOMO
N NE ............100,000 ............100,000 ............104,500 ..............100,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........4,500 ...........4,500 ............572 .............0

31850U AC 3 CORELOGIC INC TERM LOAN............................ ... 04/09/2010 DIRECT...................................... 12/31/2010 Redemption      100.0000............ ................2,000 ................1,980 ................2,000 ..................2,000 ..................0 ................20 ..................0 ...................20 ..............0 ..............0 ..................0 ..................0 ..............48 .............0
345397 TY 9 FORD MOTOR CREDIT CO  7.250% 10/25/11..... ... 02/11/2010 GOLDMAN SACHS & CO NY..... 03/08/2010 GOLDMAN SACHS & CO NY..... ............235,000 ............237,350 ............241,463 ..............237,277 ..................0 ...............(73) ..................0 .................(73) ..............0 ..............0 ...........4,185 ...........4,185 .........6,436 ......5,301
345397 VM 2 FORD MOTOR CREDIT CO SR NTS.................... ... 01/14/2010 GOLDMAN SACHS & CO NY..... 09/10/2010 GOLDMAN SACHS & CO NY..... .........1,000,000 .........1,000,000 .........1,125,000 ...........1,000,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .......125,000 .......125,000 .......61,163 ......8,125
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34539K AE 4 FORD MOTOR COMPANY TL TRANCHE B1....... ... 01/08/2010 DIRECT...................................... 12/15/2010 Redemption      100.0000............ ............136,446 ............127,918 ............136,446 ..............136,446 ..................0 ...........8,528 ..................0 ..............8,528 ..............0 ..............0 ..................0 ..................0 .........2,567 .............0
35164G AC 6 FOX ACQUISITION SUB LLC TERM LOAN.......... ... 11/22/2010 DIRECT...................................... 12/31/2010 Redemption      100.0000............ ...................702 ...................695 ...................702 .....................702 ..................0 ..................6 ..................0 ....................6 ..............0 ..............0 ..................0 ..................0 ................1 .............0

354613 AF 8 FRANKLIN RESOURCES INC SR NTS................. ... 07/27/2010
WACHOVIA CAPITAL
MARKETS LLC 10/06/2010 MCDONALD & COMPANY......... .........3,500,000 .........3,603,523 .........3,702,615 ...........3,599,495 ..................0 ..........(4,028) ..................0 .............(4,028) ..............0 ..............0 .......103,120 .......103,120 .......43,142 .....21,267

35671D AS 4 FREEPORT MCMORAN COPPER & GOLD SR.... ... 04/01/2010 SCOTT STRINGFELLOW INC... 11/15/2010
BNP PARIBAS SECURITIES
BOND ................5,000 ................5,588 ................5,638 ..................5,473 ..................0 .............(114) ..................0 ...............(114) ..............0 ..............0 ..............164 ..............164 ............264 .............7

35687M AQ 0 FREESCALE......................................................... ... 02/09/2010 CHASE SECURITIES INC.......... 03/09/2010 UBS SECURITIES LLC.............. ............180,000 ............180,000 ............189,900 ..............180,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........9,900 ...........9,900 .........1,164 .............0
35906A AE 8 FRONTIER............................................................ ... 03/26/2010 CHASE SECURITIES INC.......... 08/16/2010 Tax Free Exchange.................... ............220,000 ............220,000 ............220,000 ..............220,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 .........6,252 .............0
35906A AG 3 FRONTIER............................................................ ... 03/26/2010 CHASESECURITIES NEWYORK 08/16/2010 Tax Free Exchange.................... ............750,000 ............753,270 ............753,196 ..............753,196 ..................0 ...............(74) ..................0 .................(74) ..............0 ..............0 ..................0 ..................0 .......21,958 .............0

36186C BQ 5 ALLY FINANCIAL INC SR NTS............................. ... 07/26/2010
CITIGROUPGBLMKTS/SALOMO
N NE 10/22/2010

DEUTSCHE BANC ALEX
BROWN INC ............305,000 ............311,100 ............314,150 ..............309,824 ..................0 ..........(1,276) ..................0 .............(1,276) ..............0 ..............0 ...........4,326 ...........4,326 .......12,931 ......7,805

36186C BQ 5 ALLY FINANCIAL INC SR NTS............................. ... 01/04/2010 Tax Free Exchange.................... 01/07/2010
DEUTSCHE BANC ALEX
BROWN INC ............161,000 ............134,886 ............163,415 ..............135,195 ..................0 ..............309 ..................0 .................309 ..............0 ..............0 .........28,220 .........28,220 .........3,597 .............0

36186C BW 2 ALLY FINANCIAL INC SR NTS............................. ... 01/04/2010 Tax Free Exchange.................... 01/22/2010
BANC OF AMERICA
SECURITIES LLC ............156,000 ............105,578 ............149,760 ..............106,027 ..................0 ..............448 ..................0 .................448 ..............0 ..............0 .........43,733 .........43,733 .........1,638 .............0

36186C CB 7 ALLY FINANCIAL INC 144A SR NTS.................... ... 03/05/2010 CITADEL SECURITIES LLC  C.. 11/19/2010 Tax Free Exchange.................... ............390,000 ............404,625 ............402,900 ..............402,900 ..................0 ..........(1,725) ..................0 .............(1,725) ..............0 ..............0 ..................0 ..................0 .......24,907 ......2,518

36186R AA 8 GMAC INC SER 144A SR NTS............................. ... 03/10/2010 MORGANSTANLEY&COINC NY 11/01/2010
DEUTSCHE BANC ALEX
BROWN INC ............270,000 ............265,464 ............298,350 ..............265,658 ..................0 ..............194 ..................0 .................194 ..............0 ..............0 .........32,692 .........32,692 .......13,740 .............0

36190Q AB 2 GXS WORLDWIDE INC SR NTS.......................... ... 09/13/2010 Tax Free Exchange.................... 11/23/2010
BARCLAYS CAPITAL
INC/FIXED INC ............160,000 ............157,768 ............158,400 ..............157,884 ..................0 ..............117 ..................0 .................117 ..............0 ..............0 ..............516 ..............516 .........7,107 ......3,813

362341 LC 1 GOLDMAN SACHS RES MTG.............................. ... 08/12/2010 MORGANSTANLEY&COINC NY 08/12/2010 MORGANSTANLEY&COINC NY ............624,762 ............562,480 ............562,481 ..............562,480 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................1 ..................1 ............825 .........886

36297T AE 2 GSR MTG LN TR SER 2006-AR2 CL 111A1......... ... 08/12/2010
BANC OF AMERICA
SECURITIES LLC 08/12/2010

BANC OF AMERICA
SECURITIES LLC ............589,323 ............431,679 ............431,679 ..............431,679 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 .........1,469 ......1,567

36467Y AA 3 GAMES MERGER CORP SER 144A SR NTS....... ... 05/19/2010 CHASESECURITIES NEWYORK 11/16/2010 Tax Free Exchange.................... ............410,000 ............410,000 ............410,000 ..............410,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 .......20,671 .............0

369604 AY 9 GENERAL ELECTRIC CO  5.000% 02/01/13........ ... 05/07/2010
CANTOR
FITZGERALD/MORTGAGE BAC 08/03/2010

WACHOVIACAPITALMARKETS
LLC .........4,000,000 .........4,307,120 .........4,336,080 ...........4,281,584 ..................0 ........(25,536) ..................0 ...........(25,536) ..............0 ..............0 .........54,496 .........54,496 .....102,778 .....56,111

36962G 3K 8
GENERAL ELECTRIC CAP CORP SR MTN SER
A ... 01/07/2010 MIZUHO SECURITIES USA INC 08/05/2010

BANC OF AMERICA
SECURITIES LLC ............155,000 ............165,610 ............167,279 ..............163,461 ..................0 ..........(2,149) ..................0 .............(2,149) ..............0 ..............0 ...........3,818 ...........3,818 .........6,578 ......1,876

36962G XS 8 GENERAL ELECTRIC CAP CORP........................ ... 03/10/2010
CANTOR
FITZGERALD/MORTGAGE BAC 04/19/2010 BAIRD ROBERT W & CO INC.... .........2,365,000 .........2,546,703 .........2,546,750 ...........2,537,031 ..................0 ..........(9,672) ..................0 .............(9,672) ..............0 ..............0 ...........9,720 ...........9,720 .......25,859 .....11,579

37252C AB 6 GEOKINETICS HOLDINGS INC SR NTS.............. ... 10/13/2010 Tax Free Exchange.................... 11/08/2010 Jefferies High Yield Trading........ ............100,000 ..............98,338 ..............92,500 ................98,377 ..................0 ................39 ..................0 ...................39 ..............0 ..............0 ..........(5,877) ..........(5,877) .........3,981 ......3,196

37331N AB 7 GEORGIA PACIFIC LLC SER 144A SR NTS........ ... 10/27/2010
JP MORGAN CHASE/JP
MORGAN INTE 11/18/2010

BNP PARIBAS SECURITIES
BOND ............157,000 ............156,078 ............157,196 ..............156,082 ..................0 ..................4 ..................0 ....................4 ..............0 ..............0 ...........1,114 ...........1,114 ............495 .............0

38141E A5 8 GOLDMAN SACHS GROUP INC SR NTS............. ... 05/07/2010 Various....................................... 10/19/2010 Various....................................... ............501,000 ............495,404 ............509,204 ..............495,527 ..................0 ..............123 ..................0 .................123 ..............0 ..............0 .........13,677 .........13,677 .........8,351 .........822
38141E A6 6 GOLDMAN SACHS GROUP INC SR NTS............. ... 05/26/2010 GOLDMAN SACHS & CO NY..... 09/07/2010 Various....................................... .........1,060,000 .........1,057,286 .........1,132,971 ...........1,057,342 ..................0 ................56 ..................0 ...................56 ..............0 ..............0 .........75,629 .........75,629 .......14,856 .............0
38141G EA 8 GOLDMAN SACHS GROUP INC.......................... ... 04/19/2010 Various....................................... 08/05/2010 Various....................................... .........2,405,000 .........2,520,695 .........2,580,910 ...........2,514,016 ..................0 ..........(6,679) ..................0 .............(6,679) ..............0 ..............0 .........66,894 .........66,894 .......70,055 .....32,725
38141G FM 1 GOLDMAN SACHS GROUP INC SR NTS............. ... 05/20/2010 Various....................................... 06/03/2010 Various....................................... .........1,036,000 .........1,079,517 .........1,062,750 ...........1,079,015 ..................0 .............(502) ..................0 ...............(502) ..............0 ..............0 ........(16,266) ........(16,266) .......26,017 .....20,265
38144L AB 6 GOLDMAN SACHS GROUP INC SR NTS............. ... 05/13/2010 CHASE SECURITIES INC.......... 05/20/2010 CHASE SECURITIES INC.......... ............518,000 ............537,456 ............538,445 ..............537,418 ..................0 ...............(38) ..................0 .................(38) ..............0 ..............0 ...........1,027 ...........1,027 .........7,554 ......6,925

382388 AX 4 GOODRICH CORP SR NTS  3.600% 02/01/21..... ... 09/08/2010
BANC OF AMERICA
SECURITIES LLC 09/21/2010 Raymond James FL St Pete....... .........1,500,000 .........1,496,820 .........1,492,710 ...........1,496,824 ..................0 ..................4 ..................0 ....................4 ..............0 ..............0 ..........(4,114) ..........(4,114) .........1,650 .............0

38239D AA 2 GOODMAN GLOBAL GRP INC............................. ... 01/15/2010 CHASE SECURITIES INC.......... 08/26/2010 Tax Free Exchange.................... ............390,000 ............230,100 ............242,203 ..............242,203 ..................0 .........12,103 ..................0 ............12,103 ..............0 ..............0 ..................0 ..................0 ................0 .............0
38239D AC 8 GOODMAN GLOBAL GRP INC SR DISC NTS...... ... 08/26/2010 Tax Free Exchange.................... 11/29/2010 Call       64.8628......................... ............800,000 ............487,637 ............518,903 ..............518,903 ..................0 .........31,266 ..................0 ............31,266 ..............0 ..............0 ..................0 ..................0 ................0 .............0
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382550 AH 4 GOODYEAR TIRE & RUBBER CO........................ ... 02/18/2010 Various....................................... 03/03/2010 Tax Free Exchange.................... ............500,000 ............524,063 ............523,400 ..............523,400 ..................0 .............(663) ..................0 ...............(663) ..............0 ..............0 ..................0 ..................0 .........9,821 ......9,930
38869C AG 8 GRAPHIC PACKAGING........................................ ... 02/08/2010 DIRECT...................................... 12/31/2010 Redemption      100.0000............ ..............29,698 ..............29,327 ..............29,698 ................29,698 ..................0 ..............371 ..................0 .................371 ..............0 ..............0 ..................0 ..................0 ............608 .............0
404119 BK 4 HCA INC SR NTS  7.250% 09/15/20..................... ... 06/03/2010 Tax Free Exchange.................... 12/15/2010 CHASE SECURITIES INC.......... ............270,000 ............269,340 ............280,800 ..............269,411 ..................0 ................71 ..................0 ...................71 ..............0 ..............0 .........11,389 .........11,389 .......15,225 ......4,513
404121 AA 3 HCA INC SER 144A SR NTS................................ ... 03/17/2010 GOLDMAN SACHS & CO NY..... 06/03/2010 Tax Free Exchange.................... ............270,000 ............269,325 ............269,340 ..............269,340 ..................0 ................15 ..................0 ...................15 ..............0 ..............0 ..................0 ..................0 .........4,513 .........653
404122 AG 8 HCA INC TRANCHE B1 TERM LOAN................... ... 01/25/2010 DIRECT...................................... 03/10/2010 Redemption      100.0000............ ..............75,994 ..............72,099 ..............75,994 ................75,994 ..................0 ...........3,895 ..................0 ..............3,895 ..............0 ..............0 ..................0 ..................0 ..............55 .............0

40429C GB 2 HSBC FINANCE CORP SER 144A SR NTS.......... ... 12/08/2010
JP MORGAN CHASE
BANK/HSBCI 12/14/2010 PERSHING LLC......................... ..............10,000 ................9,709 ..............10,024 ..................9,709 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..............315 ..............315 ..............26 ...........19

406216 AW 1 HALLIBURTON CO SR NTS  6.700% 09/15/38..... ... 05/03/2010
CREDIT SUISSE FIRST
BOSTON COR 05/12/2010

CREDIT SUISSE FIRST
BOSTON COR ............146,000 ............165,587 ............158,908 ..............165,581 ..................0 .................(6) ..................0 ...................(6) ..............0 ..............0 ..........(6,673) ..........(6,673) .........1,650 ......1,386

406216 AY 7 HALLIBURTON CO SR NTS  7.450% 09/15/39..... ... 05/03/2010
CREDIT SUISSE FIRST
BOSTON COR 05/11/2010

CREDIT SUISSE FIRST
BOSTON COR ............304,000 ............377,541 ............360,833 ..............377,521 ..................0 ...............(19) ..................0 .................(19) ..............0 ..............0 ........(16,688) ........(16,688) .........3,712 ......3,208

41043F AH 2 HANGER ORTHOPEDIC....................................... ... 12/07/2010
BANC OF AMERICA
SECURITIES LLC 12/29/2010 Tax Free Exchange.................... ............270,000 ............270,000 ............270,000 ..............270,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 .........3,046 ......2,031

413875 AM 7 HARRIS CORP NTS  4.400% 12/15/20................. ... 11/30/2010 J P MORGAN............................. 12/08/2010 BNY/SPECIAL PROCESSING #7 ..............85,000 ..............84,515 ..............83,747 ................84,515 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(768) .............(768) ............104 .............0

416515 AZ 7 HARTFORD FINANCIAL SVCS GRP SR NTS...... ... 03/18/2010 GOLDMAN SACHS & CO NY..... 05/05/2010
CITIGROUPGBLMKTS/SALOMO
N NE ............275,000 ............274,326 ............270,740 ..............274,333 ..................0 ..................7 ..................0 ....................7 ..............0 ..............0 ..........(3,593) ..........(3,593) .........1,975 .............0

42218B AE 5 HEALTH MGMT ASSOCIATES INC TL................. ... 01/28/2010 DIRECT...................................... 12/07/2010 DIRECT...................................... ............495,890 ............471,095 ............483,492 ..............475,816 ..................0 ...........4,721 ..................0 ..............4,721 ..............0 ..............0 ...........7,677 ...........7,677 .........6,471 .............0
42218B AE 5 HEALTH MGMT ASSOCIATES INC TL................. ... 01/28/2010 DIRECT...................................... 09/30/2010 Redemption      100.0000............ ................4,110 ................3,905 ................4,110 ..................4,110 ..................0 ..............206 ..................0 .................206 ..............0 ..............0 ..................0 ..................0 ..............31 .............0
427866 AR 9 HERSHEY CO SR NTS  4.125% 12/01/20............ ... 12/08/2010 BEAR STEARNS & CO.............. 12/08/2010 MCDONALD & COMPANY......... .........1,000,000 ............998,390 .........1,001,720 ..............998,390 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........3,330 ...........3,330 ................0 .............0
431116 AA 0 HIGHMARK INC SER 144A NTS........................... ... 11/30/2010 Various....................................... 12/10/2010 Security Withdraw....................... .......56,962,000 .......62,637,642 .......62,622,094 .........62,622,094 ..................0 ........(15,548) ..................0 ...........(15,548) ..............0 ..............0 ..................0 ..................0 ..1,355,771 1,329,053
440543 AH 9 HORNBECK OFFSHORE SERVICES SR NTS..... ... 02/24/2010 Tax Free Exchange.................... 07/13/2010 JEFFERIES&COINC NEWYORK ............325,000 ............316,108 ............286,813 ..............316,460 ..................0 ..............352 ..................0 .................352 ..............0 ..............0 ........(29,648) ........(29,648) .......23,761 .............0
44108E AS 7 HOST MARRIOTT LP SR NTS.............................. ... 05/25/2010 GOLDMAN SACHS & CO NY..... 11/29/2010 Call      101.7484........................ ............197,000 ............197,000 ............200,444 ..............200,444 ..................0 ...........3,444 ..................0 ..............3,444 ..............0 ..............0 ..................0 ..................0 .........6,380 ......1,053
44701P AS 3 HUNTSMAN INTL LLC TERM LOAN C................. ... 01/28/2010 DIRECT...................................... 03/03/2010 DIRECT...................................... ................5,000 ................4,788 ................5,000 ..................4,790 ..................0 ..................2 ..................0 ....................2 ..............0 ..............0 ..............210 ..............210 ................2 .............0
44701P AS 3 HUNTSMAN INTL LLC TERM LOAN C................. ... 01/28/2010 DIRECT...................................... 06/22/2010 Redemption      100.0000............ ..............67,713 ..............64,835 ..............67,713 ................67,713 ..................0 ...........2,878 ..................0 ..............2,878 ..............0 ..............0 ..................0 ..................0 ............349 .............0
451102 AF 4 ICAHN ENTERPRISES......................................... ... 05/07/2010 Various....................................... 07/22/2010 Tax Free Exchange.................... ............325,000 ............316,115 ............316,382 ..............316,382 ..................0 ..............267 ..................0 .................267 ..............0 ..............0 ..................0 ..................0 .......13,506 ......2,529
451102 AM 9 ICAHN ENTERPRISES......................................... ... 11/08/2010 JEFFERIES&COINC NEWYORK 11/18/2010 Jefferies High Yield Trading........ ............120,000 ............124,200 ............122,700 ..............124,183 ..................0 ...............(17) ..................0 .................(17) ..............0 ..............0 ..........(1,483) ..........(1,483) .........3,413 ......3,120
45822U AP 9 INTELSAT CORP TRANCHE B2A TERM LOAN... ... 01/26/2010 DIRECT...................................... 10/04/2010 Redemption      100.0000............ ................1,292 ................1,232 ................1,292 ..................1,292 ..................0 ................60 ..................0 ...................60 ..............0 ..............0 ..................0 ..................0 ..............15 .............0
45822U AQ 7 INTELSAT CORP TRANCHE B2B TERM LOAN... ... 01/26/2010 DIRECT...................................... 10/04/2010 Redemption      100.0000............ ................1,292 ................1,232 ................1,292 ..................1,292 ..................0 ................60 ..................0 ...................60 ..............0 ..............0 ..................0 ..................0 ..............15 .............0
45822U AR 5 INTELSAT CORP TRANCHE B2C TERM LOAN... ... 01/26/2010 DIRECT...................................... 10/04/2010 Redemption      100.0000............ ................1,292 ................1,232 ................1,292 ..................1,292 ..................0 ................60 ..................0 ...................60 ..............0 ..............0 ..................0 ..................0 ..............15 .............0
45823V AE 1 INTELSAT CORP SR NTS  9.250% 08/15/14........ ... 08/02/2010 UBS SECURITIES LLC.............. 09/30/2010 DIRECT...................................... ............185,000 ............191,475 ............185,925 ..............190,440 ..................0 ..........(1,035) ..................0 .............(1,035) ..............0 ..............0 ..........(4,515) ..........(4,515) .......10,695 ......8,081
459200 GJ 4 IBM CORP SR NTS  5.700% 09/14/17.................. ... 02/24/2010 CHASE SECURITIES INC.......... 06/22/2010 LIBERTAS PARTNERS LLC....... ............420,000 ............465,163 ............481,176 ..............463,537 ..................0 ..........(1,625) ..................0 .............(1,625) ..............0 ..............0 .........17,639 .........17,639 .......18,655 .....11,106
46459L AE 2 ISLE OF CAPRI CASINOS DELAYED DRAW TL A ... 11/22/2010 DIRECT...................................... 12/31/2010 Redemption      100.0000............ ...................207 ...................205 ...................207 .....................207 ..................0 ..................1 ..................0 ....................1 ..............0 ..............0 ..................0 ..................0 ................1 .............0
46459L AF 9 ISLE OF CAPRI CASINOS DELAYED DRAW TL B ... 11/22/2010 DIRECT...................................... 12/31/2010 Redemption      100.0000............ ...................236 ...................235 ...................236 .....................236 ..................0 ..................1 ..................0 ....................1 ..............0 ..............0 ..................0 ..................0 ................1 .............0
46459L AG 7 ISLE OF CAPRI CASINOS TERM LOAN............... ... 11/22/2010 DIRECT...................................... 12/31/2010 Redemption      100.0000............ ...................590 ...................587 ...................590 .....................590 ..................0 ..................3 ..................0 ....................3 ..............0 ..............0 ..................0 ..................0 ................2 .............0
46625H HL 7 JP MORGAN CHASE & CO NTS........................... ... 02/17/2010 CHASESECURITIES NEWYORK 08/05/2010 Various....................................... ............300,000 ............329,259 ............335,999 ..............328,336 ..................0 .............(923) ..................0 ...............(923) ..............0 ..............0 ...........7,662 ...........7,662 .......13,239 ......6,248
46625H HQ 6 JP MORGAN CHASE & CO NTS........................... ... 05/21/2010 CHASESECURITIES NEWYORK 08/06/2010 Various....................................... ............930,000 ............930,486 ............955,891 ..............930,484 ..................0 .................(1) ..................0 ...................(1) ..............0 ..............0 .........25,406 .........25,406 .......12,651 ......2,936
46625H HS 2 JP MORGAN CHASE & CO SR NTS..................... ... 07/15/2010 CHASESECURITIES NEWYORK 10/14/2010 CHASE SECURITIES INC.......... ............230,000 ............229,393 ............232,151 ..............229,405 ..................0 ................12 ..................0 ...................12 ..............0 ..............0 ...........2,746 ...........2,746 .........2,446 .............0

471109 AD 0 JARDEN CORP SR NTS  7.500% 01/15/20.......... ... 01/14/2010
DEUTSCHE BANC ALEX
BROWN INC 04/05/2010

GREENWICH CAPITAL
MARKETS INC ............160,000 ............158,622 ............161,800 ..............158,641 ..................0 ................19 ..................0 ...................19 ..............0 ..............0 ...........3,159 ...........3,159 .........2,600 .............0

472319 AF 9 JEFFERIES GROUP INC SR NTS........................ ... 01/11/2010 BEAR STEARNS & CO.............. 01/15/2010 BEAR STEARNS & CO.............. ..............30,000 ..............33,782 ..............33,803 ................33,777 ..................0 .................(5) ..................0 ...................(5) ..............0 ..............0 ................26 ................26 .........1,424 ......1,374
478160 AV 6 JOHNSON & JOHNSON SR NTS.......................... ... 08/12/2010 BEAR STEARNS & CO.............. 08/19/2010 MCDONALD & COMPANY......... .........1,000,000 ............978,840 .........1,024,810 ..............978,840 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........45,970 .........45,970 ............875 .............0

478160 AW 4 JOHNSON & JOHNSON SR NTS.......................... ... 08/12/2010 BEAR STEARNS & CO.............. 09/08/2010
CANTOR
FITZGERALD/MORTGAGE BAC .........1,000,000 ............982,890 .........1,001,950 ..............982,988 ..................0 ................98 ..................0 ...................98 ..............0 ..............0 .........18,962 .........18,962 .........2,131 .............0
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478366 AU 1 JOHNSON CONTROLS INC SR NTS................... ... 03/04/2010
CITIGROUPGBLMKTS/SALOMO
N NE 05/17/2010 BNY CAPITAL MARKETS INC... ............100,000 ..............99,543 ............103,711 ................99,550 ..................0 ..................7 ..................0 ....................7 ..............0 ..............0 ...........4,161 ...........4,161 ............986 .............0

481087 AC 8 JOSTENS IH CORP SR SUB NTS........................ ... 05/28/2010 BEAR STEARNS & CO.............. 09/22/2010 DIRECT...................................... ............100,000 ............100,000 ............100,000 ..............100,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 .........3,622 ......1,313
48238N AC 6 KAR HOLDINGS INC TERM LOAN....................... ... 10/19/2010 DIRECT...................................... 11/12/2010 Redemption      100.0000............ ..............24,598 ..............24,076 ..............24,598 ................24,598 ..................0 ..............523 ..................0 .................523 ..............0 ..............0 ..................0 ..................0 ................0 .............0
50075N AV 6 KRAFT FOODS INC NTS  6.125% 08/23/18......... ... 01/13/2010 Various....................................... 04/15/2010 UBS SECURITIES LLC.............. ............325,000 ............348,438 ............354,383 ..............347,898 ..................0 .............(539) ..................0 ...............(539) ..............0 ..............0 ...........6,485 ...........6,485 .......13,105 ......7,988

50075N BA 1 KRAFT FOODS INC SR NTS  5.375% 02/10/20.... ... 02/04/2010
DEUTSCHE BANC ALEX
BROWN INC 12/02/2010 Various....................................... ............235,000 ............233,064 ............248,617 ..............233,119 ..................0 ................56 ..................0 ...................56 ..............0 ..............0 .........15,498 .........15,498 .........4,723 .............0

502413 AY 3 L-3 COMMUNICATIONS CORP SR NTS.............. ... 05/10/2010 Tax Free Exchange.................... 06/02/2010 MORGANSTANLEY&COINC NY ..............70,000 ..............69,763 ..............72,225 ................69,765 ..................0 ..................2 ..................0 ....................2 ..............0 ..............0 ...........2,460 ...........2,460 ............526 .........253

502413 AZ 0 L-3 COMMUNICATIONS CORP SR NTS.............. ... 05/18/2010
BANC OF AMERICA
SECURITIES LLC 11/30/2010

WELLS FARGO SECURITIES
CORP ............145,000 ............144,535 ............148,715 ..............144,564 ..................0 ................29 ..................0 ...................29 ..............0 ..............0 ...........4,151 ...........4,151 .........3,673 .............0

513075 AW 1 LAMAR MEDIA CORP SER 144A SR NTS............ ... 04/08/2010 CHASE SECURITIES INC.......... 04/29/2010
CREDIT SUISSE FIRST
BOSTON COR ............190,000 ............190,000 ............195,225 ..............190,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........5,225 ...........5,225 ............499 .............0

513076 AP 4 LAMAR MEDIA CORP TERM B LOAN.................. ... 04/27/2010 DIRECT...................................... 12/22/2010 Redemption      100.0000............ ..............35,685 ..............35,506 ..............35,685 ................35,685 ..................0 ..............178 ..................0 .................178 ..............0 ..............0 ..................0 ..................0 ............845 .............0
51783Q AB 4 LAS VEGAS SANDS LLC TRANCHE B TL............ ... 01/06/2010 DIRECT...................................... 12/31/2010 Redemption      100.0000............ ................3,363 ................3,035 ................3,363 ..................3,363 ..................0 ..............328 ..................0 .................328 ..............0 ..............0 ..................0 ..................0 ..............30 .............0
51783Q AD 0 LAS VEGAS SANDS LLC...................................... ... 01/06/2010 DIRECT...................................... 12/31/2010 Redemption      100.0000............ ...................676 ...................610 ...................676 .....................676 ..................0 ................66 ..................0 ...................66 ..............0 ..............0 ..................0 ..................0 ................6 .............0

52736R BA 9 LEVI STRAUSS & CO SER 144A SR NTS............ ... 04/28/2010
BANC OF AMERICA
SECURITIES LLC 08/03/2010 Tax Free Exchange.................... ............500,000 ............500,000 ............500,000 ..............500,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 .........9,214 .............0

53217V AC 3 LIFE TECHNOLOGIES CORP SR NTS................. ... 02/12/2010 Various....................................... 04/15/2010 UBS SECURITIES LLC.............. ............590,000 ............592,347 ............612,343 ..............592,316 ..................0 ...............(30) ..................0 .................(30) ..............0 ..............0 .........20,027 .........20,027 .........5,998 .............0

53219L AJ 8 LIFEPOINT HOSPITALS INC SER 144A SR NTS. ... 09/20/2010
BARCLAYS CAPITAL
INC/FIXED INC 09/20/2010 Sterne Agee & Leach Inc............ ............125,000 ............125,000 ............126,406 ..............125,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,406 ...........1,406 ................0 .............0

532716 AR 8 LIMITED BRANDS INC SR NTS............................ ... 02/01/2010 Tax Free Exchange.................... 08/17/2010 Various....................................... ............515,000 ............499,735 ............571,550 ..............500,037 ..................0 ..............301 ..................0 .................301 ..............0 ..............0 .........71,513 .........71,513 .......15,908 .............0

536022 AB 2 LINN ENERGY LLC SER 144A SR NTS................ ... 03/30/2010
RBC CAPITAL MARKETS
CORPORATIO 04/29/2010

BARCLAYS CAPITAL
INC/FIXED INC ..............85,000 ..............82,919 ..............88,613 ................82,927 ..................0 ..................8 ..................0 ....................8 ..............0 ..............0 ...........5,686 ...........5,686 ............570 .............0

552077 AR 0 LYONDELL CHEMICAL COMPANY TERM LOAN. ... 05/27/2010 Tax Free Exchange.................... 12/21/2010 Redemption      100.0000............ ............495,013 ............490,145 ............495,013 ..............495,013 ..................0 ...........4,868 ..................0 ..............4,868 ..............0 ..............0 ..................0 ..................0 .......17,000 .............0

564563 AA 2 MANTECH INTL CO SER 144A SR NTS............... ... 04/08/2010
BANC OF AMERICA
SECURITIES LLC 08/19/2010 Tax Free Exchange.................... ............315,000 ............318,400 ............318,237 ..............318,237 ..................0 .............(163) ..................0 ...............(163) ..............0 ..............0 ..................0 ..................0 .........7,993 .............0

573334 AA 7 MRTN MDSTRM PARTNER &.............................. ... 03/23/2010
WACHOVIA CAPITAL
MARKETS LLC 11/04/2010 Tax Free Exchange.................... ............135,000 ............133,102 ............133,207 ..............133,207 ..................0 ..............105 ..................0 .................105 ..............0 ..............0 ..................0 ..................0 .........7,255 .............0

579489 AC 9 MCCLATCHY CO SER 144A SR NTS................... ... 02/04/2010 Various....................................... 08/31/2010 Tax Free Exchange.................... ............295,000 ............293,059 ............293,172 ..............293,172 ..................0 ..............114 ..................0 .................114 ..............0 ..............0 ..................0 ..................0 .......18,847 .............0

58013M EJ 9 MCDONALD'S CORP NTS  3.500% 07/15/20....... ... 07/28/2010 CHASESECURITIES NEWYORK 09/15/2010
PITTSBURGH NATIONAL
BANK-SECUR ............140,000 ............139,443 ............141,946 ..............139,449 ..................0 ..................6 ..................0 ....................6 ..............0 ..............0 ...........2,497 ...........2,497 ............653 .............0

581557 AX 3 MCKESSON CORP SR NTS  7.500% 02/15/19..... ... 03/12/2010 CHASE SECURITIES INC.......... 10/19/2010
BANC OF AMERICA
SECURITIES LLC ............200,000 ............238,736 ............253,688 ..............236,632 ..................0 ..........(2,104) ..................0 .............(2,104) ..............0 ..............0 .........17,056 .........17,056 .......10,292 ......1,333

584045 AA 6 MEDASSETS INC SER 144A SR NTS.................. ... 11/10/2010 CHASE SECURITIES INC.......... 11/18/2010
BARCLAYS CAPITAL
INC/FIXED INC ............140,000 ............141,913 ............142,800 ..............141,908 ..................0 .................(5) ..................0 ...................(5) ..............0 ..............0 ..............893 ..............893 ............218 .............0

584404 AB 3 MEDIA GENERAL INC SER 144A SR NTS........... ... 02/05/2010
BANC OF AMERICA
SECURITIES LLC 07/27/2010 Tax Free Exchange.................... ............195,000 ............190,496 ............190,693 ..............190,693 ..................0 ..............198 ..................0 .................198 ..............0 ..............0 ..................0 ..................0 .......10,502 .............0

58445M AM 4 MEDIACOM LLC CAPTL CORP SR NTS.............. ... 06/02/2010 Tax Free Exchange.................... 08/11/2010
DEUTSCHE BANC ALEX
BROWN INC ............165,000 ............161,259 ............165,000 ..............161,354 ..................0 ................95 ..................0 ...................95 ..............0 ..............0 ...........3,646 ...........3,646 .........7,570 ......4,475

585055 AM 8 MEDTRONIC INC CONVERT SR NTS.................. ... 03/02/2010
MERRILLLYNCHPIERCEFENNE
RSM 08/03/2010 Various....................................... .........1,450,000 .........1,523,406 .........1,462,241 ...........1,515,325 ..................0 ..........(8,081) ..................0 .............(8,081) ..............0 ..............0 ........(53,084) ........(53,084) .......17,250 ......9,163

585055 AR 7 MEDTRONIC INC SR NTS  3.000% 03/15/15....... ... 04/27/2010 GOLDMAN SACHS & CO NY..... 09/15/2010
PITTSBURGH NATIONAL
BANK-SECUR ............400,000 ............403,580 ............420,480 ..............403,319 ..................0 .............(261) ..................0 ...............(261) ..............0 ..............0 .........17,161 .........17,161 .........6,133 ......1,467
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592179 JG 1 MET LIFE GLOBAL FDG I SER 144A SR NTS...... ... 01/26/2010
BARCLAYS CAPITAL
INC/FIXED INC 04/22/2010 Broadpoint Capital...................... ............185,000 ............199,288 ............199,341 ..............198,245 ..................0 ..........(1,042) ..................0 .............(1,042) ..............0 ..............0 ...........1,096 ...........1,096 .........5,188 ......2,871

59217E CB 8 MET LIFE GLOBAL FDG SER 144A FLT RT NTS. ... 01/06/2010
UBSFINANCIALSERVICESINC
WE 01/11/2010

PITTSBURGH NATIONAL
BANK-SECUR .........1,000,000 .........1,000,000 .........1,000,500 ...........1,000,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..............500 ..............500 ..............18 .............0

59217G AA 7 MET LIFE GLOBAL FUNDING SER 144A NTS..... ... 01/06/2010
UBSFINANCIALSERVICESINC
WE 02/23/2010

WACHOVIA CAPITAL
MARKETS LLC .........3,000,000 .........2,992,530 .........2,992,277 ...........2,992,823 ..................0 ..............293 ..................0 .................293 ..............0 ..............0 .............(546) .............(546) .........8,958 .............0

594088 AC 0 MICHAELS STORE INC TERM LOAN B-2............ ... 01/05/2010 DIRECT...................................... 12/22/2010 Redemption      100.0000............ ..............48,473 ..............46,412 ..............48,473 ................48,473 ..................0 ...........2,060 ..................0 ..............2,060 ..............0 ..............0 ..................0 ..................0 ............843 .............0
594918 AB 0 MICROSOFT CORP 0SR NTS  2.950% 06/01/14.. ... 01/06/2010 BEAR STEARNS & CO.............. 07/21/2010 MCDONALD & COMPANY......... .........6,000,000 .........6,082,740 .........6,294,470 ...........6,073,267 ..................0 ..........(9,473) ..................0 .............(9,473) ..............0 ..............0 .......221,203 .......221,203 .....114,394 .....19,667
594918 AG 9 MICROSOFT CORP SR NTS  1.625% 09/25/15... ... 09/22/2010 BEAR STEARNS & CO.............. 09/23/2010 DUNCAN WILLIAMS INC........... .........2,000,000 .........1,991,220 .........1,997,420 ...........1,991,225 ..................0 ..................5 ..................0 ....................5 ..............0 ..............0 ...........6,195 ...........6,195 ..............90 .............0
594918 AH 7 MICROSOFT CORP SR NTS  3.000% 10/01/20... ... 09/22/2010 BEAR STEARNS & CO.............. 09/23/2010 DUNCAN WILLIAMS INC........... .........2,000,000 .........1,982,720 .........1,991,260 ...........1,982,723 ..................0 ..................3 ..................0 ....................3 ..............0 ..............0 ...........8,537 ...........8,537 ............167 .............0

595620 AH 8 MIDAMERICAN ENERGY CO SR NTS................. ... 01/29/2010 STIFEL NICOLAUS & CO INC.... 02/08/2010
BANC OF AMERICA
SECURITIES LLC ............404,000 ............427,779 ............424,616 ..............427,727 ..................0 ...............(53) ..................0 .................(53) ..............0 ..............0 ..........(3,110) ..........(3,110) .........8,684 ......8,208

60740F AJ 4 MOBILE MINI INC SER 144A SR NTS.................. ... 11/10/2010
DEUTSCHE BANC ALEX
BROWN INC 11/18/2010 Sterne Agee & Leach Inc............ ............275,000 ............275,000 ............282,563 ..............275,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........7,563 ...........7,563 ................0 .............0

617446 6Q 7 MORGAN STANLEY SR MTN SER F.................... ... 04/16/2010 Various....................................... 06/15/2010 Various....................................... .........1,076,000 .........1,151,153 .........1,124,450 ...........1,150,236 ..................0 .............(916) ..................0 ...............(916) ..............0 ..............0 ........(25,787) ........(25,787) .......11,234 ......2,801
617446 7P 8 MORGAN STANLEY SR NTS  5.500% 07/24/20... ... 07/21/2010 MORGANSTANLEY&COINC NY 10/26/2010 Various....................................... ............290,000 ............288,527 ............302,843 ..............288,555 ..................0 ................28 ..................0 ...................28 ..............0 ..............0 .........14,289 .........14,289 .........4,033 .............0
617446 V7 1 MORGAN STANLEY MTN SER F......................... ... 03/18/2010 MORGANSTANLEY&COINC NY 04/07/2010 MORGANSTANLEY&COINC NY ............150,000 ............158,747 ............156,626 ..............158,688 ..................0 ...............(58) ..................0 .................(58) ..............0 ..............0 ..........(2,063) ..........(2,063) .........1,146 .........651
61746B DB 9 MORGAN STANLEY SR NTS  5.750% 10/18/16... ... 03/10/2010 MCDONALD & COMPANY......... 09/09/2010 BAIRD ROBERT W & CO INC.... .........5,000,000 .........5,203,550 .........5,286,850 ...........5,190,589 ..................0 ........(12,961) ..................0 ...........(12,961) ..............0 ..............0 .........96,261 .........96,261 .....260,347 ...117,396
61746S BR 9 MORGAN STANLEY SR NTS  5.375% 10/15/15... ... 03/17/2010 MORGANSTANLEY&COINC NY 04/21/2010 MORGANSTANLEY&COINC NY ............400,000 ............417,344 ............418,572 ..............417,098 ..................0 .............(246) ..................0 ...............(246) ..............0 ..............0 ...........1,474 ...........1,474 .......11,407 ......9,376
61747Y CJ 2 MORGAN STANLEY SR NTS  5.625% 09/23/19... ... 04/09/2010 BAIRD ROBERT W & CO INC.... 10/28/2010 PNC SECURITIES CORP.......... ............500,000 ............493,900 ............521,125 ..............494,194 ..................0 ..............294 ..................0 .................294 ..............0 ..............0 .........26,931 .........26,931 .......17,109 ......1,641
61747Y CL 7 MORGAN STANLEY SR NTS  4.100% 01/26/15... ... 01/22/2010 Various....................................... 10/26/2010 Various....................................... .........5,550,000 .........5,534,679 .........5,530,320 ...........5,535,050 ..................0 ..............371 ..................0 .................371 ..............0 ..............0 ..........(4,730) ..........(4,730) .......38,751 .........569
61747Y CM 5 MORGAN STANLEY SR NTS  5.500% 01/26/20... ... 05/13/2010 Various....................................... 07/30/2010 Various....................................... ............270,000 ............263,315 ............268,214 ..............263,436 ..................0 ..............121 ..................0 .................121 ..............0 ..............0 ...........4,778 ...........4,778 .........6,059 ......3,764
61980A AC 7 MOTIVA ENTERPRISES LLC SER 144A NTS...... ... 01/07/2010 Various....................................... 01/15/2010 MORGANSTANLEY&COINC NY ..............84,000 ..............86,270 ..............87,900 ................86,266 ..................0 .................(5) ..................0 ...................(5) ..............0 ..............0 ...........1,635 ...........1,635 ............134 ...........13
62853H AD 2 MYLAN INC US TRANCHE B TERM LOAN.......... ... 01/28/2010 DIRECT...................................... 11/24/2010 Redemption      100.0000............ ............318,492 ............315,308 ............318,492 ..............318,492 ..................0 ...........3,185 ..................0 ..............3,185 ..............0 ..............0 ..................0 ..................0 .........4,241 .............0
629855 AH 0 NALCO COMPANY SR SUB NTS......................... ... 04/05/2010 SCOTT STRINGFELLOW INC... 12/21/2010 DIRECT...................................... ................5,000 ................5,175 ................5,014 ..................5,067 ..................0 .............(108) ..................0 ...............(108) ..............0 ..............0 ...............(53) ...............(53) ............488 .........176
631103 AD 0 NASDAQ OMX GROUP SR NTS........................... ... 01/13/2010 Various....................................... 04/09/2010 BAIRD ROBERT W & CO INC.... .........3,500,000 .........3,500,755 .........3,457,300 ...........3,500,754 ..................0 .................(1) ..................0 ...................(1) ..............0 ..............0 ........(43,454) ........(43,454) .......48,023 ......1,542
640217 AB 1 NEIMAN MARCUS GROUP INC TERM LOAN...... ... 04/01/2010 DIRECT...................................... 10/07/2010 Redemption      100.0000............ ..............23,185 ..............22,026 ..............23,185 ................23,185 ..................0 ...........1,159 ..................0 ..............1,159 ..............0 ..............0 ..................0 ..................0 ............105 .............0
640217 AB 1 NEIMAN MARCUS GROUP INC TERM LOAN...... ... 04/01/2010 DIRECT...................................... 11/17/2010 Tax Free Exchange.................... ............376,815 ............357,974 ............361,528 ..............361,528 ..................0 ...........3,554 ..................0 ..............3,554 ..............0 ..............0 ..................0 ..................0 .........4,670 .............0

64952W AW 3 NEW YORK LIFE GLOBAL.................................... ... 04/29/2010 BARCLAYS CAPITAL INC.......... 09/03/2010
WACHOVIA CAPITAL
MARKETS LLC ............215,000 ............214,415 ............222,931 ..............214,453 ..................0 ................38 ..................0 ...................38 ..............0 ..............0 ...........8,478 ...........8,478 .........2,240 .............0

652482 BL 3 NEWS AMERICA INC NTS  6.400% 12/15/35....... ... 02/17/2010
WACHOVIACAPITALMARKETS
LLC 09/21/2010 DUNCAN WILLIAMS INC........... ............225,000 ............228,258 ............241,763 ..............228,249 ..................0 .................(9) ..................0 ...................(9) ..............0 ..............0 .........13,514 .........13,514 .......11,160 ......2,680

652482 BY 5 NEWS AMERICA INC SR NTS.............................. ... 03/19/2010 Tax Free Exchange.................... 09/21/2010 DUNCAN WILLIAMS INC........... ..............50,000 ..............49,901 ..............57,000 ................49,906 ..................0 ..................5 ..................0 ....................5 ..............0 ..............0 ...........7,094 ...........7,094 .........2,099 .............0

665859 AL 8 NORTHERN TRUST CORP SR NTS.................... ... 11/01/2010
BANC OF AMERICA
SECURITIES LLC 11/09/2010 MORGANSTANLEY&COINC NY ............115,000 ............114,865 ............115,511 ..............114,866 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..............645 ..............645 ............121 .............0

66989H AB 4 NOVARTIS CAPITAL CORP SR NT...................... ... 03/10/2010 Various....................................... 06/16/2010 Various....................................... .........1,380,000 .........1,378,165 .........1,382,777 ...........1,378,212 ..................0 ................47 ..................0 ...................47 ..............0 ..............0 ...........4,565 ...........4,565 .........2,275 .............0
66989H AC 2 NOVARTIS CAPITAL CORP SR NT...................... ... 03/10/2010 Various....................................... 06/09/2010 Various....................................... .........1,750,000 .........1,741,635 .........1,747,448 ...........1,741,706 ..................0 ................71 ..................0 ...................71 ..............0 ..............0 ...........5,741 ...........5,741 .........2,618 .............0
67105D AD 6 OSI RESTAURANT TERM LOAN.......................... ... 02/11/2010 DIRECT...................................... 12/31/2010 Redemption      100.0000............ ..............53,817 ..............48,839 ..............53,817 ................53,817 ..................0 ...........4,978 ..................0 ..............4,978 ..............0 ..............0 ..................0 ..................0 ............694 .............0

681904 AG 3 OMNICARE INC SR SUB NTS.............................. ... 06/24/2010 BARCLAYS CAPITAL INC.......... 08/10/2010
CREDIT SUISSE FIRST
BOSTON COR ............200,000 ............198,500 ............195,500 ..............198,561 ..................0 ................61 ..................0 ...................61 ..............0 ..............0 ..........(3,061) ..........(3,061) .........2,450 .........953

681904 AM 0 OMNICARE INC SR NTS  7.750% 06/01/20.......... ... 05/13/2010 CHASESECURITIES NEWYORK 08/06/2010 Various....................................... ............450,000 ............450,000 ............463,750 ..............450,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........13,750 .........13,750 .........7,728 .............0

681919 AT 3 OMNICOM GROUP CONVERT SR NTS............... ... 03/11/2010
DEUTSCHE BANC ALEX
BROWN INC 06/18/2010 Tax Free Exchange.................... .........1,500,000 .........1,492,500 .........1,492,568 ...........1,492,568 ..................0 ................68 ..................0 ...................68 ..............0 ..............0 ..................0 ..................0 ................0 .............0

682129 AD 3 OMNOVA SOLUTIONS INC SER 144A SR NTS... ... 10/22/2010
DEUTSCHE BANC ALEX
BROWN INC 10/28/2010 STERNE AGEE & LEACH INC... ..............55,000 ..............55,000 ..............56,306 ................55,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,306 ...........1,306 ................0 .............0
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68389X AL 9 ORACLE CORP SER 144A SR NTS..................... ... 07/12/2010 CHASESECURITIES NEWYORK 10/05/2010 DUNCAN WILLIAMS INC........... ............200,000 ............197,682 ............212,310 ..............197,688 ..................0 ..................6 ..................0 ....................6 ..............0 ..............0 .........14,622 .........14,622 .........2,359 .............0
693476 BF 9 PNC FUNDING CORP SR NTS............................. ... 06/24/2010 PNC SECURITIES CORP.......... 07/28/2010 Various....................................... .........3,000,000 .........3,411,135 .........3,416,445 ...........3,407,744 ..................0 ..........(3,391) ..................0 .............(3,391) ..............0 ..............0 ...........8,701 ...........8,701 .......41,317 .....21,775
693476 BJ 1 PNC FUNDING CORP SR NTS............................. ... 02/03/2010 Various....................................... 03/18/2010 Various....................................... .........8,045,000 .........8,033,817 .........8,094,207 ...........8,033,827 ..................0 ..................9 ..................0 ....................9 ..............0 ..............0 .........60,380 .........60,380 .........4,559 .............0

693476 BL 6 PNC FUNDING CORP SR NTS............................. ... 08/04/2010 JP MORGAN CHASE................. 11/12/2010
GREENWICH CAPITAL
MARKETS INC ............430,000 ............427,661 ............443,889 ..............427,711 ..................0 ................50 ..................0 ...................50 ..............0 ..............0 .........16,178 .........16,178 .........5,017 .............0

69352J AH 0 PPL ENERGY SUPPLY LLC SR NTS.................... ... 04/09/2010 MCDONALD & COMPANY......... 05/19/2010 MCDONALD & COMPANY......... .........2,000,000 .........2,155,120 .........2,224,800 ...........2,152,772 ..................0 ..........(2,348) ..................0 .............(2,348) ..............0 ..............0 .........72,028 .........72,028 .......65,100 .....51,322
69353F AB 0 PQ CORP ORIGINAL TERM LOAN 1ST LIEN....... ... 01/21/2010 DIRECT...................................... 12/31/2010 Redemption      100.0000............ ................5,076 ................4,784 ................5,076 ..................5,076 ..................0 ..............292 ..................0 .................292 ..............0 ..............0 ..................0 ..................0 ..............73 .............0
694308 GT 8 PACIFIC GAS & ELEC  CO SR NTS..................... ... 11/15/2010 UBS SECURITIES LLC.............. 11/29/2010 GOLDMAN SACHS & CO NY..... ............757,000 ............736,288 ............739,990 ..............736,360 ..................0 ................71 ..................0 ...................71 ..............0 ..............0 ...........3,630 ...........3,630 .........5,667 ......4,637

701081 AS 0 PARKER DRILLING CO SER 144A SR NTS......... ... 03/11/2010
BANC OF AMERICA
SECURITIES LLC 10/04/2010 Tax Free Exchange.................... ............305,000 ............305,000 ............305,000 ..............305,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 .......14,843 .............0

707569 AN 9 PENN NATIONAL GAMING INC SR NTS.............. ... 06/07/2010 Tax Free Exchange.................... 07/07/2010
CREDIT SUISSE FIRST
BOSTON COR ............200,000 ............200,000 ............206,000 ..............200,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........6,000 ...........6,000 .........7,146 ......5,444

713448 BJ 6 PEPSICO INC SR NTS  7.900% 11/01/18............. ... 04/16/2010 Various....................................... 11/02/2010 DIRECT...................................... .........1,208,000 .........1,504,153 .........1,586,394 ...........1,486,936 ..................0 ........(17,217) ..................0 ...........(17,217) ..............0 ..............0 .........99,458 .........99,458 .......95,697 .....37,940
713448 BK 3 PEPSICO INC SR NTS  3.750% 03/01/14............. ... 06/03/2010 MCDONALD & COMPANY......... 06/08/2010 MCDONALD & COMPANY......... .........2,200,000 .........2,313,278 .........2,321,748 ...........2,313,043 ..................0 .............(235) ..................0 ...............(235) ..............0 ..............0 ...........8,705 ...........8,705 .......22,917 .....22,229

713448 BM 9 PEPSICO INC SR NTS  3.100% 01/15/15............. ... 01/11/2010
CITIGROUP GLOBAL
MARKETS INC 02/03/2010 PNC SECURITIES CORP.......... .........5,000,000 .........4,994,950 .........5,033,200 ...........4,995,013 ..................0 ................63 ..................0 ...................63 ..............0 ..............0 .........38,187 .........38,187 .......10,333 .............0

713448 BN 7 PEPSICO INC SR NTS  4.500% 01/15/20............. ... 03/18/2010 Various....................................... 09/15/2010 Various....................................... .........7,175,000 .........7,155,881 .........7,337,198 ...........7,156,049 ..................0 ..............168 ..................0 .................168 ..............0 ..............0 .......181,148 .......181,148 .......63,131 ......1,509

716495 AK 2 PETROHAWK ENERGY CORP SR NTS............... ... 08/03/2010
BARCLAYS CAPITAL
INC/FIXED INC 09/21/2010

CITIGROUPGBLMKTS/SALOMO
N NE ............190,000 ............190,000 ............193,800 ..............190,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........3,800 ...........3,800 .........1,416 .............0

71857E AE 4 PHILLIPS VAN HEUSEN CORP TERM B LOAN... ... 06/09/2010 DIRECT...................................... 12/13/2010 Redemption      100.0000............ ..............23,620 ..............23,620 ..............23,620 ................23,620 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ............362 .............0
72347N AC 4 PINNACLE FOODS FINANCE LLC TERM LOAN.. ... 01/06/2010 DIRECT...................................... 03/26/2010 Redemption      100.0000............ ................8,228 ................7,817 ................8,228 ..................8,228 ..................0 ..............411 ..................0 .................411 ..............0 ..............0 ..................0 ..................0 ................0 .............0

72447W AN 9 PITNEY BOWES INC SR NTS.............................. ... 05/21/2010 BTIG LLC  JERSEY CITY........... 08/25/2010
WACHOVIACAPITALMARKETS
LLC .........5,000,000 .........5,257,100 .........5,222,000 ...........5,235,801 ..................0 ........(21,299) ..................0 ...........(21,299) ..............0 ..............0 ........(13,801) ........(13,801) .....137,240 .....86,649

74112B AD 7 PRESTIGE BRANDS INC SER 144A SR NTS....... ... 03/10/2010
BANC OF AMERICA
SECURITIES LLC 03/10/2010

BANC OF AMERICA
SECURITIES LLC ............175,000 ............172,487 ............177,188 ..............172,487 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........4,701 ...........4,701 ................0 .............0

742718 BJ 7 PROCTER & GAMBLE CO SR NTS...................... ... 03/12/2010 STIFEL NICOLAUS & CO INC.... 05/06/2010 DUNCAN WILLIAMS INC........... .........2,500,000 .........3,390,750 .........3,439,375 ...........3,382,947 ..................0 ..........(7,803) ..................0 .............(7,803) ..............0 ..............0 .........56,428 .........56,428 .......97,222 .....64,410
742718 DN 6 PROCTER & GAMBLE CO NTS............................ ... 03/17/2010 BAIRD ROBERT W & CO INC.... 06/25/2010 Various....................................... .........9,000,000 .........9,385,550 .........9,570,350 ...........9,377,445 ..................0 ..........(8,105) ..................0 .............(8,105) ..............0 ..............0 .......192,905 .......192,905 .....135,843 .....39,819

743410 AW 2 PROLOGIS REITS SR NTS  6.875% 03/15/20...... ... 03/09/2010
CITIGROUPGBLMKTS/SALOMO
N NE 04/20/2010 GOLDMAN SACHS & CO NY..... ............125,000 ............124,706 ............125,486 ..............124,708 ..................0 ..................2 ..................0 ....................2 ..............0 ..............0 ..............778 ..............778 ............883 .............0

743410 AY 8 PROLOGIS CONVERT SR NTS............................ ... 03/10/2010
CITIGROUP GLOBAL
MARKETS INC 09/30/2010 KBC FINANCIAL PRODUCTS.... ............250,000 ............250,000 ............249,055 ..............250,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(945) .............(945) .........4,491 .............0

74432Q BL 8 PRUDENTIAL FINANCIAL INC SR MTN............... ... 01/11/2010
UBSFINANCIALSERVICESINC
WE 02/03/2010 PNC SECURITIES CORP.......... .........2,000,000 .........1,997,120 .........2,004,500 ...........1,997,156 ..................0 ................36 ..................0 ...................36 ..............0 ..............0 ...........7,344 ...........7,344 .........5,167 .............0

74456Q AX 4 PUBLIC SERVICE EL & GAS SR MTN.................. ... 08/03/2010
WACHOVIACAPITALMARKETS
LLC 08/12/2010 BTIG LLC  JERSEY CITY........... .........1,250,000 .........1,246,850 .........1,253,738 ...........1,246,851 ..................0 ..................1 ..................0 ....................1 ..............0 ..............0 ...........6,886 ...........6,886 .........1,313 .............0

74762E AE 2 QUANTA SERVICES INC CONVERT NTS............ ... 03/04/2010 Various....................................... 05/14/2010 DIRECT...................................... .........1,450,000 .........1,516,661 .........1,473,302 ...........1,514,490 ..................0 ..........(2,171) ..................0 .............(2,171) ..............0 ..............0 ........(41,188) ........(41,188) .......29,302 .....19,114

74959G AA 8 REYNOLDS GRP ISS/REYNOLD SER 144A SR... ... 10/06/2010
CREDIT SUISSE FIRST
BOSTON COR 10/15/2010 Various....................................... ............270,000 ............270,000 ............273,500 ..............270,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........3,500 ...........3,500 ............139 .............0

755111 BT 7 RAYTHEON COMPANY SR NTS.......................... ... 10/13/2010
CREDIT SUISSE FIRST
BOSTON COR 10/15/2010 BTIG LLC  JERSEY CITY........... .........1,000,000 ............994,650 ............985,910 ..............994,650 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(8,740) ..........(8,740) ................0 .............0

76009N AF 7 RENT A CENTER INC SER 144A SR NTS........... ... 10/28/2010
JP MORGAN CHASE/JP
MORGAN INTE 10/29/2010 STERNE AGEE & LEACH INC... ............270,000 ............270,000 ............272,025 ..............270,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........2,025 ...........2,025 ..............50 .............0
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760759 AG 5 REPUBLIC SERVICES INC SER 144A SR NTS.... ... 03/01/2010 CHASESECURITIES NEWYORK 08/03/2010 Tax Free Exchange.................... ............275,000 ............274,959 ............274,959 ..............274,959 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 .........5,691 .............0
76775Y AP 3 RITE AID CORP TRANCHE 2 TERM LOAN.......... ... 01/14/2010 DIRECT...................................... 09/13/2010 DIRECT...................................... ............496,979 ............448,523 ............448,523 ..............453,858 ..................0 ...........5,335 ..................0 ..............5,335 ..............0 ..............0 ..........(5,335) ..........(5,335) .........4,829 .............0
76775Y AP 3 RITE AID CORP TRANCHE 2 TERM LOAN.......... ... 01/14/2010 DIRECT...................................... 05/12/2010 Redemption      100.0000............ ................3,021 ................2,727 ................3,021 ..................3,021 ..................0 ..............295 ..................0 .................295 ..............0 ..............0 ..................0 ..................0 ................4 .............0

76972K AA 7 ROADHOUSE FINANCING INC SER 144A SR..... ... 09/27/2010 CHASE SECURITIES INC.......... 10/29/2010
JP MORGAN CHASE/JP
MORGAN INTE ............100,000 ............100,000 ............108,000 ..............100,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........8,000 ...........8,000 ............866 .............0

772739 AG 3 ROCK-TENN CO SER 144A SR NTS.................... ... 02/18/2010
WACHOVIA CAPITAL
MARKETS LLC 06/01/2010 Tax Free Exchange.................... ..............35,000 ..............37,931 ..............37,760 ................37,760 ..................0 .............(172) ..................0 ...............(172) ..............0 ..............0 ..................0 ..................0 .........2,302 ......1,421

77340R AK 3 ROCKIES EXPRESS PIPELINE SER 144A SR..... ... 03/17/2010 CHASESECURITIES NEWYORK 10/13/2010 DUNCAN WILLIAMS INC........... ............225,000 ............224,800 ............229,995 ..............224,820 ..................0 ................20 ..................0 ...................20 ..............0 ..............0 ...........5,175 ...........5,175 .........7,242 .............0
774341 AB 7 ROCKWELL COLLINS INC SR NTS..................... ... 03/10/2010 STIFEL NICOLAUS & CO INC.... 04/26/2010 DUNCAN WILLIAMS INC........... .........2,000,000 .........2,117,860 .........2,117,360 ...........2,116,643 ..................0 ..........(1,217) ..................0 .............(1,217) ..............0 ..............0 ..............717 ..............717 .......30,333 .....17,500

77636Q AA 0 ROOFING SUPPLY/ FINANCE SER 144A SR...... ... 11/09/2010
DEUTSCHE BANC ALEX
BROWN INC 11/18/2010 Jefferies High Yield Trading........ ............195,000 ............197,125 ............196,463 ..............197,118 ..................0 .................(7) ..................0 ...................(7) ..............0 ..............0 .............(656) .............(656) ............280 .............0

78442G LG 9 SLM STUDENT LOAN TR SER 2004-3 CL A4...... ... 05/18/2010
BANC OF AMERICA
SECURITIES LLC 10/25/2010 Paydown..................................... ............105,832 ............105,584 ............105,832 ..............105,832 ..................0 ..............248 ..................0 .................248 ..............0 ..............0 ..................0 ..................0 ............197 ...........33

78445X AA 4 SLM STUDENT LOAN TRUST SER 2010-1 CL A. ... 04/12/2010 CHASESECURITIES NEWYORK 12/25/2010 Paydown..................................... ............104,131 ............104,131 ............104,131 ..............104,131 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ............328 .............0

790849 AG 8 ST JUDE MEDICAL INC SR NTS.......................... ... 03/10/2010
WACHOVIACAPITALMARKETS
LLC 04/20/2010 STIFEL NICOLAUS & CO INC.... .........1,750,000 .........1,748,600 .........1,744,243 ...........1,748,639 ..................0 ................39 ..................0 ...................39 ..............0 ..............0 ..........(4,396) ..........(4,396) .........3,850 .............0

80542H AC 3 SAVVIS COMMUNICATIONS CORP TL............... ... 09/29/2010 Tax Free Exchange.................... 12/31/2010 Redemption      100.0000............ ...................875 ...................849 ...................875 .....................875 ..................0 ................26 ..................0 ...................26 ..............0 ..............0 ..................0 ..................0 ................5 .............0

812350 AC 0 SEARS HOLDINGS CORP SER 144A SR NTS..... ... 09/30/2010
BANC OF AMERICA
SECURITIES LLC 11/18/2010 BARCLAYS CAPITAL INC.......... ..............50,000 ..............50,000 ..............47,500 ................50,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(2,500) ..........(2,500) ............377 .............0

81732L AC 2 SEQUA CORP TERM LOAN  3.541% 12/03/14..... ... 01/25/2010 DIRECT...................................... 09/15/2010 Redemption      100.0000............ ...................147 ...................135 ...................147 .....................147 ..................0 ................11 ..................0 ...................11 ..............0 ..............0 ..................0 ..................0 ................1 .............0

817565 BJ 2 SERVICE CORP INTL SR NTS............................. ... 07/27/2010
BARCLAYS CAPITAL
INC/FIXED INC 08/19/2010 Jefferies High Yield Trading........ ..............65,000 ..............67,925 ..............70,850 ................67,886 ..................0 ...............(39) ..................0 .................(39) ..............0 ..............0 ...........2,964 ...........2,964 .........1,904 ......1,585

81760G AJ 3 SERVICEMASTER CO TERM LOAN B................. ... 08/24/2010 Tax Free Exchange.................... 12/31/2010 Redemption      100.0000............ ................3,077 ................2,856 ................3,077 ..................3,077 ..................0 ..............221 ..................0 .................221 ..............0 ..............0 ..................0 ..................0 ..............24 .............8
83427B AB 2 SOLO CUP COMPANY SR NTS........................... ... 01/28/2010 Tax Free Exchange.................... 03/19/2010 SCOTT STRINGFELLOW INC... ............240,000 ............239,937 ............253,200 ..............239,956 ..................0 ................18 ..................0 ...................18 ..............0 ..............0 .........13,244 .........13,244 .......10,010 .............0
842400 FP 3 SOUTHERN CAL EDISON 1ST MTG BOND......... ... 03/08/2010 CHASESECURITIES NEWYORK 10/05/2010 DUNCAN WILLIAMS INC........... ............200,000 ............197,594 ............221,200 ..............197,614 ..................0 ................20 ..................0 ...................20 ..............0 ..............0 .........23,586 .........23,586 .........6,325 .............0
845437 BL 5 SOUTHWESTERN ELEC POWER SR NTS.......... ... 03/03/2010 CHASESECURITIES NEWYORK 09/20/2010 DUNCAN WILLIAMS INC........... ............200,000 ............199,916 ............205,300 ..............199,920 ..................0 ..................4 ..................0 ....................4 ..............0 ..............0 ...........5,380 ...........5,380 .........6,717 .............0
84762N AL 5 SPECTRUM BRANDS DOLLAR TERM B LOAN... ... 01/04/2010 DIRECT...................................... 06/16/2010 Redemption      100.0000............ ............474,336 ............469,592 ............474,336 ..............474,336 ..................0 ...........4,743 ..................0 ..............4,743 ..............0 ..............0 ..................0 ..................0 .......10,329 .............0
84762N AN 1 SPECTRUM BRANDS LETTER OF CREDIT........ ... 01/04/2010 DIRECT...................................... 06/16/2010 Redemption      100.0000............ ..............24,458 ..............24,213 ..............24,458 ................24,458 ..................0 ..............245 ..................0 .................245 ..............0 ..............0 ..................0 ..................0 ............100 .............0

85205T AC 4 SPIRIT AEROSYSTEMS INC SER 144A SR NTS. ... 11/15/2010
BANC OF AMERICA
SECURITIES LLC 11/16/2010

BANC OF AMERICA
SECURITIES LLC ..............50,000 ..............50,000 ..............50,031 ................50,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ................31 ................31 ................9 .............0

857555 AP 1 STATER BROS HLDGS INC SR NTS................... ... 07/14/2010
BANC OF AMERICA
SECURITIES LLC 11/12/2010 SCOTT STRINGFELLOW INC... ............260,000 ............261,300 ............269,100 ..............261,198 ..................0 .............(102) ..................0 ...............(102) ..............0 ..............0 ...........7,902 ...........7,902 .......11,866 ......5,261

86736G AG 9 SUNGARD DATA SYS TERM LOAN TRANCHE... ... 01/12/2010 DIRECT...................................... 12/31/2010 Redemption      100.0000............ ..............14,781 ..............14,485 ..............14,781 ................14,781 ..................0 ..............296 ..................0 .................296 ..............0 ..............0 ..................0 ..................0 ............304 .............0

867914 AZ 6 SUNTRUST BANK SR NTS  6.000% 09/11/17...... ... 01/11/2010
CREDIT SUISSE FIRST
BOSTON COR 01/26/2010

WACHOVIACAPITALMARKETS
LLC ..............40,000 ..............40,451 ..............40,548 ................40,450 ..................0 .................(1) ..................0 ...................(1) ..............0 ..............0 ................98 ................98 ............920 .........820

869237 AD 9 SUSSER HOLDINGS AND.................................... ... 06/16/2010
HARRIS NESBITT CORP
BONDS 09/16/2010 Tax Free Exchange.................... ............250,000 ............249,375 ............249,423 ..............249,423 ..................0 ................48 ..................0 ...................48 ..............0 ..............0 ..................0 ..................0 .........7,615 ......2,597

871130 AC 4 SYBASE INC CONV SER 144A SR NTS............... ... 05/06/2010 Various....................................... 05/21/2010
BEAR STEARNS SECURITIES
CORP ............620,000 ............709,973 ............905,092 ..............708,829 ..................0 ..........(1,144) ..................0 .............(1,144) ..............0 ..............0 .......196,262 .......196,262 .........6,064 ......4,861

87309L AC 2 TWCC HOLDING CORP REPLACE TERM LOAN. ... 03/12/2010 DIRECT...................................... 03/31/2010 Redemption      100.0000............ ................7,852 ................7,812 ................7,852 ..................7,852 ..................0 ................39 ..................0 ...................39 ..............0 ..............0 ..................0 ..................0 ................3 .............0
87309L AC 2 TWCC HOLDING CORP REPLACE TERM LOAN. ... 03/12/2010 DIRECT...................................... 05/27/2010 Tax Free Exchange.................... ............492,148 ............489,688 ............489,760 ..............489,760 ..................0 ................72 ..................0 ...................72 ..............0 ..............0 ..................0 ..................0 ............161 .............0
87309L AD 0 TWCC HOLDING CORP REPLACE TERM LOAN. ... 05/27/2010 Tax Free Exchange.................... 09/27/2010 Redemption      100.0000............ ................6,572 ................6,540 ................6,572 ..................6,572 ..................0 ................32 ..................0 ...................32 ..............0 ..............0 ..................0 ..................0 ............170 .............0

87311X AA 6 TW TELECOM HOLDINGS INC SER 144A SR..... ... 03/04/2010
CREDIT SUISSE FIRST
BOSTON COR 03/12/2010

CITIGROUPGBLMKTS/SALOMO
N NE ............325,000 ............322,673 ............331,500 ..............322,673 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........8,827 ...........8,827 ................0 .............0
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87311X AA 6 TW TELECOM HOLDINGS INC SER 144A SR..... ... 03/04/2010 Various....................................... 07/30/2010 Tax Free Exchange.................... ............500,000 ............498,596 ............498,594 ..............498,594 ..................0 .................(2) ..................0 ...................(2) ..............0 ..............0 ..................0 ..................0 .......14,778 .............0
88033G BF 6 TENET HEALTHCARE CORP SER 144A SR........ ... 02/19/2010 CHASE SECURITIES INC.......... 08/13/2010 Tax Free Exchange.................... ..............20,000 ..............22,150 ..............22,043 ................22,043 ..................0 .............(107) ..................0 ...............(107) ..............0 ..............0 ..................0 ..................0 .........1,567 .........628

880349 AP 0 TENNECO INC SER 144A SR NTS....................... ... 12/09/2010
BANC OF AMERICA
SECURITIES LLC 12/16/2010

BANC OF AMERICA
SECURITIES LLC ............200,000 ............200,000 ............201,750 ..............200,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,750 ...........1,750 ................0 .............0

88089P AJ 2 TERRA CAPITAL INC SR NTS.............................. ... 03/22/2010 Tax Free Exchange.................... 05/17/2010 Call      124.0690........................ ..............85,000 ..............83,593 ............105,459 ..............105,459 ..................0 .........21,865 ..................0 ............21,865 ..............0 ..............0 ..................0 ..................0 .........3,678 .............0

882491 AK 9 TEXAS INDUSTRIES INC SR NTS....................... ... 03/16/2010
BANC OF AMERICA
SECURITIES LLC 08/10/2010 DIRECT...................................... ............250,000 ............247,500 ............250,158 ..............247,800 ..................0 ..............300 ..................0 .................300 ..............0 ..............0 ...........2,358 ...........2,358 .......10,321 ......3,222

883556 AR 3 THERMO FISHER................................................. ... 03/15/2010 PNC SECURITIES CORP.......... 05/24/2010 Tax Free Exchange.................... .........4,000,000 .........3,981,200 .........3,982,001 ...........3,982,001 ..................0 ..............801 ..................0 .................801 ..............0 ..............0 ..................0 ..................0 .......66,444 .....42,611

883556 AS 1 THERMO FISHER SCIENTIFIC INC SR NTS....... ... 04/20/2010
BANC OF AMERICA
SECURITIES LLC 09/27/2010

DEUTSCHE BANC ALEX
BROWN INC ............250,000 ............248,968 ............263,305 ..............249,049 ..................0 ................82 ..................0 ...................82 ..............0 ..............0 .........14,256 .........14,256 .........3,400 .............0

887317 AF 2 TIME WARNER INC SR NTS  4.875% 03/15/20.... ... 03/16/2010 Various....................................... 08/06/2010 Various....................................... ............375,000 ............371,628 ............388,396 ..............371,718 ..................0 ................91 ..................0 ...................91 ..............0 ..............0 .........16,678 .........16,678 .........6,703 .........271
887317 AG 0 TIME WARNER INC NTS  4.700% 01/15/21......... ... 07/07/2010 CHASESECURITIES NEWYORK 12/07/2010 Various....................................... ............385,000 ............384,084 ............397,053 ..............384,106 ..................0 ................22 ..................0 ...................22 ..............0 ..............0 .........12,948 .........12,948 .........5,707 .............0
887317 AH 8 TIME WARNER INC NTS  6.100% 07/15/40......... ... 07/08/2010 Various....................................... 12/21/2010 Various....................................... ............460,000 ............462,352 ............474,529 ..............462,341 ..................0 ...............(12) ..................0 .................(12) ..............0 ..............0 .........12,188 .........12,188 .........7,459 .............0
89170N AA 4 TOWER AUTO HOLDINGS SER 144A SR NTS.... ... 08/13/2010 CHASE SECURITIES INC.......... 12/16/2010 Call      105.0000........................ ................6,000 ................5,821 ................6,300 ..................6,300 ..................0 ..............479 ..................0 .................479 ..............0 ..............0 ..................0 ..................0 ............198 .............0

89233P 4H 6 TOYOTA MOTOR CREDIT CORP SR MTN.......... ... 08/09/2010
UBSFINANCIALSERVICESINC
WE 08/11/2010 BAIRD ROBERT W & CO INC.... .........3,250,000 .........3,247,238 .........3,248,375 ...........3,247,240 ..................0 ..................2 ..................0 ....................2 ..............0 ..............0 ...........1,135 ...........1,135 ............124 .............0

893647 AJ 6 TRANSDIGM INC SR SUB NTS............................ ... 06/28/2010 BARCLAYS CAPITAL INC.......... 12/14/2010 DIRECT...................................... ............150,000 ............150,750 ............151,800 ..............150,599 ..................0 .............(151) ..................0 ...............(151) ..............0 ..............0 ...........1,201 ...........1,201 .......10,624 ......5,360
893647 AL 1 TRANSDIGM INC SER 144A SR NTS................... ... 02/18/2010 BARCLAYS CAPITAL INC.......... 07/07/2010 Tax Free Exchange.................... ............250,000 ............250,000 ............250,000 ..............250,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 .........9,257 ......2,045
893647 AM 9 TRANSDIGM INC SR NTS  7.750% 07/15/14....... ... 07/07/2010 Tax Free Exchange.................... 12/14/2010 DIRECT...................................... ............250,000 ............250,000 ............253,000 ..............250,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........3,000 ...........3,000 .......17,707 ......9,257

89469A AA 2 TREEHOUSE FOODS INC SR NTS...................... ... 02/19/2010
BANC OF AMERICA
SECURITIES LLC 08/06/2010 Various....................................... ............260,000 ............260,000 ............274,800 ..............260,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........14,800 .........14,800 .........6,846 .............0

901109 AA 6 TUTOR PERINI CORP SER 144A SR NTS........... ... 10/15/2010
DEUTSCHE BANC ALEX
BROWN INC 10/25/2010 Sterne Agee & Leach Inc............ ............285,000 ............282,885 ............286,781 ..............282,885 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........3,896 ...........3,896 ............483 .............0

90390N AJ 7 US FOOD SERVICE TERM LOAN........................ ... 05/27/2010 Tax Free Exchange.................... 12/31/2010 Redemption      100.0000............ ................3,846 ................3,466 ................3,846 ..................3,846 ..................0 ..............380 ..................0 .................380 ..............0 ..............0 ..................0 ..................0 ..............43 ...........16
909279 BF 7 UNITED AIRLINES INC SER 144A SR NTS.......... ... 01/12/2010 Various....................................... 08/13/2010 SCOTT STRINGFELLOW INC... ............175,000 ............177,541 ............187,250 ..............177,106 ..................0 .............(434) ..................0 ...............(434) ..............0 ..............0 .........10,144 .........10,144 .......10,225 .............0
91159H GX 2 US BANCORP SR NTS  2.450% 07/27/15............ ... 07/22/2010 MORGANSTANLEY&COINC NY 10/22/2010 Various....................................... .........1,840,000 .........1,838,197 .........1,874,444 ...........1,838,255 ..................0 ................58 ..................0 ...................58 ..............0 ..............0 .........36,189 .........36,189 .........7,556 .............0
913017 BR 9 UNITED TECHNOLOGIES CORP SR NTS........... ... 02/23/2010 Various....................................... 09/15/2010 Various....................................... .........2,200,000 .........2,189,022 .........2,218,600 ...........2,189,080 ..................0 ................58 ..................0 ...................58 ..............0 ..............0 .........29,520 .........29,520 .........6,350 .............0
91335F AC 5 UNIVAR NV TERM LOAN B  6.250% 10/11/14...... ... 12/03/2010 Tax Free Exchange.................... 12/31/2010 Redemption      100.0000............ ................1,113 ................1,062 ................1,113 ..................1,113 ..................0 ................51 ..................0 ...................51 ..............0 ..............0 ..................0 ..................0 ................6 .............5
918866 AR 5 VALASSIS COMMUNICATIONS INC SR NTS...... ... 02/24/2010 Various....................................... 06/11/2010 DIRECT...................................... ............358,000 ............359,905 ............383,060 ..............359,745 ..................0 .............(160) ..................0 ...............(160) ..............0 ..............0 .........23,315 .........23,315 .......17,733 ......7,941
91911X AK 0 VALEANT PHARMACEUTICALS SER 144A SR... ... 04/06/2010 GOLDMAN SACHS & CO NY..... 10/27/2010 Call      129.6500........................ ............265,000 ............265,000 ............343,573 ..............343,573 ..................0 .........78,573 ..................0 ............78,573 ..............0 ..............0 ..................0 ..................0 .......11,113 .............0
91913Y AL 4 VALERO ENERGY CORP SR NTS....................... ... 02/12/2010 Various....................................... 09/28/2010 Various....................................... ............350,000 ............331,861 ............346,841 ..............331,996 ..................0 ..............135 ..................0 .................135 ..............0 ..............0 .........14,845 .........14,845 .......12,670 ......2,862

920253 AC 5 VALMONT INDUSTRIES INC  6.875% 05/01/14... ... 04/01/2010 SCOTT STRINGFELLOW INC... 04/07/2010
CREDIT SUISSE FIRST
BOSTON COR ..............25,000 ..............25,563 ..............25,500 ................25,559 ..................0 .................(3) ..................0 ...................(3) ..............0 ..............0 ...............(59) ...............(59) ............769 .........745

922755 AF 0 VENOCO INC TERM LOAN C  4.310% 05/08/14.. ... 09/16/2010 Tax Free Exchange.................... 10/14/2010 DIRECT...................................... ............374,123 ............347,421 ............355,416 ..............348,519 ..................0 ...........1,098 ..................0 ..............1,098 ..............0 ..............0 ...........6,897 ...........6,897 .........2,555 .........796
922755 AF 0 VENOCO INC TERM LOAN C  4.310% 05/08/14.. ... 08/24/2010 Tax Free Exchange.................... 08/25/2010 Redemption      100.0000............ ................8,208 ................7,622 ................8,208 ..................8,208 ..................0 ..............586 ..................0 .................586 ..............0 ..............0 ..................0 ..................0 ................0 ...........17
92343V AV 6 VERIZON COMMUNICATIONS SR NTS............... ... 05/21/2010 GOLDMAN SACHS & CO NY..... 08/02/2010 CHASESECURITIES NEWYORK ............130,000 ............146,929 ............153,702 ..............146,631 ..................0 .............(297) ..................0 ...............(297) ..............0 ..............0 ...........7,070 ...........7,070 .........2,843 ......1,261

927804 EZ 3 VIRGINIA ELEC & PWR SR NTS SER A............... ... 01/07/2010 MCDONALD & COMPANY......... 09/10/2010
BANC OF AMERICA
SECURITIES LLC ............869,000 ............938,459 .........1,003,547 ..............931,407 ..................0 ..........(7,052) ..................0 .............(7,052) ..............0 ..............0 .........72,140 .........72,140 .......54,747 .....23,072

92829N AB 1 VISANT HOLDING CORP SR NTS....................... ... 07/20/2010 Various....................................... 09/22/2010 DIRECT...................................... ............400,000 ............408,313 ............406,936 ..............407,270 ..................0 ..........(1,042) ..................0 .............(1,042) ..............0 ..............0 .............(334) .............(334) .......10,792 ......4,375
92928D AH 0 WM BOLTHOUSE FARMS INC............................. ... 02/08/2010 DIRECT...................................... 12/30/2010 Redemption      100.0000............ ..............16,136 ..............15,975 ..............16,136 ................16,136 ..................0 ..............161 ..................0 .................161 ..............0 ..............0 ..................0 ..................0 ............629 .............0
92930M AF 0 WMG HOLDINGS CORP STP CPN SR NTS......... ... 06/18/2010 BARCLAYS CAPITAL INC.......... 11/01/2010 CHASESECURITIES NEWYORK ..............50,000 ..............49,875 ..............47,875 ................49,885 ..................0 ................10 ..................0 ...................10 ..............0 ..............0 ..........(2,010) ..........(2,010) .........1,834 .........106

931142 CR 2 WAL MART STORES INC SR NTS....................... ... 03/25/2010
WACHOVIACAPITALMARKETS
LLC 04/14/2010 Raymond James FL St Pete....... .........1,000,000 ............993,090 ............999,410 ..............993,153 ..................0 ................63 ..................0 ...................63 ..............0 ..............0 ...........6,257 ...........6,257 .........1,438 .............0
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931142 CU 5 WAL MART STORES INC SR NTS....................... ... 07/01/2010 Various....................................... 11/03/2010 Various....................................... .........2,806,000 .........2,803,418 .........2,905,248 ...........2,803,487 ..................0 ................69 ..................0 ...................69 ..............0 ..............0 .......101,760 .......101,760 .......32,283 .............0
931422 AD 1 WALGREEN CO SR NTS  4.875% 08/01/13......... ... 08/16/2010 BNY CAPITAL MARKETS INC... 09/08/2010 BTIG LLC  JERSEY CITY........... .........1,000,000 .........1,109,520 .........1,103,600 ...........1,107,039 ..................0 ..........(2,481) ..................0 .............(2,481) ..............0 ..............0 ..........(3,439) ..........(3,439) .........5,688 ......2,438
934391 AF 0 WARNACO INC SR NTS  8.875% 06/15/13.......... ... 04/05/2010 SCOTT STRINGFELLOW INC... 06/15/2010 Call      101.4790........................ ............239,000 ............245,608 ............242,535 ..............242,535 ..................0 ..........(3,073) ..................0 .............(3,073) ..............0 ..............0 ..................0 ..................0 .......10,606 ......2,831
934548 AE 8 WMG ACQUISITION CORP SR NTS.................... ... 07/27/2010 Various....................................... 08/31/2010 GOLDMAN SACHS & CO NY..... ..............50,000 ..............49,450 ..............46,000 ................49,463 ..................0 ................13 ..................0 ...................13 ..............0 ..............0 ..........(3,463) ..........(3,463) .........1,414 ......1,068

94106L AW 9 WASTE MANAGEMENT INC SR NTS................... ... 06/03/2010
BANC OF AMERICA
SECURITIES LLC 06/08/2010 MCDONALD & COMPANY......... .........2,000,000 .........1,987,760 .........2,008,020 ...........1,987,760 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........20,260 .........20,260 ............792 .............0

94974B EU 0 WELLS FARGO & COMPANY SR NTS................. ... 03/23/2010
WELLSFARGOBROKERAGESV
CSLLC 09/09/2010

BANC OF AMERICA
SECURITIES LLC ............200,000 ............199,750 ............209,370 ..............199,773 ..................0 ................23 ..................0 ...................23 ..............0 ..............0 ...........9,597 ...........9,597 .........3,303 .............0

95235L AJ 9 WEST CORP TERM LOAN TRANCHE B4............ ... 04/21/2010 Tax Free Exchange.................... 06/29/2010 Redemption      100.0000............ ................4,617 ................4,416 ................4,617 ..................4,617 ..................0 ..............201 ..................0 .................201 ..............0 ..............0 ..................0 ..................0 ..............50 .............0

959802 AM 1 WESTERN UNION CO SR NTS............................ ... 06/16/2010
WACHOVIACAPITALMARKETS
LLC 09/20/2010 DUNCAN WILLIAMS INC........... ..............80,000 ..............79,902 ..............83,360 ................79,903 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........3,457 ...........3,457 .........1,268 .............0

966387 AC 6 WHITING PETROLEUM CORP SR SUB NTS....... ... 06/11/2010
BARCLAYS CAPITAL
INC/FIXED INC 09/08/2010 Call      101.8125........................ ............240,000 ............240,300 ............244,350 ..............244,350 ..................0 ...........4,050 ..................0 ..............4,050 ..............0 ..............0 ..................0 ..................0 .........6,138 ......2,175

96950F AC 8 WILLIAMS PARTNERS LP SER 144A SR NTS..... ... 02/05/2010 Various....................................... 07/06/2010 Tax Free Exchange.................... ............400,000 ............399,907 ............399,927 ..............399,927 ..................0 ................20 ..................0 ...................20 ..............0 ..............0 ..................0 ..................0 .........8,575 .............6
96950F AD 6 WILLIAMS PARTNERS LP SR NTS...................... ... 07/06/2010 Tax Free Exchange.................... 09/28/2010 DUNCAN WILLIAMS INC........... ............150,000 ............149,927 ............162,750 ..............149,948 ..................0 ................21 ..................0 ...................21 ..............0 ..............0 .........12,802 .........12,802 .........5,075 ......3,216

983055 AA 2 WYLE SERVICES CORP SER 144A SR NTS....... ... 04/21/2010 CHASE SECURITIES INC.......... 08/23/2010
WACHOVIA CAPITAL
MARKETS LLC ............295,000 ............297,790 ............291,313 ..............297,671 ..................0 .............(119) ..................0 ...............(119) ..............0 ..............0 ..........(6,358) ..........(6,358) .......12,906 ......1,006

983130 AL 9 WYNN LAS VEGAS LLC SER 144A NTS.............. ... 04/27/2010
CREDIT SUISSE FIRST
BOSTON COR 08/31/2010 Tax Free Exchange.................... ............240,000 ............245,700 ............245,414 ..............245,414 ..................0 .............(286) ..................0 ...............(286) ..............0 ..............0 ..................0 ..................0 .......16,380 .....10,028

983130 AN 5 WYNN LAS VEGAS LLC 1ST MTGE SR NTS....... ... 08/31/2010 Tax Free Exchange.................... 10/19/2010
BARCLAYS CAPITAL
INC/FIXED INC ............240,000 ............245,414 ............260,400 ..............245,323 ..................0 ...............(91) ..................0 .................(91) ..............0 ..............0 .........15,077 .........15,077 .........8,978 ......6,300

98458P AB 1 YALE UNIVERSITY MTN  2.900% 10/15/14.......... ... 01/27/2010
CANTOR
FITZGERALD/MORTGAGE BAC 07/09/2010 PNC SECURITIES CORP.......... .........2,250,000 .........2,291,288 .........2,327,918 ...........2,287,548 ..................0 ..........(3,739) ..................0 .............(3,739) ..............0 ..............0 .........40,369 .........40,369 .......44,225 .....14,681

000000 00 0 VML US FINANCE LLC......................................... ... 01/04/2010 DIRECT...................................... 03/18/2010 DIRECT...................................... ............315,985 ............301,765 ............307,295 ..............302,598 ..................0 ..............833 ..................0 .................833 ..............0 ..............0 ...........4,697 ...........4,697 .........3,217 .............0
000000 00 0 VML US FINANCE LLC......................................... ... 01/04/2010 DIRECT...................................... 03/31/2010 Redemption      100.0000............ ...................950 ...................907 ...................950 .....................950 ..................0 ................43 ..................0 ...................43 ..............0 ..............0 ..................0 ..................0 ..............10 .............0
000000 00 0 VENOCO INC 2ND LIEN TERM LOAN.................. ... 01/27/2010 DIRECT...................................... 08/01/2010 Redemption      100.0000............ ..............17,669 ..............16,256 ..............17,669 ................17,669 ..................0 ...........1,414 ..................0 ..............1,414 ..............0 ..............0 ..................0 ..................0 ............185 .............0
000000 00 0 VENOCO INC 2ND LIEN TERM LOAN.................. ... 01/27/2010 DIRECT...................................... 09/16/2010 Tax Free Exchange.................... ............382,331 ............351,744 ............355,043 ..............355,043 ..................0 ...........3,299 ..................0 ..............3,299 ..............0 ..............0 ..................0 ..................0 .........9,135 .............0
000000 00 0 VML US FINANCE LLC......................................... ... 01/04/2010 DIRECT...................................... 03/18/2010 DIRECT...................................... ............182,517 ............174,304 ............177,498 ..............175,004 ..................0 ..............701 ..................0 .................701 ..............0 ..............0 ...........2,493 ...........2,493 .........1,858 .............0
000000 00 0 VML US FINANCE LLC......................................... ... 01/04/2010 DIRECT...................................... 03/31/2010 Redemption      100.0000............ ...................549 ...................524 ...................549 .....................549 ..................0 ................25 ..................0 ...................25 ..............0 ..............0 ..................0 ..................0 ................6 .............0
000000 00 0 UNIVAR INC OPCO TRANCHE B TERM LOAN.... ... 02/18/2010 DIRECT...................................... 05/01/2010 Redemption      100.0000............ ..............54,764 ..............51,820 ..............54,764 ................54,764 ..................0 ...........2,944 ..................0 ..............2,944 ..............0 ..............0 ..................0 ..................0 ............281 .............0
000000 00 0 UNIVAR INC OPCO TRANCHE B TERM LOAN.... ... 02/18/2010 DIRECT...................................... 12/03/2010 Tax Free Exchange.................... ............445,236 ............421,305 ............424,873 ..............424,873 ..................0 ...........3,568 ..................0 ..............3,568 ..............0 ..............0 ..................0 ..................0 .......13,181 .............0
000000 00 0 DOLE FOODS TRANCHE C-1 TERM LOAN......... ... 02/12/2010 DIRECT...................................... 03/08/2010 Redemption      100.0000............ ................2,753 ................2,725 ................2,753 ..................2,753 ..................0 ................28 ..................0 ...................28 ..............0 ..............0 ..................0 ..................0 ................0 .............0
000000 00 0 DOLE FOODS TRANCHE C-1 TERM LOAN......... ... 02/12/2010 DIRECT...................................... 04/14/2010 Tax Free Exchange.................... ............420,776 ............416,569 ............416,626 ..............416,626 ..................0 ................57 ..................0 ...................57 ..............0 ..............0 ..................0 ..................0 ............810 .............0
000000 00 0 US FOODSERVICE TERM LOAN......................... ... 01/04/2010 DIRECT...................................... 03/31/2010 Redemption      100.0000............ ................1,282 ................1,151 ................1,282 ..................1,282 ..................0 ..............131 ..................0 .................131 ..............0 ..............0 ..................0 ..................0 ................1 .............0
000000 00 0 US FOODSERVICE TERM LOAN......................... ... 01/04/2010 DIRECT...................................... 05/27/2010 Tax Free Exchange.................... ............498,718 ............447,599 ............449,484 ..............449,484 ..................0 ...........1,885 ..................0 ..............1,885 ..............0 ..............0 ..................0 ..................0 .........2,546 .............0
000000 00 0 SERVICEMASTER CO CLOSING DATE LOAN.... ... 02/03/2010 DIRECT...................................... 06/30/2010 Redemption      100.0000............ ................1,538 ................1,423 ................1,538 ..................1,538 ..................0 ..............115 ..................0 .................115 ..............0 ..............0 ..................0 ..................0 ................1 .............0
000000 00 0 SERVICEMASTER CO CLOSING DATE LOAN.... ... 02/03/2010 DIRECT...................................... 08/24/2010 Tax Free Exchange.................... ............596,923 ............552,154 ............553,989 ..............553,989 ..................0 ...........1,836 ..................0 ..............1,836 ..............0 ..............0 ..................0 ..................0 .........3,101 .............0
000000 00 0 UPC FINANCING PARTNERSHIP FACILITY T..... ... 01/22/2010 DIRECT...................................... 07/27/2010 Tax Free Exchange.................... ............400,000 ............393,500 ............393,801 ..............393,801 ..................0 ..............301 ..................0 .................301 ..............0 ..............0 ..................0 ..................0 .........5,720 .............0
000000 00 0 WEST CORP TERM B-4 LOAN............................. ... 01/04/2010 DIRECT...................................... 03/31/2010 Redemption      100.0000............ ................1,347 ................1,286 ................1,347 ..................1,347 ..................0 ................61 ..................0 ...................61 ..............0 ..............0 ..................0 ..................0 ................5 .............0
000000 00 0 WEST CORP TERM B-4 LOAN............................. ... 01/04/2010 DIRECT...................................... 04/21/2010 Tax Free Exchange.................... ............597,115 ............570,245 ............571,138 ..............571,138 ..................0 ..............894 ..................0 .................894 ..............0 ..............0 ..................0 ..................0 .........2,131 .............0
000000 00 0 CF INDUSTRIES B-1 TERM LOAN....................... ... 04/16/2010 DIRECT...................................... 08/04/2010 DIRECT...................................... ............442,715 ............442,715 ............444,984 ..............442,715 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........2,268 ...........2,268 .........5,478 .............0
000000 00 0 CF INDUSTRIES B-1 TERM LOAN....................... ... 04/16/2010 DIRECT...................................... 08/12/2010 Redemption      100.0000............ ..............57,285 ..............57,285 ..............57,285 ................57,285 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ............762 .............0
000000 00 0 BUCYRUS INTERNATIONAL................................ ... 02/12/2010 DIRECT...................................... 10/01/2010 Redemption      100.0000............ ................2,458 ................2,446 ................2,458 ..................2,458 ..................0 ................12 ..................0 ...................12 ..............0 ..............0 ..................0 ..................0 ..............48 .............0
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000000 00 0 DOLE FOODS TRANCHE B-1 TERM LOAN......... ... 02/12/2010 DIRECT...................................... 03/24/2010 Redemption      100.0000............ ................7,059 ................6,988 ................7,059 ..................7,059 ..................0 ................71 ..................0 ...................71 ..............0 ..............0 ..................0 ..................0 ..............13 .............0
000000 00 0 DOLE FOODS TRANCHE B-1 TERM LOAN......... ... 02/12/2010 DIRECT...................................... 05/27/2010 Tax Free Exchange.................... ............169,412 ............167,718 ............167,769 ..............167,769 ..................0 ................51 ..................0 ...................51 ..............0 ..............0 ..................0 ..................0 .........2,928 .............0
000000 00 0 LYONDELL CHEMICAL COMPANY TERM LOAN. ... 03/30/2010 DIRECT...................................... 05/27/2010 Tax Free Exchange.................... ............500,000 ............495,000 ............495,083 ..............495,083 ..................0 ................83 ..................0 ...................83 ..............0 ..............0 ..................0 ..................0 .........1,910 .............0
000000 00 0 CHARTER COMMUNICATION.............................. ... 08/16/2010 DIRECT...................................... 12/31/2010 Redemption      100.0000............ ................2,513 ................2,406 ................2,513 ..................2,513 ..................0 ..............107 ..................0 .................107 ..............0 ..............0 ..................0 ..................0 ..............12 .............0
000000 00 0 BASS PRO GROUP LLC LOAN............................ ... 04/09/2010 DIRECT...................................... 06/30/2010 Redemption      100.0000............ ................1,000 ...................990 ................1,000 ..................1,000 ..................0 ................10 ..................0 ...................10 ..............0 ..............0 ..................0 ..................0 ................2 .............0
000000 00 0 BASS PRO GROUP LLC LOAN............................ ... 04/09/2010 DIRECT...................................... 08/24/2010 Tax Free Exchange.................... ............399,000 ............395,010 ............395,245 ..............395,245 ..................0 ..............235 ..................0 .................235 ..............0 ..............0 ..................0 ..................0 .........3,862 .............0
000000 00 0 QUAD/GRAPHICS  INC TERM B LOAN................ ... 07/02/2010 DIRECT...................................... 10/26/2010 DIRECT...................................... ............498,750 ............498,750 ............492,825 ..............498,750 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(5,925) ..........(5,925) .........8,690 .............0
000000 00 0 QUAD/GRAPHICS  INC TERM B LOAN................ ... 07/02/2010 DIRECT...................................... 09/30/2010 Redemption      100.0000............ ................1,250 ................1,250 ................1,250 ..................1,250 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ..............12 .............0
000000 00 0 SKILLED HEALTHCARE GROUP TERM LOAN.... ... 04/08/2010 DIRECT...................................... 05/04/2010 DIRECT...................................... ............458,333 ............454,896 ............458,333 ..............454,928 ..................0 ................32 ..................0 ...................32 ..............0 ..............0 ...........3,405 ...........3,405 ................8 .............0
000000 00 0 SKILLED HEALTHCARE GROUP DELAY DRAW. ... 05/06/2010 DIRECT...................................... 05/07/2010 DIRECT...................................... ..............41,667 ..............41,667 ..............41,667 ................41,667 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0
000000 00 0 MSCI INC TERM B LOAN  4.750% 06/01/16......... ... 05/05/2010 DIRECT...................................... 11/30/2010 Redemption      100.0000............ ................2,000 ................2,000 ................2,000 ..................2,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ..............28 .............0
000000 00 0 REYNOLDS & REYNOLDS TERM B LOAN........... ... 04/16/2010 DIRECT...................................... 05/12/2010 Redemption      100.0000............ ..............15,110 ..............14,997 ..............15,110 ................15,110 ..................0 ..............113 ..................0 .................113 ..............0 ..............0 ..................0 ..................0 ................1 .............0
000000 00 0 REYNOLDS & REYNOLDS TERM B LOAN........... ... 04/16/2010 DIRECT...................................... 05/25/2010 Tax Free Exchange.................... ............484,890 ............481,253 ............481,288 ..............481,288 ..................0 ................34 ..................0 ...................34 ..............0 ..............0 ..................0 ..................0 ..............30 .............0
000000 00 0 TELECORDIA TECHNOLOGIES TERM LOAN..... ... 04/28/2010 DIRECT...................................... 10/29/2010 Redemption      100.0000............ ................2,250 ................2,228 ................2,250 ..................2,250 ..................0 ................23 ..................0 ...................23 ..............0 ..............0 ..................0 ..................0 ..............19 .............0
000000 00 0 BWAY CORP TERM B LOAN  5.500% 05/21/17... ... 05/21/2010 DIRECT...................................... 09/29/2010 Tax Free Exchange.................... ............365,714 ............363,886 ............363,961 ..............363,961 ..................0 ................76 ..................0 ...................76 ..............0 ..............0 ..................0 ..................0 .........3,915 .............0
000000 00 0 SEDGWICK CMS HOLDINGS TERM B LOAN...... ... 05/21/2010 DIRECT...................................... 12/31/2010 Redemption      100.0000............ ................3,000 ................2,970 ................3,000 ..................3,000 ..................0 ................30 ..................0 ...................30 ..............0 ..............0 ..................0 ..................0 ..............46 .............0
000000 00 0 SPECTRUM BRANDS INC TERM B LOAN........... ... 06/04/2010 DIRECT...................................... 12/20/2010 Redemption      100.0000............ ..............23,333 ..............22,867 ..............23,333 ................23,333 ..................0 ..............467 ..................0 .................467 ..............0 ..............0 ..................0 ..................0 ............636 .............0
000000 00 0 BWAY CORP TERM C LOAN  5.500% 06/16/17... ... 05/21/2010 DIRECT...................................... 08/26/2010 Tax Free Exchange.................... ..............34,286 ..............34,114 ..............34,118 ................34,118 ..................0 ..................4 ..................0 ....................4 ..............0 ..............0 ..................0 ..................0 ............163 .............0
000000 00 0 SAVVIS COMMUNICATIONS TERM LOAN B....... ... 07/30/2010 DIRECT...................................... 09/29/2010 Tax Free Exchange.................... ............350,000 ............340,132 ............340,310 ..............340,310 ..................0 ..............178 ..................0 .................178 ..............0 ..............0 ..................0 ..................0 .........1,387 .............0
000000 00 0 MULTIPLAN INC TERM LOAN B.......................... ... 08/16/2010 DIRECT...................................... 12/31/2010 Redemption      100.0000............ ..............12,308 ..............12,062 ..............12,308 ................12,308 ..................0 ..............246 ..................0 .................246 ..............0 ..............0 ..................0 ..................0 ............177 .............0
000000 00 0 FIDELITY NATIONAL INFO................................... ... 07/12/2010 DIRECT...................................... 12/31/2010 Redemption      100.0000............ ................1,000 ...................990 ................1,000 ..................1,000 ..................0 ................10 ..................0 ...................10 ..............0 ..............0 ..................0 ..................0 ..............12 .............0
000000 00 0 GENON ENERGY TERM LOAN B......................... ... 09/20/2010 DIRECT...................................... 12/31/2010 Redemption      100.0000............ ...................750 ...................743 ...................750 .....................750 ..................0 ..................8 ..................0 ....................8 ..............0 ..............0 ..................0 ..................0 ................0 .............0
000000 00 0 VALEANT PHARMACEUTICALS TERM LOAN B.. ... 09/21/2010 DIRECT...................................... 11/23/2010 Redemption      100.0000............ ............240,000 ............238,080 ............240,000 ..............240,000 ..................0 ...........1,920 ..................0 ..............1,920 ..............0 ..............0 ..................0 ..................0 ............411 .............0
000000 00 0 TOMKINS PINAFORE LLC TERM LOAN B........... ... 09/21/2010 DIRECT...................................... 12/29/2010 Redemption      100.0000............ ................4,014 ................3,973 ................4,014 ..................4,014 ..................0 ................40 ..................0 ...................40 ..............0 ..............0 ..................0 ..................0 ................0 .............0
000000 00 0 CLOPAY AMES TRUE TEMPER TERM LOAN B.. ... 09/28/2010 DIRECT...................................... 12/31/2010 Redemption      100.0000............ ................3,125 ................3,063 ................3,125 ..................3,125 ..................0 ................63 ..................0 ...................63 ..............0 ..............0 ..................0 ..................0 ..............53 .............0
000000 00 0 ALASKA COMMUNICATIONS TERM LOAN B...... ... 10/15/2010 DIRECT...................................... 12/07/2010 DIRECT...................................... ............300,000 ............297,000 ............300,375 ..............297,056 ..................0 ................56 ..................0 ...................56 ..............0 ..............0 ...........3,319 ...........3,319 ................0 .............0
000000 00 0 COMMUNITY HEALTH EXTENDED TERM LOAN ... 11/05/2010 Tax Free Exchange.................... 12/31/2010 Redemption      100.0000............ ...................349 ...................333 ...................349 .....................349 ..................0 ................16 ..................0 ...................16 ..............0 ..............0 ..................0 ..................0 ................0 .............0
000000 00 0 CERIDIAN CORP US TERM LOAN....................... ... 01/04/2010 DIRECT...................................... 03/30/2010 Redemption      100.0000............ ................7,849 ................7,054 ................7,849 ..................7,849 ..................0 ..............795 ..................0 .................795 ..............0 ..............0 ..................0 ..................0 ..............10 .............0
000000 00 0 CERIDIAN CORP US TERM LOAN....................... ... 01/28/2010 DIRECT...................................... 05/27/2010 Tax Free Exchange.................... ............892,151 ............799,946 ............805,590 ..............805,590 ..................0 ...........5,644 ..................0 ..............5,644 ..............0 ..............0 ..................0 ..................0 .........8,307 .............0

36485M AA 7 GARDA WORLD SECURITY................................. A. 03/10/2010 UBS SECURITIES LLC.............. 07/28/2010 UBS SECURITIES LLC.............. ............295,000 ............296,161 ............309,750 ..............296,091 ..................0 ...............(70) ..................0 .................(70) ..............0 ..............0 .........13,659 .........13,659 .......11,185 ...........93
374826 AB 1 GIBSON ENERGY GEP MIDSTR SER 144A SR... A. 01/13/2010 UBS SECURITIES LLC.............. 06/02/2010 Tax Free Exchange.................... ............260,000 ............253,076 ............253,284 ..............253,284 ..................0 ..............208 ..................0 .................208 ..............0 ..............0 ..................0 ..................0 .........9,606 .............0
380956 AA 0 GOLDCORP INC CONVERT SER144A SR NTS... A. 03/23/2010 UBS SECURITIES LLC.............. 06/07/2010 Tax Free Exchange.................... .........1,350,000 .........1,526,784 .........1,518,574 ...........1,518,574 ..................0 ..........(8,210) ..................0 .............(8,210) ..............0 ..............0 ..................0 ..................0 .........9,450 ......4,125

68385B AA 5 OPTI CANADA INC SER 144A SR NTS................ A. 08/11/2010
CREDIT SUISSE FIRST
BOSTON COR 08/12/2010

CREDIT SUISSE FIRST
BOSTON COR ............105,000 ............104,486 ............105,788 ..............104,490 ..................0 ..................4 ..................0 ....................4 ..............0 ..............0 ...........1,298 ...........1,298 .........1,628 ......1,706

00928Q AA 9 AIRCASTLE LTD SER 144A SR NTS.................... F. 07/27/2010 Various....................................... 10/26/2010 Tax Free Exchange.................... ............190,000 ............190,268 ............190,252 ..............190,252 ..................0 ...............(16) ..................0 .................(16) ..............0 ..............0 ..................0 ..................0 .........4,425 .............0
02364W AS 4 AMERICA MOVIL SA SER 144A SR NTS............. F. 03/23/2010 CHASESECURITIES NEWYORK 08/11/2010 Various....................................... ............275,000 ............273,229 ............289,261 ..............273,268 ..................0 ................39 ..................0 ...................39 ..............0 ..............0 .........15,993 .........15,993 .........3,861 .............0
046353 AB 4 ASTRAZENECA PLC SR NTS  5.900% 09/15/17.. R 06/25/2010 BEAR STEARNS & CO.............. 07/08/2010 BAIRD ROBERT W & CO INC.... .........2,500,000 .........2,892,975 .........2,899,175 ...........2,891,301 ..................0 ..........(1,674) ..................0 .............(1,674) ..............0 ..............0 ...........7,874 ...........7,874 .......48,347 .....43,021
05565Q BF 4 BP CAPITAL MARKETS PLC SR NTS.................. R 01/28/2010 MCDONALD & COMPANY......... 07/13/2010 DUNCAN WILLIAMS INC........... .........2,000,000 .........2,205,640 .........1,941,250 ...........2,182,324 ..................0 ........(23,316) ..................0 ...........(23,316) ..............0 ..............0 ......(241,074) ......(241,074) .......71,604 .....24,792

06739G BB 4 BARCLAYS BANK PLC SR NTS........................... F. 03/30/2010
BARCLAYS CAPITAL
INC/FIXED INC 04/22/2010

BARCLAYS CAPITAL
INC/FIXED INC ............490,000 ............489,976 ............494,160 ..............489,976 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........4,184 ...........4,184 .........1,062 .............0

143658 AN 2 CARNIVAL CORP CONVERT SR NTS................. F. 03/02/2010
ADPCLEARING&OUTSOURCIN
GSER 11/08/2010 Various....................................... .........1,265,000 .........1,336,156 .........1,368,587 ...........1,327,110 ..................0 ..........(9,046) ..................0 .............(9,046) ..............0 ..............0 .........41,477 .........41,477 .......25,280 ......9,839
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25243Y AP 4 DIAGEO CAPITAL PLC SR BONDS...................... R 05/14/2010 Taxable Exchange...................... 06/07/2010
RBCDAINRAUSCHERINC
MINNEAP ............419,000 ............443,093 ............431,981 ..............442,941 ..................0 .............(152) ..................0 ...............(152) ..............0 ..............0 ........(10,960) ........(10,960) .........1,461 .....10,215

37932J AB 9 GLOBAL CROSSING LTD SER 144A SR NTS...... F. 02/19/2010 GOLDMAN SACHS & CO NY..... 08/02/2010 Tax Free Exchange.................... ..............15,000 ..............16,313 ..............16,210 ................16,210 ..................0 .............(102) ..................0 ...............(102) ..............0 ..............0 ..................0 ..................0 .........1,550 .........760

45824T AA 3 INTELSAT JACKSON HLDG SER 144A SR NTS.. F. 09/16/2010
CREDIT SUISSE FIRST
BOSTON COR 09/23/2010 GINTELCO NEWYORK.............. ............100,000 ............100,000 ..............99,375 ..............100,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(625) .............(625) ................0 .............0

53947M AB 2 LLOYDS TSB BANK PLC SER 144A NTS............. F. 01/05/2010
CREDIT SUISSE FIRST
BOSTON COR 01/28/2010 Various....................................... ............450,000 ............448,952 ............442,483 ..............448,955 ..................0 ..................4 ..................0 ....................4 ..............0 ..............0 ..........(6,473) ..........(6,473) .........1,318 .............0

55932R AG 2 MAGNACHIP SEMICONDUCTOR SER 144A SR. R 04/23/2010 Various....................................... 11/16/2010 Tax Free Exchange.................... ............230,000 ............237,860 ............237,293 ..............237,293 ..................0 .............(566) ..................0 ...............(566) ..............0 ..............0 ..................0 ..................0 .......14,557 .........499
600388 AB 8 MILLER BREWING CO SER 144A SR NTS.......... F. 04/20/2010 Various....................................... 06/08/2010 DUNCAN WILLIAMS INC........... .........4,135,000 .........4,506,144 .........4,514,020 ...........4,486,894 ..................0 ........(19,249) ..................0 ...........(19,249) ..............0 ..............0 .........27,125 .........27,125 .......85,645 .....44,028
62886H AD 3 NCL CORP LTD SER 144A SR NTS..................... F. 03/16/2010 Sterne Agee & Leach Inc............ 06/28/2010 Tax Free Exchange.................... ............275,000 ............294,438 ............293,575 ..............293,575 ..................0 .............(862) ..................0 ...............(862) ..............0 ..............0 ..................0 ..................0 .......20,285 ......7,948

71656L AE 1 PETROLEOS MEXICANOS SER 144 BOND......... F. 08/26/2010
BANC OF AMERICA
SECURITIES LLC 09/28/2010

BANC OF AMERICA
SECURITIES LLC ............571,000 ............616,623 ............622,390 ..............616,575 ..................0 ...............(48) ..................0 .................(48) ..............0 ..............0 ...........5,815 ...........5,815 .......11,033 ......7,881

81725C AB 3 SENSATA TECH TERM LOAN  2.038% 04/27/13. R 01/04/2010 DIRECT...................................... 12/31/2010 Redemption      100.0000............ ................5,168 ................4,574 ................5,168 ..................5,168 ..................0 ..............594 ..................0 .................594 ..............0 ..............0 ..................0 ..................0 ..............33 .............0
822582 AM 4 SHELL INTERNATIONAL FIN SR NTS................. R 03/24/2010 Various....................................... 04/20/2010 BAIRD ROBERT W & CO INC.... .........7,000,000 .........6,940,710 .........6,955,270 ...........6,941,046 ..................0 ..............336 ..................0 .................336 ..............0 ..............0 .........14,225 .........14,225 .......23,819 ......2,431
88166C AA 6 TEVA PHARMACEUTICAL SR NTS...................... F. 06/15/2010 GOLDMAN SACHS & CO NY..... 09/27/2010 UBS SECURITIES LLC.............. ............230,000 ............229,715 ............240,040 ..............229,730 ..................0 ................15 ..................0 ...................15 ..............0 ..............0 .........10,310 .........10,310 .........1,955 .............0

90261X FW 7 UBS AG STAMFORD CT SR NTS......................... F. 02/17/2010
UBSFINANCIALSERVICESINC
WE 03/12/2010 DUNCAN WILLIAMS INC........... .........2,000,000 .........2,000,000 .........1,995,120 ...........2,000,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(4,880) ..........(4,880) .......10,542 ......6,722

90261X FY 3 UBS AG STAMFORD CT SR NTS......................... F. 03/18/2010
UBSFINANCIALSERVICESINC
WE 07/21/2010 Various....................................... .........7,500,000 .........7,480,500 .........7,512,750 ...........7,480,611 ..................0 ..............111 ..................0 .................111 ..............0 ..............0 .........32,139 .........32,139 .......57,856 .....18,299

3899999. Total - Bonds - Industrial and Miscellaneous........................................... ............................................................................................................................. .....349,975,875 .....360,690,917 .....363,898,648 .......360,702,955 ..................0 .........12,037 ..................0 ............12,037 ..............0 ..............0 .....3,195,703 .....3,195,703 ..5,617,734 2,898,845
8399998. Total - Bonds.......................................................................................... ............................................................................................................................. .....719,849,119 .....735,564,310 .....741,967,089 .......735,053,242 ..................0 ......(511,072) ..................0 .........(511,072) ..............0 ..............0 .....6,913,853 .....6,913,853 ..9,359,849 3,917,481
Preferred Stocks - Industrial and Miscellaneous

000000 00 0 PETROLEO BRASILEIRO S.A.............................. R 03/02/2010 Tax Free Exchange.................... 08/25/2010 Tax Free Exchange.................... .......78,380.000 .........2,641,880 .........2,641,880 ...........2,641,880 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 .......40,125 .............0
000000 00 0 VIVO PARTICIPACOES SA A............................... R 03/02/2010 Tax Free Exchange.................... 08/25/2010 Tax Free Exchange.................... ............635.000 ..............14,535 ..............14,535 ................14,535 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0
D94523 10 3 VOLKSWAGEN AG ORD NPV P........................... D 04/16/2010 Various....................................... 11/05/2010 Various....................................... .........4,297.000 ............406,895 ............649,337 ..............422,756 ..................0 ..................0 ..................0 ....................0 ..............0 ......15,861 .......226,581 .......242,442 .........7,017 .............0
D94523 10 3 VOLKSWAGEN AG ORD NPV P........................... D 04/01/2010 Tax Free Exchange.................... 11/03/2010 Various....................................... .........7,595.000 ............661,450 .........1,141,222 ..............688,432 ..................0 ..................0 ..................0 ....................0 ..............0 ......26,982 .......452,790 .......479,772 .......12,402 .............0

000000 00 0 VOLKSWAGEN AG PFD....................................... D 03/26/2010
SALOMON BROTHERS
INTERNATIONAL 04/01/2010 Tax Free Exchange.................... .........7,595.000 ............661,450 ............661,450 ..............661,450 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0

8499999. Total - Preferred Stocks - Industrial and Miscellaneous.......................... .......................................................................................................................................................... .........4,386,210 .........5,108,424 ...........4,429,053 ..................0 ..................0 ..................0 ....................0 ..............0 ......42,843 .......679,371 .......722,214 .......59,544 .............0
8999998. Total - Preferred Stocks.......................................................................... ........................................................................ ................................................... .......................... .........4,386,210 .........5,108,424 ...........4,429,053 ..................0 ..................0 ..................0 ....................0 ..............0 ......42,843 .......679,371 .......722,214 .......59,544 .............0
Common Stocks - Industrial and Miscellaneous

001282 10 2 AH BELO CORP COM CL A.................................. ... 03/31/2010
CREDIT SUISSE FIRST
BOSTON COR 10/20/2010 DIRECT...................................... ............371.000 ................2,681 ................2,798 ..................2,681 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..............118 ..............118 ................0 .............0

00130H 10 5 AES CORP............................................................ ... 02/11/2010
BNYBROKERAGELLC
NEWYORK 04/20/2010

RBCDAINRAUSCHERINC
MINNEAP .......27,900.000 ............332,401 ............322,939 ..............332,401 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(9,462) ..........(9,462) ................0 .............0

00206R 10 2 AT&T INC COM..................................................... ... 05/20/2010 OIEN SECURITIES INC............. 11/12/2010 Various....................................... .......53,460.000 .........1,365,716 .........1,526,706 ...........1,365,716 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .......160,990 .......160,990 .......44,906 .............0

00211W 10 4 ATC TECHNOLOGY CORP COM......................... ... 01/19/2010
BNYBROKERAGELLC
NEWYORK 08/12/2010 Jones Trading Instl SV CS LLC... ............280.000 ................6,881 ................6,751 ..................6,881 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(131) .............(131) ................0 .............0

002444 10 7 AVX CORP............................................................ ... 01/19/2010
BNYBROKERAGELLC
NEWYORK 04/08/2010 Cowen & Co LLC NY.................. .........1,900.000 ..............24,086 ..............27,706 ................24,086 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........3,620 ...........3,620 ..............76 .............0

002535 20 1 AARON'S INC COM.............................................. ... 05/13/2010 Various....................................... 07/19/2010
KNIGHT SECURITIES
BROADCORT CA .........5,360.000 ............115,362 ..............91,815 ..............115,362 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(23,547) ........(23,547) ..............64 .............0

002535 20 1 AARON'S INC COM.............................................. ... 09/10/2010
INVESTMENT TECHNOLOGY
GROUPS N 12/13/2010 Tax Free Exchange.................... ............420.000 ................6,944 ................6,944 ..................6,944 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0
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004764 10 6 ACME PACKET INC COM..................................... ... 05/03/2010 DIRECT...................................... 05/07/2010 CREDIT SUISSE........................ .........5,485.000 ............150,563 ............135,593 ..............150,563 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(14,970) ........(14,970) ................0 .............0
00507V 10 9 ACTIVISION BLIZZARD INC................................. ... 05/21/2010 Various....................................... 07/23/2010 Various....................................... .......23,200.000 ............239,312 ............271,836 ..............239,312 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........32,523 .........32,523 ................0 .............0
007865 10 8 AEROPOSTALE INC COM.................................... ... 05/24/2010 Various....................................... 10/08/2010 Various....................................... .........3,550.000 ............106,221 ..............83,374 ..............106,221 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(22,846) ........(22,846) ................0 .............0
007865 10 8 AEROPOSTALE INC COM.................................... ... 03/05/2010 Stock Split.................................. 10/04/2010 Various....................................... ............116.000 .......................0 .......................0 .........................0 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0
008252 10 8 AFFILIATED MANAGERS GRO............................ ... 04/23/2010 Various....................................... 09/30/2010 Various....................................... .........9,900.000 ............818,907 ............769,263 ..............818,907 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(49,644) ........(49,644) ................0 .............0
00826A 10 9 AFFYMAX INC COM............................................. ... 07/21/2010 WILLIAMS CAPITAL GROUP LP 11/19/2010 WILLIAMS CAPITAL GROUP LP ............950.000 ................5,900 ................5,130 ..................5,900 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(771) .............(771) ................0 .............0
009363 10 2 AIRGAS INC.......................................................... ... 02/04/2010 Various....................................... 05/07/2010 Various....................................... .......19,100.000 ............899,955 .........1,187,346 ..............899,955 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .......287,391 .......287,391 .........2,266 .............0
012653 10 1 ALBEMARLE CORP COM..................................... ... 01/06/2010 LYNCH JONES & RYAN INC..... 12/02/2010 KING CL & ASSOCIATES.......... .........1,000.000 ..............38,209 ..............54,798 ................38,209 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........16,589 .........16,589 ............420 .............0
018581 10 8 ALLIANCE DATA SYSTEMS C.............................. ... 04/26/2010 Various....................................... 06/08/2010 Various....................................... .........3,300.000 ............251,300 ............222,789 ..............251,300 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(28,512) ........(28,512) ................0 .............0

018802 10 8 ALLIANT ENERGY CORP COM............................ ... 09/13/2010
RBCDAINRAUSCHERINC
MINNEAP 11/18/2010 Various....................................... .........9,340.000 ............319,596 ............333,969 ..............319,596 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........14,373 .........14,373 .........3,689 .............0

02208R 10 6 ALTRA HOLDINGS INC COM............................... ... 02/05/2010 INSTINET CORPORATION........ 04/06/2010 Various....................................... .........1,200.000 ..............12,083 ..............16,341 ................12,083 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........4,259 ...........4,259 ................0 .............0

023436 10 8 AMEDISYS INC COM............................................ ... 07/08/2010 Various....................................... 09/20/2010
CANTOR FITZGERALD & CO
INC .........1,300.000 ..............62,103 ..............37,236 ................62,103 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(24,867) ........(24,867) ................0 .............0

027070 10 1 AMERICAN ITALIAN PASTA................................. ... 06/15/2010 JACKSON SECURITIES INC..... 06/28/2010 JEFFERIES&COINC NEWYORK ............130.000 ................5,142 ................6,867 ..................5,142 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,725 ...........1,725 ................0 .............0
030420 10 3 AMERICAN WATER WORKS CO......................... ... 01/19/2010 Various....................................... 11/02/2010 Various....................................... .........7,390.000 ............169,362 ............172,807 ..............169,362 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........3,445 ...........3,445 .........4,072 .............0
03060R 10 1 AMERICREDIT CORP........................................... ... 07/12/2010 Various....................................... 07/28/2010 WEEDEN & CO.......................... ............400.000 ................7,922 ................9,633 ..................7,922 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,711 ...........1,711 ................0 .............0
03232P 40 5 AMSURG CORP COM NO PAR............................ ... 01/19/2010 Various....................................... 03/12/2010 DIRECT...................................... .........1,240.000 ..............27,991 ..............27,264 ................27,991 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(728) .............(728) ................0 .............0

037389 10 3 AON CORP........................................................... ... 09/14/2010
FIDELITY CAPITAL MARKETS
DIV O 10/20/2010 THEMIS TRADING LLC.............. .........3,560.000 ............134,722 ............141,141 ..............134,722 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........6,419 ...........6,419 ................0 .............0

037411 10 5 APACHE CORP.................................................... ... 03/12/2010
FIDELITY CAPITAL MARKETS
DIV O 11/15/2010 Various....................................... .........6,460.000 ............685,895 ............708,786 ..............685,895 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........22,892 .........22,892 .........2,907 .............0

039483 10 2 ARCHER DANIELS MIDLAND.............................. ... 04/26/2010 Various....................................... 10/07/2010 Various....................................... .......25,500.000 ............728,601 ............801,370 ..............728,601 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........72,769 .........72,769 .........7,650 .............0
039666 10 2 ARCSIGHT INC COM............................................ ... 06/29/2010 Various....................................... 09/16/2010 LIQUIDNET INC......................... .........4,915.000 ............103,227 ............214,149 ..............103,227 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .......110,922 .......110,922 ................0 .............0
045487 10 5 ASSOCIATED BANC-CORP CO........................... ... 01/11/2010 Various....................................... 05/14/2010 Various....................................... .......42,800.000 ............479,607 ............625,148 ..............479,607 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .......145,541 .......145,541 ............623 .............0
049560 10 5 ATMOS ENERGY CORP COM.............................. ... 09/13/2010 Various....................................... 11/16/2010 PULSE TRADING LLC............... .........4,100.000 ............118,939 ............123,012 ..............118,939 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........4,074 ...........4,074 ................0 .............0

050095 10 8 ATWOOD OCEANICS INC.................................... ... 08/20/2010 THEMIS TRADING LLC.............. 10/04/2010
INVESTMENT TECHNOLOGY
GROUPS N ............210.000 ................5,130 ................6,331 ..................5,130 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,201 ...........1,201 ................0 .............0

05329W 10 2 AUTONATION INC................................................ ... 02/11/2010
BNYBROKERAGELLC
NEWYORK 03/23/2010 Various....................................... .........3,100.000 ..............54,822 ..............59,248 ................54,822 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........4,426 ...........4,426 ................0 .............0

053611 10 9 AVERY DENNISON CORP.................................... ... 04/20/2010 Various....................................... 10/27/2010 Various....................................... .........2,900.000 ............108,577 ............113,196 ..............108,577 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........4,619 ...........4,619 .........1,160 .............0
05366Y 10 2 AVIAT NETWORKS INC COM.............................. ... 01/29/2010 Tax Free Exchange.................... 07/14/2010 DIRECT...................................... .........2,800.000 ..............16,028 ..............11,146 ................16,028 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(4,881) ..........(4,881) ................0 .............0
054303 10 2 AVON PRODUCTS INC COM............................... ... 02/18/2010 Various....................................... 06/10/2010 Custom Equity Research DBA.... .........3,930.000 ............121,363 ............110,603 ..............121,363 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(10,760) ........(10,760) .........1,729 .............0
05541T 10 1 BGC PARTNERS INC COM.................................. ... 07/16/2010 Various....................................... 08/18/2010 Various....................................... .........2,000.000 ..............10,685 ..............10,508 ................10,685 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(177) .............(177) ............280 .............0
05978R 10 7 BANCTRUST FINANCIAL GRO............................ ... 03/19/2010 PULSE TRADING LLC............... 04/22/2010 Various....................................... ............400.000 ................1,911 ................2,196 ..................1,911 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..............285 ..............285 ................0 .............0
060505 10 4 BANK OF AMERICA CORP CO............................ ... 04/14/2010 Various....................................... 08/23/2010 Various....................................... .......33,700.000 ............561,012 ............550,399 ..............561,012 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(10,614) ........(10,614) ............337 .............0

06985P 10 0 BASIC ENERGY SERVICES I............................... ... 02/25/2010
CREDIT SUISSE FIRST
BOSTON COR 03/29/2010 Various....................................... .........1,100.000 ..............10,749 ................9,003 ................10,749 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(1,746) ..........(1,746) ................0 .............0

075811 10 9 BECKMAN COULTER INC.................................... ... 04/22/2010 Various....................................... 05/04/2010 Various....................................... .......18,120.000 .........1,157,853 .........1,073,773 ...........1,157,853 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(84,080) ........(84,080) ................0 .............0
081437 10 5 BEMIS INC............................................................ ... 05/26/2010 Various....................................... 07/14/2010 Various....................................... .......17,800.000 ............507,505 ............488,158 ..............507,505 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(19,347) ........(19,347) ................0 .............0
084670 10 8 BERKSHIRE HATHAWAY COM............................ ... 02/16/2010 Taxable Exchange...................... 02/23/2010 Tax Free Exchange.................... ................4.000 ............482,900 ............482,900 ..............482,900 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0
084670 70 2 BERKSHIRE HATHAWAY COM............................ ... 02/12/2010 Various....................................... 12/17/2010 Various....................................... .........4,440.000 ............339,151 ............369,674 ..............339,151 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........30,523 .........30,523 ................0 .............0
09057G 60 2 BIO-REFERENCE LABS INC................................ ... 04/22/2010 Stock Split.................................. 05/20/2010 Various....................................... .........2,715.000 .......................0 .......................0 .........................0 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0
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09061G 10 1 BIOMARIN PHARMACEUTICAL........................... ... 01/26/2010
PIPERJAFFRAY&CO
MINNEAPOLI 12/30/2010 Various....................................... .........7,400.000 ............146,518 ............190,461 ..............146,518 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........43,943 .........43,943 ................0 .............0

092533 10 8 BLACKROCK KELSO CAPITAL............................ ... 01/19/2010
BNYBROKERAGELLC
NEWYORK 03/17/2010 INSTINET CORPORATION........ ............600.000 ................5,363 ................6,052 ..................5,363 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..............689 ..............689 ................0 .............0

09534T 50 8 BLUE COAT SYSTEMS INC C.............................. ... 06/01/2010 Jones Trading Instl SV CS LLC... 07/06/2010 PULSE TRADING LLC............... .........1,800.000 ..............37,905 ..............36,440 ................37,905 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(1,464) ..........(1,464) ................0 .............0
104674 10 6 BRADY CORPORATION CL A.............................. ... 02/08/2010 Various....................................... 12/03/2010 Various....................................... .......13,600.000 ............409,842 ............425,193 ..............409,842 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........15,351 .........15,351 .........7,208 .............0
110394 10 3 BRISTOW GROUP INC COM................................ ... 06/16/2010 Various....................................... 08/12/2010 Jones Trading Instl SV CS LLC... .........1,060.000 ..............38,553 ..............34,963 ................38,553 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(3,589) ..........(3,589) ................0 .............0
111621 30 6 BROCADE COMMUNICATIONS........................... ... 02/22/2010 Various....................................... 03/10/2010 Various....................................... .......56,000.000 ............426,556 ............321,575 ..............426,556 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ......(104,981) ......(104,981) ................0 .............0
12497T 10 1 CB RICHARD ELLIS GROUP................................ ... 05/26/2010 Various....................................... 06/28/2010 Various....................................... .......35,700.000 ............561,455 ............523,716 ..............561,455 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(37,739) ........(37,739) ................0 .............0
125896 10 0 CMS ENERGY CORP........................................... ... 09/14/2010 Various....................................... 10/11/2010 Various....................................... .........3,351.000 ..............59,608 ..............62,836 ................59,608 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........3,228 ...........3,228 ................0 .............0
12621E 10 3 CNO FINANCIAL GROUP INC.............................. ... 05/12/2010 Tax Free Exchange.................... 05/12/2010 Rosenblatt Securities LLC........... .........8,800.000 ..............44,956 ..............54,681 ................44,956 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........9,725 ...........9,725 ................0 .............0

126650 10 0 CVS CAREMARK CORP COM.............................. ... 06/09/2010
SUNTRUST CAPITAL
MARKETS INC 10/08/2010 Various....................................... .........4,400.000 ............134,851 ............138,740 ..............134,851 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........3,889 ...........3,889 ............385 .............0

12686C 10 9 CABLEVISION SYSTEMS COR............................ ... 03/15/2010
FIDELITY CAPITAL MARKETS
DIV O 04/29/2010 Rosenblatt Securities LLC........... .........9,800.000 ............233,971 ............268,399 ..............233,971 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........34,428 .........34,428 ................0 .............0

131193 10 4 CALLAWAY GOLF CO COM................................. ... 01/06/2010
WEDBUSHMORGANSECSINC
LOSA 02/02/2010 Various....................................... .......40,600.000 ............326,911 ............331,301 ..............326,911 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........4,390 ...........4,390 ................0 .............0

14040H 10 5 CAPITAL ONE FINANCIAL C................................ ... 03/24/2010 Various....................................... 05/03/2010 Various....................................... .......15,560.000 ............614,032 ............697,844 ..............614,032 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........83,812 .........83,812 ................0 .............0
146229 10 9 CARTER HLDGS INC........................................... ... 07/16/2010 Various....................................... 12/13/2010 Various....................................... .........6,170.000 ............170,675 ............178,467 ..............170,675 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........7,792 ...........7,792 ................0 .............0
150870 10 3 CELANESE CORP COM CL A.............................. ... 02/05/2010 JEFFERIES&COINC NEWYORK 07/30/2010 Various....................................... .........1,000.000 ..............29,619 ..............27,936 ................29,619 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(1,683) ..........(1,683) ..............90 .............0

15100E 10 6 CELERA CORP COM............................................ ... 02/11/2010
BNYBROKERAGELLC
NEWYORK 05/03/2010 PULSE TRADING LLC............... .........3,500.000 ..............23,082 ..............26,729 ................23,082 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........3,648 ...........3,648 ................0 .............0

153770 10 2 CENTRAL JERSEY BANCORP............................. ... 03/22/2010
CREDIT SUISSE FIRST
BOSTON COR 05/28/2010 DIRECT...................................... ............500.000 ................1,735 ................3,494 ..................1,735 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,759 ...........1,759 ................0 .............0

166764 10 0 CHEVRON TEXACO CORP COM......................... ... 04/01/2010 OIEN SECURITIES INC............. 11/03/2010 DIRECT...................................... ..............70.000 ................5,364 ................5,804 ..................5,364 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..............440 ..............440 ............101 .............0
171340 10 2 CHURCH & DWIGHT CO INC............................... ... 07/28/2010 Various....................................... 10/22/2010 Various....................................... .........2,892.000 ............191,718 ............197,213 ..............191,718 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........5,495 ...........5,495 ............492 .............0
171798 10 1 CIMAREX ENERGY CO COM............................... ... 03/19/2010 PULSE TRADING LLC............... 10/07/2010 Various....................................... ............150.000 ................8,558 ................9,997 ..................8,558 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,439 ...........1,439 ..............24 .............0
17243V 10 2 CINEMARK HOLDINGS INC C.............................. ... 04/19/2010 Various....................................... 07/01/2010 JEFFERIES&COINC NEWYORK .........1,380.000 ..............26,029 ..............18,046 ................26,029 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(7,983) ..........(7,983) ............248 .............0
17275R 10 2 CISCO SYSTEMS INC COM................................. ... 06/07/2010 Various....................................... 09/13/2010 Various....................................... .......18,730.000 ............435,195 ............410,490 ..............435,195 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(24,705) ........(24,705) ................0 .............0
178566 10 5 CITY NATIONAL CORP COM............................... ... 01/06/2010 GOLDMAN SACHS & CO NY..... 05/20/2010 Various....................................... .......10,600.000 ............491,247 ............626,772 ..............491,247 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .......135,524 .......135,524 .........1,890 .............0
184496 10 7 CLEAN HARBORS INC COM................................ ... 08/19/2010 WILLIAMS CAPITAL GROUP LP 11/17/2010 Rosenblatt Securities LLC........... ............590.000 ..............36,538 ..............41,519 ................36,538 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........4,981 ...........4,981 ................0 .............0

191098 10 2 COCA-COLA BOTTLING CO C............................. ... 01/19/2010
BNYBROKERAGELLC
NEWYORK 02/05/2010 INSTINET CORPORATION........ ............300.000 ..............15,301 ..............14,657 ................15,301 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(645) .............(645) ..............75 .............0

191219 10 4 COCA-COLA ENTERPRISES................................ ... 09/17/2010 Various....................................... 10/04/2010 Taxable Exchange...................... ............537.000 ..............15,037 ..............22,447 ................15,037 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........7,409 ...........7,409 ..............33 .............0

19238U 10 7 COGDELL SPENCER INC REI............................. ... 04/30/2010
CANTOR FITZGERALD & CO
INC 06/02/2010 Various....................................... .........1,500.000 ..............11,776 ..............10,002 ................11,776 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(1,773) ..........(1,773) ................0 .............0

19421W 10 0 COLLECTIVE BRANDS INC C.............................. ... 02/05/2010 Various....................................... 09/14/2010 Jones Trading Instl SV CS LLC... .........2,700.000 ..............56,145 ..............41,340 ................56,145 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(14,804) ........(14,804) ................0 .............0
199333 10 5 COLUMBUS MCKINNON CORP/.......................... ... 02/05/2010 INSTINET CORPORATION........ 06/01/2010 Various....................................... ............900.000 ..............11,613 ..............14,286 ................11,613 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........2,674 ...........2,674 ................0 .............0

200340 10 7 COMERICA INC.................................................... ... 03/09/2010
BEAR STEARNS SECURITIES
CORP 04/21/2010 GOLDMAN SACHS & CO NY..... .........6,900.000 ............241,500 ............299,955 ..............241,500 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........58,455 .........58,455 ............345 .............0

203372 10 7 COMMSCOPE INC COM...................................... ... 08/02/2010 Various....................................... 12/07/2010 Various....................................... .......18,300.000 ............442,907 ............562,414 ..............442,907 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .......119,507 .......119,507 ................0 .............0
203668 10 8 COMMUNITY HEALTH SYSTEM.......................... ... 05/28/2010 Various....................................... 08/26/2010 Various....................................... .........3,900.000 ............152,463 ............123,584 ..............152,463 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(28,880) ........(28,880) ................0 .............0

205826 20 9 COMTECH TELECOMMUNICATI......................... ... 03/24/2010 Various....................................... 07/15/2010
KNIGHT SECURITIES
BROADCORT CA .........1,000.000 ..............31,836 ..............31,179 ................31,836 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(657) .............(657) ................0 .............0
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208242 11 5 CONN'S INC RIGHTS........................................... ... 11/10/2010 Tax Free Exchange.................... 11/16/2010 LYNCH JONES & RYAN INC..... ............600.000 .......................0 ...................285 .........................0 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..............285 ..............285 ................0 .............0

20825C 10 4 CONOCOPHILLIPS............................................... ... 02/25/2010
CREDIT SUISSE FIRST
BOSTON COR 11/19/2010 Various....................................... .......26,570.000 .........1,281,158 .........1,613,318 ...........1,281,158 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .......332,161 .......332,161 .......43,346 .............0

208990 11 9 CONN'S INC RIGHTS........................................... ... 11/01/2010 MELLON BANK NA.................... 11/10/2010 Tax Free Exchange.................... ............600.000 .......................0 .......................0 .........................0 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0
21036P 10 8 CONSTELLATION BRANDS IN............................. ... 02/18/2010 PULSE TRADING LLC............... 04/22/2010 Various....................................... .......15,700.000 ............244,981 ............277,845 ..............244,981 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........32,863 .........32,863 ................0 .............0

210795 30 8 CONTINENTAL AIRLINES CO.............................. ... 02/11/2010
BNYBROKERAGELLC
NEWYORK 05/17/2010 DIRECT...................................... .........5,800.000 ............109,188 ............120,419 ..............109,188 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........11,231 .........11,231 ................0 .............0

216648 40 2 COOPER COS INC COM...................................... ... 01/06/2010 STEPHENS INC......................... 08/30/2010 Various....................................... .......16,300.000 ............624,947 ............640,396 ..............624,947 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........15,449 .........15,449 ............813 .............0

218868 10 7 CORINTHIAN COLLEGES INC............................. ... 07/06/2010 Various....................................... 09/10/2010
CANTOR FITZGERALD & CO
INC .........3,800.000 ..............64,442 ..............20,625 ................64,442 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(43,817) ........(43,817) ................0 .............0

222795 10 6 COUSINS PROPERTIES INC............................... ... 07/29/2010 Various....................................... 11/10/2010 Various....................................... .........3,705.000 ..............23,427 ..............28,960 ................23,427 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........5,534 ...........5,534 ............665 .............0

225223 30 4 CRAY INC COM.................................................... ... 04/21/2010
BRAODCOURT CAPITAL
CORP/ SUB O 05/28/2010

ROBERTS & RYAN
INVESTMENTS INC ............810.000 ................5,596 ................3,873 ..................5,596 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(1,723) ..........(1,723) ................0 .............0

231561 10 1 CURTISS-WRIGHT CORP COM........................... ... 02/18/2010 PULSE TRADING LLC............... 06/09/2010
MONTROSE SECURITIES
EQUITIES .........1,900.000 ..............58,939 ..............58,019 ................58,939 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(921) .............(921) ............152 .............0

237194 10 5 DARDEN RESTAURANTS.................................... ... 09/30/2010 MORGANSTANLEY&COINC NY 10/01/2010 Hmk Found Health High Five...... ............178.000 ................7,617 ................7,615 ..................7,617 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .................(2) .................(2) ................0 .............0

242370 10 4 DEAN FOODS CO................................................. ... 05/13/2010 INSTINET CORPORATION........ 06/10/2010
BRAODCOURT CAPITAL
CORP/ SUB O .........1,590.000 ..............15,634 ..............16,981 ................15,634 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,347 ...........1,347 ................0 .............0

247361 70 2 DELTA AIR LINES INC COM................................ ... 10/19/2010 Various....................................... 11/17/2010 Various....................................... .......29,160.000 ............329,836 ............392,778 ..............329,836 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........62,942 .........62,942 ................0 .............0

251591 10 3 DEVELOPERS DIVERSIFIED............................... ... 07/21/2010 GOLDMAN SACHS & CO NY..... 08/20/2010
NATIONALFINLSVCSCORP
NEWY .........8,300.000 ..............84,304 ..............84,956 ................84,304 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..............652 ..............652 ................0 .............0

254709 10 8 DISCOVER FINANCIAL SERV.............................. ... 04/06/2010 OIEN SECURITIES INC............. 05/10/2010 Various....................................... ............530.000 ................8,157 ................8,100 ..................8,157 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...............(57) ...............(57) ................0 .............0

25470F 10 4 DISCOVERY COMMUNICATION.......................... ... 02/26/2010 GOLDMAN SACHS & CO NY..... 03/05/2010
INVESTMENT TECHNOLOGY
GROUPS N ............648.000 ..............20,175 ..............20,438 ................20,175 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..............263 ..............263 ................0 .............0

25470M 10 9 DISH NETWORK CORP COM C........................... ... 02/11/2010
BNYBROKERAGELLC
NEWYORK 04/30/2010 Various....................................... .........3,820.000 ..............69,418 ..............84,897 ................69,418 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........15,480 .........15,480 ................0 .............0

257559 20 3 DOMTAR CORP COM.......................................... ... 01/12/2010 PULSE TRADING LLC............... 10/27/2010 UBS SECURITIES LLC.............. ..............70.000 ................3,787 ................5,295 ..................3,787 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,508 ...........1,508 ..............35 .............0

26138E 10 9 DR PEPPER SNAPPLE GROUP........................... ... 02/11/2010
BNYBROKERAGELLC
NEWYORK 11/02/2010 Rosenblatt Securities LLC........... .......10,700.000 ............289,330 ............394,684 ..............289,330 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .......105,354 .......105,354 .........6,955 .............0

263534 10 9 DUPONT E I DE NEMOURS &.............................. ... 02/18/2010 PULSE TRADING LLC............... 07/29/2010 JACKSON SECURITIES INC..... ............250.000 ................8,399 ..............10,199 ..................8,399 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,800 ...........1,800 ............103 .............0
264411 50 5 DUKE REALTY CORP COM................................. ... 10/01/2010 Various....................................... 11/17/2010 SCOTT STRINGFELLOW INC... .........9,940.000 ............105,677 ............113,770 ..............105,677 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........8,093 ...........8,093 .........3,036 .............0
269246 10 4 E*TRADE FINANCIAL CORP................................ ... 03/19/2010 Various....................................... 06/02/2010 Tax Free Exchange.................... .........1,329.000 ..............20,743 ..............20,743 ................20,743 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0

269246 10 4 E*TRADE FINANCIAL CORP................................ ... 03/19/2010 Various....................................... 06/02/2010
WHALEN BELIVEAU & ASSOC
INC .......11,960.000 .......................0 .......................0 .........................0 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0

269246 40 1 E*TRADE FINANCIAL CORP................................ ... 06/02/2010 Tax Free Exchange.................... 12/17/2010 Various....................................... ............180.000 ................3,194 ................2,773 ..................3,194 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(421) .............(421) ................0 .............0

26928A 20 0 EV3 INC COM....................................................... ... 02/18/2010 PULSE TRADING LLC............... 02/25/2010
CREDIT SUISSE FIRST
BOSTON COR .........3,100.000 ..............45,527 ..............42,769 ................45,527 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(2,758) ..........(2,758) ................0 .............0

277461 10 9 EASTMAN KODAK CO.......................................... ... 07/26/2010 OIEN SECURITIES INC............. 08/26/2010 PULSE TRADING LLC............... .........1,980.000 ................9,505 ................7,308 ..................9,505 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(2,197) ..........(2,197) ................0 .............0
28336L 10 9 EL PASO CORP.................................................... ... 02/18/2010 PULSE TRADING LLC............... 09/27/2010 Various....................................... .......29,200.000 ............302,810 ............356,548 ..............302,810 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........53,738 .........53,738 ............876 .............0
292554 10 2 ENCORE CAPITAL GROUP IN............................. ... 09/30/2010 PULSE TRADING LLC............... 10/25/2010 Cowen & Co LLC NY.................. ............700.000 ..............12,604 ..............13,664 ................12,604 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,059 ...........1,059 ................0 .............0
29266R 10 8 ENERGIZER HOLDINGS INC............................... ... 12/16/2010 KING CL & ASSOCIATES.......... 12/21/2010 LYNCH JONES & RYAN INC..... ............100.000 ................7,195 ................7,445 ..................7,195 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..............250 ..............250 ................0 .............0
294429 10 5 EQUIFAX INC....................................................... ... 02/04/2010 Various....................................... 12/01/2010 Various....................................... .......16,100.000 ............514,550 ............576,513 ..............514,550 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........61,963 .........61,963 .........1,820 .............0
297425 10 0 ESTERLINE TECHNOLOGIES.............................. ... 01/27/2010 Various....................................... 05/21/2010 Various....................................... .........1,300.000 ..............49,307 ..............67,045 ................49,307 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........17,738 .........17,738 ................0 .............0
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298736 10 9 EURONET WORLDWIDE INC C........................... ... 02/11/2010
BNYBROKERAGELLC
NEWYORK 04/26/2010 PULSE TRADING LLC............... .........2,100.000 ..............40,126 ..............44,053 ................40,126 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........3,927 ...........3,927 ................0 .............0

302051 20 6 EXIDE TECHNOLOGIES COM.............................. ... 02/11/2010
BNYBROKERAGELLC
NEWYORK 11/02/2010

CANTOR FITZGERALD & CO
INC .........2,300.000 ..............12,251 ..............13,514 ................12,251 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,263 ...........1,263 ................0 .............0

302182 10 0 EXPRESS SCRIPTS INC...................................... ... 07/07/2010 Various....................................... 08/06/2010 Various....................................... .........3,250.000 ............154,115 ............149,634 ..............154,115 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(4,482) ..........(4,482) ................0 .............0
302182 10 0 EXPRESS SCRIPTS INC...................................... ... 06/08/2010 Stock Split.................................. 12/17/2010 Various....................................... ..............90.000 .......................0 .......................0 .........................0 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0
302182 10 0 EXPRESS SCRIPTS INC...................................... ... 06/08/2010 Stock Split.................................. 10/01/2010 Hmk Found Health High Five...... .........3,864.000 .......................0 .......................0 .........................0 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0
30218U 30 6 EXPRESSJET HOLDINGS INC............................. ... 02/05/2010 INSTINET CORPORATION........ 04/21/2010 PULSE TRADING LLC............... ............800.000 ................2,999 ................3,106 ..................2,999 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..............107 ..............107 ................0 .............0

30241L 10 9 FEI CO COM......................................................... ... 01/27/2010
CREDIT SUISSE FIRST
BOSTON COR 02/25/2010

CREDIT SUISSE FIRST
BOSTON COR .........1,600.000 ..............33,765 ..............34,055 ................33,765 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..............289 ..............289 ................0 .............0

302491 30 3 F M C CORP......................................................... ... 07/02/2010 Various....................................... 12/29/2010 Various....................................... .........3,200.000 ............195,714 ............255,548 ..............195,714 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........59,833 .........59,833 ............713 .............0
307000 10 9 FAMILY DOLLAR STORES IN.............................. ... 06/18/2010 Cowen & Co LLC NY.................. 09/02/2010 Various....................................... .........5,380.000 ............212,424 ............233,697 ..............212,424 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........21,273 .........21,273 ................0 .............0
31428X 10 6 FEDEX CORP COM.............................................. ... 02/18/2010 PULSE TRADING LLC............... 07/02/2010 Jones Trading Instl SV CS LLC... ............130.000 ..............10,409 ................9,283 ................10,409 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(1,126) ..........(1,126) ..............30 .............0

31620M 10 6 FIDELITY NATIONAL INFOR................................ ... 01/19/2010
BNYBROKERAGELLC
NEWYORK 05/21/2010 Various....................................... .......10,200.000 ............248,011 ............264,822 ..............248,011 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........16,811 .........16,811 ............510 .............0

316773 10 0 FIFTH THIRD BANCORP...................................... ... 01/06/2010 JEFFERIES&COINC NEWYORK 08/10/2010 Various....................................... .......66,300.000 ............697,980 ............812,222 ..............697,980 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .......114,242 .......114,242 ............168 .............0
320517 10 5 FIRST HORIZON NATL CORP.............................. ... 06/16/2010 Various....................................... 09/02/2010 Various....................................... .......18,900.000 ............242,952 ............206,903 ..............242,952 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(36,048) ........(36,048) ................0 .............0
320517 10 5 FIRST HORIZON NATL CORP.............................. ... 12/08/2010 Stock Dividend............................ 12/17/2010 Various....................................... .........1,126.000 .......................0 .......................0 .........................0 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0
345370 86 0 FORD MOTOR CO................................................ ... 04/15/2010 Various....................................... 06/09/2010 Various....................................... .......53,229.000 ............703,402 ............635,196 ..............703,402 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(68,206) ........(68,206) ................0 .............0

35671D 85 7 FREEPORT MCMORAN COPPER........................ ... 01/27/2010
CREDIT SUISSE FIRST
BOSTON COR 04/29/2010 Various....................................... .......11,700.000 ............822,082 ............921,997 ..............822,082 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........99,915 .........99,915 .........1,755 .............0

360271 10 0 FULTON FINANCIAL CORP C.............................. ... 05/11/2010 Various....................................... 06/01/2010
SUNTRUST CAPITAL
MARKETS INC .........5,500.000 ..............56,960 ..............54,571 ................56,960 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(2,390) ..........(2,390) ................0 .............0

365558 10 5 GARDNER DENVER INC...................................... ... 03/15/2010 Various....................................... 06/08/2010 Various....................................... .........2,193.000 ..............98,235 ..............97,384 ................98,235 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(851) .............(851) ............196 .............0
369604 10 3 GENERAL ELECTRIC CO COM............................ ... 07/23/2010 Various....................................... 11/11/2010 Various....................................... .......49,889.000 ............881,983 ............822,542 ..............881,983 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(59,442) ........(59,442) .......11,530 .............0

370334 10 4 GENERAL MILLS INC........................................... ... 02/11/2010
BNYBROKERAGELLC
NEWYORK 06/02/2010 Various....................................... .........1,000.000 ..............69,209 ..............70,736 ................69,209 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,527 ...........1,527 ............490 .............0

370334 10 4 GENERAL MILLS INC........................................... ... 06/09/2010 Stock Split.................................. 12/17/2010 Various....................................... ............247.000 .......................0 .......................0 .........................0 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ..............75 .............0

370853 10 3 GENERAL STEEL HOLDINGS.............................. ... 01/19/2010
BNYBROKERAGELLC
NEWYORK 08/26/2010 Various....................................... ............500.000 ................2,392 ................1,607 ..................2,392 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(785) .............(785) ................0 .............0

37250W 10 8 GEOEYE INC COM............................................... ... 01/12/2010 Various....................................... 10/25/2010 Various....................................... ............560.000 ..............15,693 ..............24,695 ................15,693 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........9,002 ...........9,002 ................0 .............0

373200 30 2 GEORGIA GULF CORP COM............................... ... 01/27/2010
CREDIT SUISSE FIRST
BOSTON COR 03/15/2010 Jones Trading Instl SV CS LLC... .........1,200.000 ..............18,937 ..............20,122 ................18,937 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,184 ...........1,184 ................0 .............0

38141G 10 4 GOLDMAN SACHS GROUP INC.......................... ... 03/04/2010
STATE STREET BROKERAGE
SERVICE 04/26/2010 Various....................................... .........4,171.000 ............679,257 ............738,782 ..............679,257 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........59,525 .........59,525 ................0 .............0

38259P 50 8 GOOGLE INC COM CL  A..................................... ... 01/19/2010
BNYBROKERAGELLC
NEWYORK 03/11/2010 PULSE TRADING LLC............... ............200.000 ............116,878 ............116,210 ..............116,878 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(668) .............(668) ................0 .............0

391523 10 7 GREAT WOLD RESORTS INC............................. ... 04/20/2010 Jones Trading Instl SV CS LLC... 07/06/2010
ROBERTS & RYAN
INVESTMENTS INC .........1,550.000 ................5,053 ................2,984 ..................5,053 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(2,068) ..........(2,068) ................0 .............0

393222 10 4 GREEN PLAINS RENEWABLE............................. ... 05/28/2010 Various....................................... 08/12/2010 Various....................................... .........1,100.000 ..............13,622 ..............12,767 ................13,622 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(854) .............(854) ................0 .............0
41043F 20 8 HANGER ORTHOPEDIC GROUP......................... ... 05/14/2010 Various....................................... 06/23/2010 Various....................................... .........1,030.000 ..............19,046 ..............17,683 ................19,046 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(1,363) ..........(1,363) ................0 .............0
413086 10 9 HARMAN INTL INDS INC...................................... ... 02/05/2010 INSTINET CORPORATION........ 08/12/2010 PULSE TRADING LLC............... .........1,000.000 ..............34,684 ..............29,671 ................34,684 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(5,012) ..........(5,012) ................0 .............0
41754V 10 3 HARVEST NATURAL RESOURC.......................... ... 01/27/2010 Various....................................... 04/01/2010 Cowen & Co LLC NY.................. .........1,700.000 ................8,558 ..............12,847 ..................8,558 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........4,290 ...........4,290 ................0 .............0
418056 10 7 HASBRO............................................................... ... 05/14/2010 Various....................................... 08/05/2010 Various....................................... .......15,710.000 ............595,276 ............659,665 ..............595,276 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........64,389 .........64,389 .........1,827 .............0
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41902R 10 3 HATTERAS FINANCIAL CORP............................. ... 08/06/2010 Various....................................... 10/22/2010 JACKSON SECURITIES INC..... .........1,320.000 ..............38,345 ..............39,131 ................38,345 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..............786 ..............786 .........1,452 .............0

421933 10 2 HEALTH MANAGEMENT ASSOC......................... ... 02/11/2010
BNYBROKERAGELLC
NEWYORK 05/10/2010 Various....................................... .......10,400.000 ..............71,765 ..............94,706 ................71,765 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........22,941 .........22,941 ................0 .............0

422806 10 9 HEICO CORP COM............................................... ... 04/27/2010 Stock Split.................................. 12/10/2010 Various....................................... ............180.000 .......................0 .......................0 .........................0 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ..............11 .............0

423074 10 3 HEINZ H J CO....................................................... ... 03/30/2010 Jones Trading Instl SV CS LLC... 05/14/2010
NATIONALFINLSVCSCORP
NEWY ............900.000 ..............41,175 ..............41,506 ................41,175 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..............331 ..............331 ................0 .............0

423452 10 1 HELMERICH &  PAYNE........................................ ... 02/26/2010
CREDIT SUISSE FIRST
BOSTON COR 03/05/2010

INVESTMENT TECHNOLOGY
GROUPS N ............249.000 ..............10,089 ..............10,017 ................10,089 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...............(72) ...............(72) ................0 .............0

427398 10 2 HERLEY INDUSTRIES INC C............................... ... 02/05/2010 INSTINET CORPORATION........ 03/23/2010 Jones Trading Instl SV CS LLC... ............700.000 ................8,394 ..............10,570 ..................8,394 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........2,176 ...........2,176 ................0 .............0
427825 10 4 HERSHA HOSPITALITY TRUS............................. ... 05/04/2010 DIRECT...................................... 06/08/2010 Various....................................... .........2,960.000 ..............17,013 ..............13,212 ................17,013 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(3,801) ..........(3,801) ................0 .............0
42805T 10 5 HERTZ GLOBAL HOLDINGS I.............................. ... 04/21/2010 Various....................................... 05/12/2010 Various....................................... .......44,800.000 ............477,968 ............580,663 ..............477,968 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .......102,695 .......102,695 ................0 .............0

436440 10 1 HOLOGIC INC COM.............................................. ... 03/10/2010
SUNTRUST CAPITAL
MARKETS INC 05/03/2010 THEMIS TRADING LLC.............. .......10,800.000 ............189,527 ............194,948 ..............189,527 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........5,421 ...........5,421 ................0 .............0

437076 10 2 HOME DEPOT INC............................................... ... 03/24/2010 LYNCH JONES & RYAN INC..... 05/17/2010 Various....................................... ............700.000 ..............22,636 ..............24,640 ................22,636 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........2,004 ...........2,004 ................0 .............0
440452 10 0 HORMEL GEO...................................................... ... 04/19/2010 Various....................................... 08/13/2010 WILLIAMS CAPITAL GROUP LP .........1,090.000 ..............45,594 ..............47,451 ................45,594 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,857 ...........1,857 ............229 .............0
448579 10 2 HYATT HOTELS CORP COM C............................ ... 03/05/2010 Various....................................... 05/26/2010 Various....................................... .......19,600.000 ............613,382 ............770,786 ..............613,382 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .......157,404 .......157,404 ................0 .............0
44919P 50 8 IAC/INTERACTIVECORP COM............................. ... 03/25/2010 THEMIS TRADING LLC.............. 07/28/2010 INSTINET CORPORATION........ .........3,800.000 ..............89,317 ..............93,312 ................89,317 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........3,994 ...........3,994 ................0 .............0

450911 10 2 ITT INDUSTRIES.................................................. ... 06/07/2010
NATIONALFINLSVCSCORP
NEWY 07/28/2010

NATIONALFINLSVCSCORP
NEWY .........1,170.000 ..............52,757 ..............58,361 ................52,757 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........5,604 ...........5,604 ................0 .............0

451055 10 7 ICONIX BRAND GROUP INC................................ ... 06/24/2010 Labranche Fin Srvc LLC NY....... 07/23/2010 WEEDEN & CO.......................... .........3,000.000 ..............44,676 ..............49,936 ................44,676 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........5,260 ...........5,260 ................0 .............0

45167R 10 4 IDEX CORP........................................................... ... 05/04/2010
FIDELITY CAPITAL MARKETS
DIV O 07/20/2010 Various....................................... ............450.000 ..............14,866 ..............13,776 ................14,866 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(1,091) ..........(1,091) ..............68 .............0

45256B 10 1 IMPAX LABORATORIES INC................................ ... 07/14/2010 Various....................................... 08/12/2010 Various....................................... .........2,600.000 ..............48,219 ..............41,420 ................48,219 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(6,799) ..........(6,799) ................0 .............0

45769N 10 5 INNOVATIVE SOLUTIONS &................................ ... 01/19/2010
BNYBROKERAGELLC
NEWYORK 02/05/2010 INSTINET CORPORATION........ ............800.000 ................3,542 ................3,173 ..................3,542 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(369) .............(369) ................0 .............0

458118 10 6 INTEGRATED DEVICE TECHN............................ ... 02/18/2010 PULSE TRADING LLC............... 05/10/2010 Various....................................... .........3,350.000 ..............19,176 ..............20,106 ................19,176 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..............931 ..............931 ................0 .............0

45812P 10 7 INTEGRATED SILICON SOLU.............................. ... 03/19/2010 INSTINET CORPORATION........ 04/30/2010
DIVINE CAPITAL MARKETS
LLC - E .........1,200.000 ................8,947 ..............15,134 ..................8,947 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........6,186 ...........6,186 ................0 .............0

458140 10 0 INTEL CORP COM................................................ ... 04/16/2010 Various....................................... 10/07/2010 Various....................................... .........7,200.000 ............160,308 ............140,762 ..............160,308 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(19,546) ........(19,546) .........2,118 .............0

458665 10 6 INTERFACE INC COM CL A................................. ... 02/11/2010
BNYBROKERAGELLC
NEWYORK 06/23/2010

FIDELITY CAPITAL MARKETS
DIV O .........2,100.000 ..............15,773 ..............25,248 ................15,773 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........9,475 ...........9,475 ..............26 .............0

45885A 30 0 INTERNAP NETWORK SERVIC........................... ... 05/20/2010 Various....................................... 08/10/2010 Cowen & Co LLC NY.................. .........2,020.000 ..............10,356 ................9,366 ................10,356 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(990) .............(990) ................0 .............0
459506 10 1 INTL FLAV & FRAG............................................... ... 08/20/2010 Various....................................... 12/17/2010 Various....................................... .......25,830.000 .........1,077,696 .........1,291,202 ...........1,077,696 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .......213,506 .......213,506 .......12,193 .............0
460927 10 6 INTERVEST BANCSHARES CO........................... ... 03/25/2010 Various....................................... 04/15/2010 INSTINET CORPORATION........ ............500.000 ................2,004 ................2,447 ..................2,004 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..............443 ..............443 ................0 .............0

460981 30 1 INTERSECTIONS INC COM................................. ... 03/24/2010 Jones Trading Instl SV CS LLC... 05/04/2010
INVESTMENT TECHNOLOGY
GROUPS N ............900.000 ................3,969 ................4,251 ..................3,969 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..............282 ..............282 ................0 .............0

46122E 10 5 INVENTIV HEALTH INC COM............................... ... 02/05/2010 INSTINET CORPORATION........ 05/11/2010
NATIONALFINLSVCSCORP
NEWY .........1,400.000 ..............19,759 ..............35,241 ................19,759 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........15,482 .........15,482 ................0 .............0

466313 10 3 JABIL CIRCUIT INC.............................................. ... 02/05/2010 INSTINET CORPORATION........ 03/26/2010 Various....................................... .........7,800.000 ............111,528 ............129,088 ..............111,528 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........17,561 .........17,561 ............546 .............0

470355 20 7 JAMES RIVER COAL CO COM............................. ... 09/09/2010
KNIGHT SECURITIES
BROADCORT CA 11/11/2010 THEMIS TRADING LLC.............. .........1,300.000 ..............21,602 ..............24,590 ................21,602 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........2,989 ...........2,989 ................0 .............0

477839 10 4 JOHN BEAN TECHNOLOGIES............................. ... 05/04/2010 Various....................................... 06/02/2010 Various....................................... ............660.000 ..............12,039 ..............11,096 ................12,039 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(943) .............(943) ..............46 .............0
48020Q 10 7 JONES LANG LASALLE INC................................. ... 04/28/2010 Various....................................... 08/13/2010 Various....................................... .........6,000.000 ............481,680 ............453,567 ..............481,680 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(28,113) ........(28,113) ............600 .............0
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48203R 10 4 JUNIPER NETWORKS INC................................... ... 01/19/2010
BNYBROKERAGELLC
NEWYORK 05/27/2010 Various....................................... ............400.000 ..............10,707 ..............10,649 ................10,707 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...............(58) ...............(58) ................0 .............0

483007 70 4 KAISER ALUMINUM CORP CO............................ ... 02/25/2010 Various....................................... 03/19/2010 Labranche Fin Srvc LLC NY....... ............700.000 ..............28,043 ..............25,985 ................28,043 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(2,058) ..........(2,058) ............144 .............0
485170 30 2 KANSAS CITY SOUTHERN.................................. ... 07/14/2010 SK INTERNATIONAL................. 10/08/2010 Various....................................... ............410.000 ..............14,835 ..............16,023 ................14,835 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,188 ...........1,188 ................0 .............0
488360 10 8 KEMET CORP....................................................... ... 10/15/2010 Various....................................... 11/08/2010 Tax Free Exchange.................... .........1,077.000 ................9,967 ................9,967 ..................9,967 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0

488360 10 8 KEMET CORP....................................................... ... 10/15/2010 Various....................................... 11/08/2010
WHALEN BELIVEAU & ASSOC
INC .........2,153.000 .......................0 .......................0 .........................0 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0

488360 20 7 KEMET CORP COM.............................................. ... 11/08/2010 Tax Free Exchange.................... 11/22/2010 DIRECT...................................... ................1.000 .......................6 .....................10 .........................6 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................4 ..................4 ................0 .............0
493267 10 8 KEYCORP............................................................. ... 06/29/2010 Various....................................... 09/24/2010 Various....................................... .....112,400.000 ............937,076 ............904,251 ..............937,076 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(32,825) ........(32,825) .........1,697 .............0

49460W 20 8 KINETIC CONCEPTS INC CO.............................. ... 03/01/2010
CANTOR FITZGERALD & CO
INC 03/18/2010 JEFFERIES&COINC NEWYORK ............150.000 ................6,372 ................7,461 ..................6,372 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,089 ...........1,089 ................0 .............0

50077B 20 7 KRATOS DEFENSE & SECURI............................. ... 04/29/2010 WILLIAMS CAPITAL GROUP LP 06/15/2010 Labranche Fin Srvc LLC NY....... ............350.000 ................5,067 ................4,128 ..................5,067 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(939) .............(939) ................0 .............0
502161 10 2 LSI LOGIC CORP.................................................. ... 01/06/2010 BAYPOINT TRADING LLC......... 06/08/2010 Various....................................... .......15,400.000 ..............93,390 ..............75,676 ................93,390 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(17,715) ........(17,715) ................0 .............0
505447 10 2 LABRANCHE & CO INC COM............................... ... 05/18/2010 Various....................................... 06/08/2010 JACKSON SECURITIES INC..... .........2,100.000 ..............10,195 ................8,583 ................10,195 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(1,612) ..........(1,612) ................0 .............0
512807 10 8 LAM RESEARCH CORP....................................... ... 02/25/2010 Various....................................... 10/18/2010 Various....................................... .........5,300.000 ............176,160 ............223,642 ..............176,160 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........47,481 .........47,481 ................0 .............0
521865 20 4 LEAR CORP COM................................................. ... 06/17/2010 Various....................................... 09/29/2010 Various....................................... .......13,500.000 ............974,120 .........1,045,010 ..............974,120 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........70,890 .........70,890 ................0 .............0

52186N 10 6 LEAPFROG ENTERPRISES IN............................. ... 04/16/2010
DIVINE CAPITAL MARKETS
LLC - E 08/09/2010 Various....................................... .........1,560.000 ..............10,249 ................7,794 ................10,249 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(2,456) ..........(2,456) ................0 .............0

524660 10 7 LEGGETT & PLATT INC COM.............................. ... 02/11/2010
BNYBROKERAGELLC
NEWYORK 07/22/2010

DIVINE CAPITAL MARKETS
LLC - E .........6,600.000 ............137,764 ............139,576 ..............137,764 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,812 ...........1,812 .........3,432 .............0

524901 10 5 LEGG MASON INC............................................... ... 02/11/2010
BNYBROKERAGELLC
NEWYORK 03/26/2010 Various....................................... .........6,700.000 ............173,520 ............199,118 ..............173,520 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........25,598 .........25,598 ............201 .............0

529898 10 8 LIBBEY INC COM................................................. ... 04/27/2010 Various....................................... 05/26/2010
INVESTMENT TECHNOLOGY
GROUPS N ............700.000 ................9,155 ................9,216 ..................9,155 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ................61 ................61 ................0 .............0

532457 10 8 ELI LILLY & CO..................................................... ... 01/19/2010
BNYBROKERAGELLC
NEWYORK 04/29/2010 WEEDEN & CO.......................... ............100.000 ................3,730 ................3,510 ..................3,730 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(220) .............(220) ..............49 .............0

538146 10 1 LIVEPERSON INC COM....................................... ... 02/05/2010 INSTINET CORPORATION........ 02/25/2010
CREDIT SUISSE FIRST
BOSTON COR .........1,900.000 ..............11,100 ..............13,067 ................11,100 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,967 ...........1,967 ................0 .............0

543881 10 6 LORAL SPACE & COMMUNICA........................... ... 02/18/2010 Various....................................... 03/26/2010 Various....................................... ............500.000 ..............14,743 ..............17,356 ................14,743 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........2,613 ...........2,613 ................0 .............0

549282 10 1 LUBYS CAFET COM............................................. ... 03/24/2010
CANTOR FITZGERALD & CO
INC 04/20/2010

CREDIT SUISSE FIRST
BOSTON COR .........1,200.000 ................4,418 ................4,678 ..................4,418 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..............260 ..............260 ................0 .............0

559079 20 7 MAGELLAN HEALTH SERVICE............................ ... 04/26/2010 Various....................................... 06/08/2010 Various....................................... .........1,500.000 ..............62,931 ..............60,552 ................62,931 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(2,379) ..........(2,379) ................0 .............0
563571 10 8 MANITOWOC COMPANY INC.............................. ... 02/18/2010 PULSE TRADING LLC............... 05/03/2010 WEEDEN & CO.......................... .........3,230.000 ..............39,881 ..............48,230 ................39,881 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........8,349 ...........8,349 ................0 .............0
56624R 10 8 MARCHEX INC COM CL B................................... ... 03/30/2010 INSTINET CORPORATION........ 04/06/2010 Jones Trading Instl SV CS LLC... .........1,100.000 ................5,697 ................5,645 ..................5,697 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...............(53) ...............(53) ................0 .............0

572901 10 6 MARTEK BIOSCIENCES CORP........................... ... 02/25/2010
CREDIT SUISSE FIRST
BOSTON COR 07/13/2010 PULSE TRADING LLC............... .........1,400.000 ..............27,973 ..............30,659 ................27,973 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........2,687 ...........2,687 ................0 .............0

574599 10 6 MASCO CORP...................................................... ... 02/25/2010
CREDIT SUISSE FIRST
BOSTON COR 08/17/2010

INVESTMENT TECHNOLOGY
GROUPS N .........9,900.000 ............130,040 ............104,420 ..............130,040 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(25,621) ........(25,621) .........1,485 .............0

576206 10 6 MASSEY ENERGY CO COM................................ ... 02/05/2010 INSTINET CORPORATION........ 05/27/2010 DIRECT...................................... .........3,600.000 ............139,365 ............116,834 ..............139,365 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(22,531) ........(22,531) ............216 .............0
579780 20 6 MCCORMICK & CO INC COM.............................. ... 01/26/2010 Various....................................... 08/27/2010 Various....................................... .........5,500.000 ............203,955 ............218,780 ..............203,955 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........14,825 .........14,825 .........2,860 .............0

580037 10 9 MCDERMOTT INTL.............................................. ... 01/19/2010
BNYBROKERAGELLC
NEWYORK 02/18/2010 PULSE TRADING LLC............... .........9,900.000 ............245,904 ............238,666 ..............245,904 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(7,238) ..........(7,238) ................0 .............0

580135 10 1 MCDONALDS CORP............................................ ... 09/13/2010 WILLIAMS CAPITAL GROUP LP 10/21/2010
INVESTMENT TECHNOLOGY
GROUPS N .........6,050.000 ............449,463 ............474,709 ..............449,463 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........25,246 .........25,246 ................0 .............0
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584404 10 7 MEDIA GENERAL INC COM................................. ... 03/31/2010 Jones Trading Instl SV CS LLC... 11/04/2010 Various....................................... .........1,100.000 ................9,130 ................6,183 ..................9,130 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(2,947) ..........(2,947) ................0 .............0

58446K 10 5 MEDIACOM COMMUNICATIONS......................... ... 01/27/2010
CREDIT SUISSE FIRST
BOSTON COR 03/08/2010 DIRECT...................................... .........2,000.000 ................8,131 ..............10,824 ..................8,131 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........2,692 ...........2,692 ................0 .............0

585055 10 6 MEDTRONIC INC COM........................................ ... 04/14/2010
CANTOR FITZGERALD & CO
INC 05/27/2010 Various....................................... .......21,090.000 ............950,713 ............847,125 ..............950,713 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ......(103,588) ......(103,588) ................0 .............0

59156R 10 8 METLIFE INC........................................................ ... 02/03/2010
INVESTMENT TECHNOLOGY
GROUPS N 12/17/2010 Various....................................... .........1,833.000 ..............64,340 ..............71,708 ................64,340 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........7,368 ...........7,368 ..............57 .............0

594918 10 4 MICROSOFT CORP.............................................. ... 02/11/2010 Various....................................... 10/27/2010 Various....................................... .......33,277.000 ............929,169 ............839,715 ..............929,169 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(89,454) ........(89,454) .......12,978 .............0
595112 10 3 MICRON TECH..................................................... ... 07/26/2010 Various....................................... 10/14/2010 Various....................................... .......34,250.000 ............315,626 ............261,141 ..............315,626 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(54,484) ........(54,484) ................0 .............0
608190 10 4 MOHAWK INDUSTRIES INC C............................. ... 04/27/2010 Various....................................... 11/04/2010 Various....................................... .........5,200.000 ............300,835 ............279,907 ..............300,835 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(20,928) ........(20,928) ................0 .............0
611742 10 7 MONSTER WORLDWIDE INC.............................. ... 03/04/2010 Various....................................... 12/07/2010 Various....................................... .......37,500.000 ............610,922 ............755,842 ..............610,922 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .......144,920 .......144,920 ................0 .............0
617446 44 8 MORGAN STANLEY............................................. ... 09/24/2010 Various....................................... 11/10/2010 Various....................................... .......12,970.000 ............326,162 ............344,298 ..............326,162 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........18,136 .........18,136 ............649 .............0
626717 10 2 MURPHY OIL CORP............................................. ... 02/05/2010 INSTINET CORPORATION........ 06/23/2010 DIRECT...................................... .........7,900.000 ............394,664 ............438,448 ..............394,664 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........43,783 .........43,783 .........3,950 .............0
629377 50 8 NRG ENERGY INC COM...................................... ... 01/28/2010 Barclay's Capital LE NJ.............. 12/17/2010 Various....................................... ............743.000 ..............18,359 ..............15,955 ................18,359 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(2,404) ..........(2,404) ................0 .............0
631103 10 8 NASDAQ OMX GROUP........................................ ... 08/02/2010 Various....................................... 09/24/2010 Various....................................... .........5,580.000 ............111,216 ............111,424 ..............111,216 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..............208 ..............208 ................0 .............0
64031N 10 8 NELNET INC CL A COM....................................... ... 08/03/2010 Various....................................... 09/10/2010 Various....................................... ............700.000 ..............13,730 ..............16,123 ................13,730 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........2,393 ...........2,393 ..............49 .............0

650111 10 7 NY TIMES............................................................. ... 02/11/2010
BNYBROKERAGELLC
NEWYORK 06/11/2010 SCOTT STRINGFELLOW INC... .........4,400.000 ..............47,905 ..............40,111 ................47,905 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(7,794) ..........(7,794) ................0 .............0

65339F 10 1 NEXTERA ENERGY INC COM............................. ... 06/03/2010 Tax Free Exchange.................... 12/17/2010 GOLDMAN SACHS & CO NY..... ..............30.000 ...................546 ................1,550 .....................546 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,004 ...........1,004 ..............45 .............0
67018T 10 5 NU SKIN ENTERPRISES INC............................... ... 09/24/2010 Various....................................... 10/18/2010 Various....................................... .........7,600.000 ............202,446 ............242,510 ..............202,446 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........40,065 .........40,065 ................0 .............0
681904 10 8 OMNICARE INC.................................................... ... 10/15/2010 Various....................................... 10/27/2010 Various....................................... .......25,800.000 ............594,875 ............588,909 ..............594,875 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(5,966) ..........(5,966) ................0 .............0

682406 10 3 ONE LIBERTY PROPERTIES............................... ... 12/18/2009 MELLON BANK NA.................... 04/08/2010
INVESTMENT TECHNOLOGY
GROUPS N ................9.000 .....................94 ...................163 .......................94 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ................69 ................69 ................6 .............0

686091 10 9 O'REILLY AUTOMOTIVE INC............................... ... 09/17/2010 Various....................................... 12/30/2010 Tax Free Exchange.................... .........3,542.000 ............137,782 ............137,782 ..............137,782 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0

690027 20 6 OUTDOOR CHANNEL HLDGS I........................... ... 02/05/2010 Various....................................... 03/22/2010
NATIONALFINLSVCSCORP
NEWY ............800.000 ................4,294 ................5,343 ..................4,294 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,049 ...........1,049 ................0 .............0

690742 10 1 OWENS CORNING INC COM............................... ... 07/22/2010 Various....................................... 09/20/2010 Various....................................... .........2,870.000 ..............72,847 ..............70,242 ................72,847 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(2,605) ..........(2,605) ................0 .............0
693475 10 5 PNC BK CORP COM............................................. ... 09/29/2010 Various....................................... 11/09/2010 Various....................................... .......22,100.000 .........1,245,928 .........1,192,972 ...........1,245,928 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(52,956) ........(52,956) .........2,210 .............0

69351T 10 6 PPL CORP............................................................ ... 05/26/2010
RBCDAINRAUSCHERINC
MINNEAP 07/20/2010 Various....................................... .......13,190.000 ............330,364 ............331,606 ..............330,364 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,242 ...........1,242 .........4,617 .............0

695257 10 5 PACTIV CORP...................................................... ... 06/18/2010
CITIGROUP GLOBAL
MARKETS INC 11/17/2010 DIRECT...................................... ............336.000 ................9,931 ..............11,172 ..................9,931 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,241 ...........1,241 ................0 .............0

695459 10 7 PAETEC HOLDING CORPORAT.......................... ... 02/11/2010
BNYBROKERAGELLC
NEWYORK 02/25/2010

CREDIT SUISSE FIRST
BOSTON COR .........2,510.000 ................8,391 ................9,465 ..................8,391 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,074 ...........1,074 ................0 .............0

69840W 10 8 PANERA BREAD COMPANY CO.......................... ... 04/29/2010 JEFFERIES&COINC NEWYORK 06/18/2010 Various....................................... .........1,200.000 ..............94,754 ..............92,216 ................94,754 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(2,537) ..........(2,537) ................0 .............0
703481 10 1 PATTERSON-UTI ENERGY IN............................. ... 03/08/2010 Various....................................... 12/03/2010 Various....................................... .......18,800.000 ............287,434 ............341,195 ..............287,434 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........53,760 .........53,760 .........2,010 .............0
712704 10 5 PEOPLE'S UNITED FINANCI................................ ... 01/06/2010 LYNCH JONES & RYAN INC..... 06/03/2010 Various....................................... .........5,500.000 ..............92,858 ..............76,624 ................92,858 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(16,233) ........(16,233) .........1,691 .............0

713291 10 2 PEPCO HOLDINGS INC COM.............................. ... 02/03/2010
INVESTMENT TECHNOLOGY
GROUPS N 09/17/2010 MORGANSTANLEY&COINC NY ............275.000 ................4,542 ................4,985 ..................4,542 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..............443 ..............443 ............223 .............0

71714F 10 4 PHARMERICA CORP COM.................................. ... 06/16/2010 Various....................................... 09/14/2010 DIRECT...................................... .........1,400.000 ..............24,385 ..............12,646 ................24,385 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(11,739) ........(11,739) ................0 .............0

718592 10 8 PHILLIPS VAN HEUSEN COR.............................. ... 01/27/2010
CREDIT SUISSE FIRST
BOSTON COR 09/15/2010 Jones Trading Instl SV CS LLC... .........2,200.000 ..............88,285 ............124,889 ................88,285 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........36,604 .........36,604 ............248 .............0

723484 10 1 PINNACLE WEST CAPITAL.................................. ... 10/06/2010 Various....................................... 11/17/2010 Various....................................... .........5,930.000 ............223,914 ............223,679 ..............223,914 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(235) .............(235) .........2,693 .............0
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742718 10 9 PROCTER & GAMBLE CO COM........................... ... 06/07/2010 Various....................................... 07/26/2010 Various....................................... .........1,300.000 ..............79,237 ..............81,459 ................79,237 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........2,222 ...........2,222 ............241 .............0
74386T 10 5 PROVIDENT FINL SVCS COM............................. ... 02/18/2010 PULSE TRADING LLC............... 04/26/2010 Labranche Fin Srvc LLC NY....... .........2,500.000 ..............26,944 ..............33,924 ................26,944 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........6,980 ...........6,980 ................0 .............0

744320 10 2 PRUDENTIAL FINANCIAL IN................................ ... 03/04/2010
STATE STREET BROKERAGE
SERVICE 07/07/2010 PULSE TRADING LLC............... .........9,390.000 ............501,097 ............522,443 ..............501,097 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........21,346 .........21,346 ................0 .............0

745867 10 1 PULTE HOMES INC COM..................................... ... 10/14/2010 Various....................................... 11/18/2010 Various....................................... .......11,580.000 ..............96,407 ..............84,657 ................96,407 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(11,750) ........(11,750) ................0 .............0
74727D 10 8 QAD INC COM...................................................... ... 02/05/2010 INSTINET CORPORATION........ 06/08/2010 THEMIS TRADING LLC.............. ............400.000 ................2,058 ................1,899 ..................2,058 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(159) .............(159) ................0 .............0
74762E 10 2 QUANTA SERVICES INC COM............................ ... 11/18/2010 Various....................................... 12/20/2010 Various....................................... .......48,900.000 ............967,537 ............960,367 ..............967,537 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(7,170) ..........(7,170) ................0 .............0

754907 10 3 RAYONIER INC COM........................................... ... 03/02/2010 Various....................................... 08/05/2010
MERRILLLYNCHPIERCEFENNE
RSM .........1,900.000 ..............81,069 ..............95,739 ................81,069 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........14,670 .........14,670 .........1,900 .............0

75606N 10 9 REALPAGE INC COM........................................... ... 08/11/2010
CREDIT SUISSE FIRST
BOSTON COR 12/17/2010 Various....................................... .........3,904.000 ..............42,944 ............117,348 ................42,944 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........74,404 .........74,404 ................0 .............0

760276 10 5 REPUBLIC AIRWAYS HOLDIN............................. ... 04/01/2010 JEFFERIES&COINC NEWYORK 05/14/2010 Various....................................... .........1,800.000 ..............10,594 ..............10,506 ................10,594 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...............(88) ...............(88) ................0 .............0

760416 10 7 REPUBLIC FIRST BANCORP............................... ... 03/31/2010
CREDIT SUISSE FIRST
BOSTON COR 06/29/2010 INSTINET CORPORATION........ ............500.000 ................2,032 ...................972 ..................2,032 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(1,060) ..........(1,060) ................0 .............0

760943 10 0 RES-CARE INC..................................................... ... 05/10/2010
KNIGHT SECURITIES
BROADCORT CA 10/27/2010 THEMIS TRADING LLC.............. ............470.000 ................5,028 ................6,212 ..................5,028 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,183 ...........1,183 ................0 .............0

768573 10 7 RIVERBED TECHNOLOGY INC............................ ... 11/09/2010 Stock Split.................................. 12/09/2010 Various....................................... .........1,450.000 .......................0 .......................0 .........................0 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0
779382 10 0 ROWAN COMPANIES INC................................... ... 01/06/2010 LYNCH JONES & RYAN INC..... 10/12/2010 Various....................................... .........9,300.000 ............228,161 ............295,271 ..............228,161 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........67,110 .........67,110 ................0 .............0
78573L 10 6 SABRA HEALTH CARE REIT................................ ... 11/16/2010 Tax Free Exchange.................... 12/03/2010 DIRECT...................................... ................0.000 .......................5 .......................6 .........................5 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0
786514 20 8 SAFEWAY INC...................................................... ... 05/13/2010 Various....................................... 11/12/2010 Various....................................... .......14,890.000 ............356,426 ............349,563 ..............356,426 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(6,863) ..........(6,863) .........3,574 .............0
800013 10 4 SANDERSON FARMS INC COM.......................... ... 06/22/2010 JACKSON SECURITIES INC..... 10/25/2010 Various....................................... .........1,000.000 ..............51,125 ..............42,102 ................51,125 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(9,023) ..........(9,023) ............320 .............0

811904 10 1 SEACOR SMIT INC............................................... ... 03/09/2010 SK INTERNATIONAL................. 04/20/2010
INVESTMENT TECHNOLOGY
GROUPS N ..............71.000 ................5,643 ................5,937 ..................5,643 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..............294 ..............294 ................0 .............0

81211K 10 0 SEALED AIR CORP COM..................................... ... 07/07/2010 Various....................................... 12/16/2010 Various....................................... .......11,400.000 ............225,177 ............279,118 ..............225,177 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........53,941 .........53,941 .........2,483 .............0

814785 30 9 SECURITY NATL FINL CORP............................... ... 01/19/2010
BNYBROKERAGELLC
NEWYORK 06/17/2010 PULSE TRADING LLC............... ............500.000 ................1,662 ...................989 ..................1,662 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(673) .............(673) ................0 .............0

817070 50 1 SENECA FOODS CORP COM.............................. ... 05/26/2010
KNIGHT SECURITIES
BROADCORT CA 11/11/2010

CANTOR FITZGERALD & CO
INC ............640.000 ..............18,423 ..............14,627 ................18,423 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(3,796) ..........(3,796) ................0 .............0

824348 10 6 SHERWIN WILLIAMS............................................ ... 01/06/2010 LYNCH JONES & RYAN INC..... 02/24/2010 Various....................................... .........1,500.000 ..............88,950 ..............97,857 ................88,950 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........8,907 ...........8,907 ..............72 .............0
832449 10 2 SMITHTOWN BANCORP INC C........................... ... 05/17/2010 Various....................................... 08/12/2010 Jones Trading Instl SV CS LLC... ............900.000 ................3,271 ................3,462 ..................3,271 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..............191 ..............191 ................0 .............0
835495 10 2 SONOCO PRODUCTS CO COM.......................... ... 05/04/2010 Various....................................... 10/08/2010 Various....................................... .........3,770.000 ............117,710 ............128,877 ..............117,710 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........11,168 .........11,168 .........2,111 .............0
83616T 10 8 SOURCEFIRE INC COM....................................... ... 04/01/2010 LIQUIDNET INC......................... 07/22/2010 Bloomberg Tradebook LLC NY... ............115.000 ................2,809 ................2,021 ..................2,809 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(787) .............(787) ................0 .............0
854502 10 1 STANLEY BLACK & DECKER............................... ... 03/15/2010 Tax Free Exchange.................... 09/24/2010 Various....................................... .........9,901.000 ............426,094 ............575,713 ..............426,094 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .......149,619 .......149,619 .........5,239 .............0
854616 10 9 STANLEY BLACK & DECKER............................... ... 01/25/2010 LYNCH JONES & RYAN INC..... 03/15/2010 Tax Free Exchange.................... .........6,300.000 ............343,015 ............343,015 ..............343,015 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 .........2,079 .............0
854616 10 9 STANLEY BLACK & DECKER............................... ... 03/15/2010 Tax Free Exchange.................... 03/15/2010 Tax Free Exchange.................... .........1,547.000 ..............42,202 ..............42,202 ................42,202 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0

860372 10 1 STEWART INFORMATION SER........................... ... 03/24/2010 PULSE TRADING LLC............... 06/03/2010
SUNTRUST CAPITAL
MARKETS INC ............560.000 ................7,761 ................6,269 ..................7,761 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(1,493) ..........(1,493) ................0 .............0

86677E 10 0 SUN HEALTHCARE GROUP IN............................ ... 11/16/2010 Spin Off...................................... 12/01/2010 DIRECT...................................... ................0.000 .......................3 .......................3 .........................3 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0
866933 40 1 SUN HEALTHCARE GROUP IN............................ ... 05/18/2010 Various....................................... 11/16/2010 Spin Off...................................... ................0.000 ................6,661 ................6,661 ..................6,661 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0
866933 40 1 SUN HEALTHCARE GROUP IN............................ ... 05/18/2010 Various....................................... 11/16/2010 Tax Free Exchange.................... ............633.000 ................9,973 ................9,973 ..................9,973 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ..............85 .............0

866933 40 1 SUN HEALTHCARE GROUP IN............................ ... 05/18/2010 Various....................................... 11/16/2010
WHALEN BELIVEAU & ASSOC
INC .........1,267.000 .......................0 .......................0 .........................0 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ............169 .............0

867652 10 9 SUNPOWER CORP COM CL A............................ ... 05/24/2010 THEMIS TRADING LLC.............. 06/23/2010 THEMIS TRADING LLC.............. .........2,280.000 ..............25,095 ..............32,296 ................25,095 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........7,201 ...........7,201 ................0 .............0

868536 10 3 SUPERVALU INC COM......................................... ... 02/03/2010
INVESTMENT TECHNOLOGY
GROUPS N 12/17/2010 GOLDMAN SACHS & CO NY..... ............236.000 ................3,472 ................2,069 ..................3,472 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(1,403) ..........(1,403) ..............83 .............0
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871503 10 8 SYMANTEC CORP COM...................................... ... 02/05/2010 INSTINET CORPORATION........ 05/25/2010 DIRECT...................................... .......34,000.000 ............580,152 ............533,270 ..............580,152 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(46,883) ........(46,883) ................0 .............0

871543 10 4 SYMMETRICOM INC COM................................... ... 01/19/2010
BNYBROKERAGELLC
NEWYORK 08/17/2010

KNIGHT SECURITIES
BROADCORT CA .........1,003.000 ................5,264 ................5,035 ..................5,264 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(228) .............(228) ................0 .............0

87163F 10 6 SYNIVERSE HOLDINGS INC................................ ... 08/11/2010 THEMIS TRADING LLC.............. 11/04/2010 UBS SECURITIES LLC.............. ............400.000 ................8,343 ..............12,182 ..................8,343 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........3,839 ...........3,839 ................0 .............0

872375 10 0 TECO ENERGY INC COM.................................... ... 08/20/2010 Various....................................... 11/03/2010
RBCDAINRAUSCHERINC
MINNEAP .........6,440.000 ............105,196 ............111,635 ..............105,196 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........6,439 ...........6,439 ................0 .............0

872386 10 7 TESSCO TECHNOLOGIES INC............................ ... 05/27/2010 Stock Split.................................. 10/08/2010 Various....................................... ............120.000 .......................0 .......................0 .........................0 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ..............12 .............0

87264S 10 6 TRW AUTOMOTIVE HOLDINGS........................... ... 07/16/2010
KNIGHT SECURITIES
BROADCORT CA 11/11/2010 WEEDEN & CO.......................... ............280.000 ................8,218 ..............14,451 ..................8,218 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........6,233 ...........6,233 ................0 .............0

87306E 10 7 T-3 ENERGY SERVICES INC............................... ... 01/19/2010 Various....................................... 03/04/2010
STATE STREET BROKERAGE
SERVICE ............600.000 ..............16,411 ..............15,057 ................16,411 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(1,354) ..........(1,354) ................0 .............0

87612E 10 6 TARGET CORP COM........................................... ... 04/23/2010 Cowen & Co LLC NY.................. 11/19/2010 WILLIAMS CAPITAL GROUP LP ............550.000 ..............31,474 ..............30,728 ................31,474 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(746) .............(746) ............369 .............0
878237 10 6 TECH DATA CORP............................................... ... 04/27/2010 INSTINET CORPORATION........ 08/12/2010 Various....................................... .........1,070.000 ..............46,219 ..............41,748 ................46,219 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(4,471) ..........(4,471) ................0 .............0

878555 10 1 TECHNITROL INC COM....................................... ... 11/10/2010
CANTOR FITZGERALD & CO
INC 11/17/2010 Tax Free Exchange.................... .........1,633.000 ................6,796 ................6,796 ..................6,796 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0

879664 10 0 TELLABS INC........................................................ ... 08/19/2010 Various....................................... 10/25/2010 Various....................................... .......16,000.000 ............113,417 ............127,749 ..............113,417 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........14,332 .........14,332 ................0 .............0

87970T 20 8 TELULAR CORP COM.......................................... ... 03/31/2010
CREDIT SUISSE FIRST
BOSTON COR 11/08/2010 JEFFERIES&COINC NEWYORK ............800.000 ................2,448 ................4,520 ..................2,448 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........2,072 ...........2,072 ................0 .............0

88033G 10 0 TENET HEALTHCARE CORP............................... ... 10/15/2010
DIVINE CAPITAL MARKETS
LLC - E 11/17/2010 Various....................................... .......10,200.000 ..............45,235 ..............45,803 ................45,235 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..............568 ..............568 ................0 .............0

880345 10 3 TENNANT CO COM.............................................. ... 02/05/2010 INSTINET CORPORATION........ 05/17/2010 Various....................................... ............800.000 ..............18,098 ..............28,530 ................18,098 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........10,433 .........10,433 ............112 .............0
880349 10 5 TENNECO INC...................................................... ... 02/05/2010 INSTINET CORPORATION........ 03/12/2010 Jones Trading Instl SV CS LLC... .........2,500.000 ..............45,726 ..............54,165 ................45,726 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........8,439 ...........8,439 ................0 .............0
882508 10 4 TEXAS INSTRUMENTS INC C.............................. ... 03/31/2010 Various....................................... 08/20/2010 SK INTERNATIONAL................. .........6,500.000 ............160,238 ............160,236 ..............160,238 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .................(2) .................(2) .........1,560 .............0

882681 10 9 TEXAS ROADHOUSE INC COM........................... ... 07/08/2010
INVESTMENT TECHNOLOGY
GROUPS N 08/03/2010 WEEDEN & CO.......................... ............200.000 ................2,492 ................2,806 ..................2,492 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..............314 ..............314 ................0 .............0

88579Y 10 1 3M CO COM.......................................................... ... 05/19/2010 Various....................................... 11/19/2010 Various....................................... .........6,810.000 ............577,747 ............580,250 ..............577,747 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........2,503 ...........2,503 .........7,676 .............0
887389 10 4 TIMKEN CO.......................................................... ... 01/28/2010 Various....................................... 06/28/2010 Various....................................... .......18,500.000 ............436,597 ............533,945 ..............436,597 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........97,348 .........97,348 .........3,394 .............0

891027 10 4 TORCHMARK CORP............................................ ... 07/12/2010
RBCDAINRAUSCHERINC
MINNEAP 09/24/2010

DIVINE CAPITAL MARKETS
LLC - E .........2,980.000 ............152,755 ............161,796 ..............152,755 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........9,041 ...........9,041 ................0 .............0

893617 20 9 TRANSCONTINENTAL REALTY........................... ... 04/29/2010
KNIGHT SECURITIES
BROADCORT CA 07/15/2010 ROCHDALE SECURITIES CORP ............200.000 ................2,158 ................1,730 ..................2,158 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(428) .............(428) ................0 .............0

89421Q 10 6 TRAVELZOO INC COM......................................... ... 01/19/2010
BNYBROKERAGELLC
NEWYORK 02/25/2010

CREDIT SUISSE FIRST
BOSTON COR ............400.000 ................4,840 ................4,501 ..................4,840 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(339) .............(339) ................0 .............0

896818 10 1 TRIUMPH GROUP INC. COM............................... ... 02/18/2010 PULSE TRADING LLC............... 05/12/2010 DIRECT...................................... ............510.000 ..............26,245 ..............38,701 ................26,245 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........12,455 .........12,455 ..............20 .............0
902973 30 4 US BANCORP COM.............................................. ... 02/18/2010 Various....................................... 06/10/2010 Various....................................... .......10,400.000 ............254,118 ............255,973 ..............254,118 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,855 ...........1,855 ............473 .............0
904214 10 3 UMPQUA HOLDINGS CORP CO.......................... ... 05/26/2010 INSTINET CORPORATION........ 07/30/2010 INSTINET CORPORATION........ .........1,480.000 ..............18,212 ..............18,579 ................18,212 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..............367 ..............367 ..............74 .............0

909214 30 6 UNISYS CORP COM............................................. ... 01/19/2010
BNYBROKERAGELLC
NEWYORK 02/18/2010 PULSE TRADING LLC............... .........1,800.000 ..............64,353 ..............64,207 ................64,353 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(146) .............(146) ................0 .............0

909218 10 9 UNIT CORP........................................................... ... 03/17/2010 INSTINET CORPORATION........ 04/20/2010 PULSE TRADING LLC............... .........1,800.000 ..............82,484 ..............83,662 ................82,484 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,178 ...........1,178 ................0 .............0

913377 10 7 UNIVERSAL AMERICAN CORP............................ ... 04/08/2010
BNYBROKERAGELLC
NEWYORK 06/02/2010

FIDELITY CAPITAL MARKETS
DIV O .........1,200.000 ..............18,490 ..............17,702 ................18,490 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(788) .............(788) ................0 .............0

913903 10 0 UNIVERSAL HLTH SVCS DEL.............................. ... 04/27/2010 Various....................................... 07/30/2010 PULSE TRADING LLC............... .........1,720.000 ..............56,476 ..............61,608 ................56,476 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........5,132 ...........5,132 ............141 .............0



Statement as of December 31, 2010 of the Highmark Inc.

E15.30

  SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
o Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign Exchange Gain Gain Dividends Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest

CUSIP g Date Disposal Shares Actual Value at Increase/ (Amortization)/ Impairment B./A.C.V. Change in (Loss) on on on During and
Identification Description n Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. Disposal Disposal Disposal Year Dividends

917047 10 2 URBAN OUTFITTERS INC CO............................. ... 02/05/2010
CREDIT SUISSE FIRST
BOSTON COR 12/17/2010 Various....................................... ............357.000 ..............11,005 ..............12,522 ................11,005 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,517 ...........1,517 ................0 .............0

92046N 10 2 VALUECLICK INC COM........................................ ... 02/05/2010 INSTINET CORPORATION........ 03/23/2010 PULSE TRADING LLC............... .........3,600.000 ..............33,135 ..............36,985 ................33,135 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........3,850 ...........3,850 ................0 .............0
92047K 10 7 VALUEVISION INTL INC CO................................. ... 02/05/2010 INSTINET CORPORATION........ 04/20/2010 Labranche Fin Srvc LLC NY....... .........1,500.000 ................5,769 ................4,795 ..................5,769 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(974) .............(974) ................0 .............0
92220P 10 5 VARIAN MEDICAL SYSTEMS............................... ... 08/24/2010 Jones Trading Instl SV CS LLC... 10/11/2010 SK INTERNATIONAL................. .........5,300.000 ............281,377 ............325,471 ..............281,377 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........44,094 .........44,094 ................0 .............0
922417 10 0 VEECO INSTUMENTS INC................................... ... 06/23/2010 Various....................................... 09/29/2010 Various....................................... .........8,300.000 ............342,923 ............301,946 ..............342,923 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(40,977) ........(40,977) ................0 .............0

92343V 10 4 VERIZON COMMUNICATIONS............................. ... 02/03/2010
INVESTMENT TECHNOLOGY
GROUPS N 07/02/2010 Spin Off...................................... ................0.000 ................1,895 ................1,895 ..................1,895 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0

928298 10 8 VISHAY INTERTECHNOLOGY............................. ... 03/18/2010 JACKSON SECURITIES INC..... 07/07/2010 Spin Off...................................... ................0.000 ................5,210 ................5,210 ..................5,210 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0
92835K 10 3 VISHAY PRECISION GROUP............................... ... 07/07/2010 Spin Off...................................... 08/03/2010 Various....................................... ............557.000 ................7,275 ................7,038 ..................7,275 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(237) .............(237) ................0 .............0
92922P 10 6 W&T OFFSHORE INC COM................................. ... 02/18/2010 PULSE TRADING LLC............... 08/06/2010 Jones Trading Instl SV CS LLC... .........1,500.000 ..............14,059 ..............15,090 ................14,059 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,031 ...........1,031 ..............90 .............0
929740 10 8 WABTEC............................................................... ... 01/06/2010 LYNCH JONES & RYAN INC..... 03/31/2010 BAIRD ROBERT W & CO INC.... ............900.000 ..............38,024 ..............38,225 ................38,024 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..............200 ..............200 ................9 .............0

930705 10 8 WAINWRIGHT BANK TRUST C............................ ... 04/22/2010
CANTOR FITZGERALD & CO
INC 06/30/2010 PULSE TRADING LLC............... ............400.000 ................3,808 ................7,448 ..................3,808 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........3,640 ...........3,640 ..............32 .............0

934390 40 2 WARNACO GROUP INC COM.............................. ... 08/25/2010 Various....................................... 11/01/2010 Various....................................... .......12,600.000 ............523,611 ............667,518 ..............523,611 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .......143,906 .......143,906 ................0 .............0
941053 10 0 WASTE CONNECTIONS INC................................ ... 08/19/2010 Various....................................... 12/01/2010 Various....................................... .........1,530.000 ..............58,816 ..............61,508 ................58,816 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........2,692 ...........2,692 ................0 .............0
94973V 10 7 WELLPOINT INC COM......................................... ... 04/26/2010 LYNCH JONES & RYAN INC..... 06/10/2010 LYNCH JONES & RYAN INC..... ............510.000 ..............28,844 ..............27,162 ................28,844 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(1,682) ..........(1,682) ................0 .............0

949746 10 1 WELLS FARGO & CO........................................... ... 08/23/2010 Various....................................... 10/22/2010
INVESTMENT TECHNOLOGY
GROUPS N .........3,480.000 ..............97,453 ..............89,923 ................97,453 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(7,530) ..........(7,530) ............199 .............0

950587 10 5 WENDY'S/ARBY'S GROUP IN.............................. ... 03/09/2010 Cowen & Co LLC NY.................. 04/07/2010 Rosenblatt Securities LLC........... .........2,100.000 ................9,779 ..............10,907 ..................9,779 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,128 ...........1,128 ................0 .............0
95709T 10 0 WESTAR ENERGY INC COM............................... ... 09/02/2010 WEEDEN & CO.......................... 10/15/2010 Barclay's Capital LE NJ.............. .........4,900.000 ............119,104 ............121,273 ..............119,104 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........2,169 ...........2,169 .........1,519 .............0
958102 10 5 WESTERN DIGITAL CORP CO............................ ... 06/09/2010 ROCHDALE SECURITIES CORP 08/06/2010 Various....................................... .........9,170.000 ............312,492 ............246,656 ..............312,492 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(65,836) ........(65,836) ................0 .............0
962166 10 4 WEYERHAEUSER CO COM................................. ... 07/20/2010 Stock Dividend............................ 12/17/2010 Various....................................... ..............51.000 .......................0 .......................0 .........................0 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................3 .............0

969904 10 1 WILLIAM SONOMA INC........................................ ... 02/11/2010
BNYBROKERAGELLC
NEWYORK 03/10/2010

INVESTMENT TECHNOLOGY
GROUPS N .........4,000.000 ..............79,738 ..............97,234 ................79,738 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........17,496 .........17,496 ................0 .............0

981419 10 4 WORLD ACCEPTANCE CORP C......................... ... 04/06/2010 PULSE TRADING LLC............... 08/12/2010 Various....................................... ............700.000 ..............24,445 ..............25,844 ................24,445 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,399 ...........1,399 ................0 .............0
98385X 10 6 XTO ENERGY INC................................................ ... 06/18/2010 Various....................................... 06/28/2010 Tax Free Exchange.................... ............295.000 ..............13,311 ..............13,311 ................13,311 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ..............17 .............0
983919 10 1 XILINX INC COM................................................... ... 08/26/2010 Jones Trading Instl SV CS LLC... 11/19/2010 WEEDEN & CO.......................... .........4,595.000 ............112,839 ............124,660 ..............112,839 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .........11,821 .........11,821 ............735 .............0
000000 00 0 COMMIT TO PUR MUTUAL FU............................ ... 12/29/2010 DIRECT...................................... 12/29/2010 DIRECT...................................... .30,000,000.000 .......30,000,000 .......30,000,000 .........30,000,000 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0

000000 00 0 PETROLEO BRASILEIRO S.A.............................. F. 02/03/2010
BEAR STEARNS SECURITIES
CORP 03/02/2010 Tax Free Exchange.................... .......35,380.000 .........1,306,445 .........1,306,445 ...........1,306,445 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0

000000 00 0 LEND LEASE CORP LTD COM............................. D 03/01/2010
MERRILL LYNCH PIERCE
FENNER & 03/15/2010 Tax Free Exchange.................... ............228.000 ................1,578 ................1,578 ..................1,578 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0

000000 00 0 DEUTSCHE BANK AG RIGHTS............................ D 09/22/2010 MELLON BANK NA.................... 10/05/2010 MELLON BANK NA.................... .......10,690.000 .......................0 .......................0 .........................0 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0
G0219G 20 3 ALLIED WORLD ASSURANCE............................. R 10/15/2010 Various....................................... 12/01/2010 Tax Free Exchange.................... .......13,000.000 ............668,643 ............668,643 ..............668,643 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 .........7,610 .............0
G3122U 14 5 ESPRIT HOLDINGS LTD HKD.............................. D 11/26/2009 Stock Dividend............................ 03/05/2010 ITG HOENIG LIMITED............... ............733.000 .......................0 .......................0 .........................0 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0
G3529T 10 5 FLAGSTONE REINSURANCE H........................... F. 03/24/2010 WEEDEN & CO.......................... 05/13/2010 WEEDEN & CO.......................... .........1,700.000 ..............19,390 ..............20,270 ................19,390 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..............880 ..............880 ................0 .............0
G54050 10 2 LAZARD LTD CL A COM....................................... R 03/16/2010 Various....................................... 09/23/2010 Various....................................... .........8,400.000 ............308,997 ............289,700 ..............308,997 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(19,296) ........(19,296) .........2,100 .............0
G7945J 10 4 SEAGATE TECHNOLOGY.................................... F. 04/29/2010 Various....................................... 07/06/2010 Tax Free Exchange.................... .........6,400.000 ............122,829 ............122,829 ..............122,829 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0

G7945M 10 7 SEAGATE TECHNOLOGY COM........................... R 07/06/2010 Tax Free Exchange.................... 08/30/2010 Various....................................... .........9,100.000 ............155,195 ............100,338 ..............155,195 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ........(54,857) ........(54,857) ................0 .............0
G84228 22 3 STANDARD CHARTERED PLC-........................... D 10/22/2010 MELLON BANK NA.................... 11/05/2010 MELLON BANK NA.................... .........5,187.000 .......................0 .......................0 .........................0 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0
G98290 10 2 XL GROUP PLC COM........................................... R 07/01/2010 Tax Free Exchange.................... 12/17/2010 Various....................................... .......18,212.000 ..............97,035 ............383,020 ................97,035 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .......285,985 .......285,985 .........1,862 .............0

H0023R 10 5 ACE LTD COM CHF.............................................. R 07/14/2010
INVESTMENT TECHNOLOGY
GROUPS N 12/17/2010 GOLDMAN SACHS & CO NY..... ..............31.000 ................1,724 ................1,893 ..................1,724 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..............169 ..............169 ..............20 .............0
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  SCHEDULE D - PART 5
Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
o Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign Exchange Gain Gain Dividends Accrued
i Number of Carrying Valuation Year's Temporary Change in Exchange Gain (Loss) (Loss) Received Interest

CUSIP g Date Disposal Shares Actual Value at Increase/ (Amortization)/ Impairment B./A.C.V. Change in (Loss) on on on During and
Identification Description n Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. Disposal Disposal Disposal Year Dividends

H89128 10 4 TYCO INTERNATIONAL LTD................................ R 08/26/2010
CREDIT SUISSE FIRST
BOSTON COR 12/17/2010 Various....................................... ............418.000 ..............16,003 ..............16,942 ................16,003 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..............939 ..............939 ..............46 .............0

J7620T 10 1 SOMPO JAPAN INSURANCE I............................. D 04/01/2010 Tax Free Exchange.................... 04/01/2010 Tax Free Exchange.................... .......54,900.000 ............347,326 ............347,326 ..............347,326 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0
N9643A 11 4 WOLTERS KLUWERS CVA EUR.......................... D 04/23/2010 Stock Dividend............................ 06/28/2010 MORGANSTANLEY&COINC NY ............496.000 .......................0 .......................0 .........................0 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0
P16994 13 2 BANCO LATINOAMERICANO D........................... R 05/04/2010 Various....................................... 08/18/2010 Various....................................... .........2,400.000 ..............33,783 ..............33,459 ................33,783 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .............(324) .............(324) ............180 .............0

Y33370 10 0 HONG KONG & CHINA GAS H............................. D 05/14/2010 Stock Dividend............................ 10/19/2010
BARING SECURITIES LTD
HONG KON .......18,454.000 .......................0 .......................0 .........................0 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ............285 .............0

Y8564W 10 3 TEEKAY CORP COM............................................ F. 02/18/2010 PULSE TRADING LLC............... 04/13/2010 WEEDEN & CO.......................... .........1,800.000 ..............44,362 ..............45,498 ................44,362 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ...........1,135 ...........1,135 ................0 .............0
9099999. Total - Common Stocks - Industrial and Miscellaneous........................... .......................................................................................................................................................... .......83,460,142 .......86,775,872 .........83,460,142 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .....3,315,725 .....3,315,725 .....261,858 .............0
Common Stocks - Mutual Funds

000000 00 0 MONDRIAN INTL SM CAP EQ.............................. ... 11/01/2010 Direct.......................................... 12/31/2010 Direct.......................................... .........9,856.000 ............173,450 ............170,694 ..............173,450 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(2,756) ..........(2,756) ............761 .............0
000000 00 0 MONDRIAN INTL SM CAP EQ.............................. ... 12/01/2010 Direct.......................................... 12/31/2010 Basis Adjustment........................ ...3,030,072.000 ...........(261,484) ...........(261,484) .............(261,484) ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..................0 ..................0 ................0 .............0

9299999. Total - Common Stocks - Mutual Funds.................................................. .......................................................................................................................................................... .............(88,034) .............(90,790) ...............(88,034) ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 ..........(2,756) ..........(2,756) ............761 .............0
9799998. Total - Common Stocks.......................................................................... .......................................................................................................................................................... .......83,372,108 .......86,685,082 .........83,372,108 ..................0 ..................0 ..................0 ....................0 ..............0 ..............0 .....3,312,969 .....3,312,969 .....262,619 .............0
9899999. Total - Preferred and Common Stocks.................................................... .......................................................................................................................................................... .......87,758,318 .......91,793,506 .........87,801,161 ..................0 ..................0 ..................0 ....................0 ..............0 ......42,843 .....3,992,340 .....4,035,183 .....322,163 .............0
9999999. Total - Bonds, Preferred and Common Stocks........................................ .......................................................................................................................................................... .....823,322,628 .....833,760,595 .......822,854,403 ..................0 ......(511,072) ..................0 .........(511,072) ..............0 ......42,843 ...10,906,193 ...10,949,036 ..9,682,012 3,917,481
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SCHEDULE D - PART 6 - SECTION 1
Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by

Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10

CUSIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding

Preferred Stocks - Other Affiliates
63936A 2# 0 Navimedix, Inc..................................................................... ............ ...................... 2ciB6................. ...NO...................... ................................0 ...................2,021,315 ...........4,097,600.000 ..............12.0
04517# 12 0 Askesis Development Group, Inc......................................... ............ ...................... 2ciB6................. ...NO...................... ................................0 ........................20,996 ..............161,504.000 ..............28.9
0899999. Total - Preferred Stocks - Other Affiliates................................................................................................................................... ................................0 ...................2,042,311 .........XXX................... ......XXX.........
0999999. Total - Preferred Stocks............................................................................................................................................................. ................................0 ...................2,042,311 .........XXX................... ......XXX.........

Common Stocks - U.S. Property and Casualty Insurer
43112@ 10 3 Highmark Casualty Insurance Company............................... ............ 35599............ 2ciB1................. ...NO...................... ................................0 ...............101,631,427 ..............250,000.000 ............100.0

72702* 11 8 HM Casualty Insurance Group............................................. ............ 13016............ 2ciB1................. ...NO...................... ................................0 ...................2,566,409 ..............200,000.000 ............100.0
1199999. Total - Common Stocks - U.S. Property and Casualty Insurer.................................................................................................... ................................0 ...............104,197,836 .........XXX................... ......XXX.........

Common Stocks - U.S. Life Insurer
20660# 10 5 United Concordia Companies, Inc........................................ ............ 89070............ 2ciB1................. ...NO...................... ................................0 ...............369,670,558 .....................100.000 ............100.0

33610@ 10 1 First Priority Life Insurance Company................................... ............ 60147............ 2ciB1................. ...NO...................... ................................0 .................52,007,430 .......................67.000 ..............40.0
43112# 10 1 HM Life Insurance Company................................................ ............ 93440............ 2ciB1................. ...YES.................... .................38,479,660 ...............169,158,122 .....................100.000 ............100.0
43112* 10 5 HM Life Insurance Company of New York............................ ............ 60213............ 2ciB1................. ...NO...................... ................................0 .................20,140,484 ..............200,000.000 ............100.0
1299999. Total - Common Stocks - U.S. Life Insurer................................................................................................................................. .................38,479,660 ...............610,976,594 .........XXX................... ......XXX.........

Common Stocks - U.S. Health Entity
49348* 10 8 Keystone Health Plan West, Inc........................................... ............ 95048............ 2ciB1................. ...NO...................... ................................0 ...............482,245,293 ................15,000.000 ............100.0
43113* 10 4 Highmark Senior Resources, Inc.......................................... ............ 10131............ 2ciB1................. ...NO...................... ................................0 .................32,270,073 ................20,000.000 ............100.0

43368@ 10 4 HM Health Insurance Company............................................ ............ 71768............ 2ciB1................. ...NO...................... ................................0 .................66,555,296 ..............250,000.000 ............100.0
1399999. Total - Common Stocks - U.S. Health Entity............................................................................................................................... ................................0 ...............581,070,662 .........XXX................... ......XXX.........

Common Stocks - Non-Insurer Which Controls Insurer
89323@ 10 1 HM Insurance Group............................................................ ............ ...................... 2ciB3................. .............................. ................................0 ................................0 .....................100.000 ............100.0

1599999. Total - Common Stocks - Non-Insurer Which Controls Insurer.................................................................................................... ................................0 ................................0 .........XXX................... ......XXX.........
Common Stocks - Other Affiliates

85385# 10 2 Standard Property Corporation, Inc...................................... ............ ...................... 2ciB3................. ...NO...................... ................................0 .................43,754,633 ................17,000.000 ............100.0
HJ5019 85 7 HM Captive Insurance Company.......................................... ............ 12720............ 2ciB3................. ...NO...................... ................................0 ................................0 ..................1,000.000 ............100.0
18064# 10 1 HVHC Inc............................................................................. ............ ...................... 2ciB3................. ...YES.................... ...............641,922,354 ...............642,767,000 .....................100.000 ............100.0

01879@ 10 4 Highmark Ventures, Inc........................................................ ............ ...................... 2ciB3................. ...NO...................... ................................0 ................................0 .......................10.000 ............100.0
46612# 10 9 JEA, Inc............................................................................... ............ ...................... 2ciB3................. ...NO...................... ................................0 ................................0 .....................100.000 ............100.0
63936A 2# 0 Navimedix, Inc..................................................................... ............ ...................... 2ciB3................. ...NO...................... ................................0 ................................0 ...........5,194,151.000 ..............12.0
04517# 10 4 Askesis Development Group, Inc......................................... ............ ...................... 2ciB3................. ...NO...................... ................................0 ................................0 ................40,208.000 ..............28.9
43111# 10 2 Broker Services.................................................................... ............ ...................... 2ciB3................. ...NO...................... ................................0 ................................0 ................25,000.000 ............100.0
43113# 10 0 HM Benefits Administrators.................................................. ............ ...................... 2ciB3................. ...NO...................... ................................0 ................................0 .......................60.000 ............100.0

43113@ 10 2 Highmark Medicare Services, Inc......................................... ............ ...................... 2ciB3................. ...NO...................... ................................0 .................27,465,894 .....................500.000 ............100.0
42205@ 10 3 HCI, Inc................................................................................ ............ 11435............ 2ciB3................. ...NO...................... ................................0 ...................9,352,794 ..............100,000.000 ............100.0

1799999. Total - Common Stocks - Other Affiliates.................................................................................................................................... ...............641,922,354 ...............723,340,321 .........XXX................... ......XXX.........
1899999. Total - Common Stocks.............................................................................................................................................................. ...............680,402,014 ............2,019,585,413 .........XXX................... ......XXX.........
1999999. Total - Preferred and Common Stock......................................................................................................................................... ...............680,402,014 ............2,021,627,724 .........XXX................... ......XXX.........

1.  Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: $..........0.
2.  Total amount of intangible assets nonadmitted $.....33,320,000.

SCHEDULE D - PART 6 - SECTION 2
1 2 3 4 Stock in Lower-Tier Company Owned

Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6

CUSIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding

Common Stocks
91003* 10 6 United Concordia Dental Plans, Inc.................................................... United Concordia Companies, Inc...................................................... .....................................0 ...............38,571.000 ........................100.0

91003@ 10 4 United Concordia Dental Corp. of AL, Inc........................................... United Concordia Companies, Inc...................................................... .....................................0 ....................100.000 ........................100.0
91006# 10 9 United Concordia Dental Corp. of KY, Inc........................................... United Concordia Companies, Inc...................................................... .....................................0 .................1,134.000 ........................100.0
91006* 10 3 United Concordia Dental Corp. of FL, Inc........................................... United Concordia Companies, Inc...................................................... .....................................0 .................1,000.000 ........................100.0

91004@ 10 3 United Concordia Dental Corp. of CA, Inc........................................... United Concordia Companies, Inc...................................................... .....................................0 .................1,000.000 ........................100.0
91005* 10 4 United Concordia Dental Corp. of MW, Inc......................................... United Concordia Companies, Inc...................................................... .....................................0 .................2,000.000 ........................100.0

91002@ 10 5 United Concordia Dental Corp. of PA, Inc........................................... United Concordia Companies, Inc...................................................... .....................................0 .................1,000.000 ........................100.0
91005@ 10 2 United Concordia Dental Corp. of TX, Inc........................................... United Concordia Companies, Inc...................................................... .....................................0 .................2,500.000 ........................100.0
91002# 10 3 United Concordia Life & Health Ins. Co............................................... United Concordia Companies, Inc...................................................... .....................................0 .................1,500.000 ........................100.0

91003@ 10 4 United Concordia Insurance Co. of NY............................................... United Concordia Companies, Inc...................................................... .....................................0 ....................100.000 ........................100.0
18064# 10 1 DVSC, Inc.......................................................................................... HVHC Inc........................................................................................... .....................................0 ....................100.000 ........................100.0
23912# 10 5 Viva Optique, Inc................................................................................ HVHC Inc........................................................................................... .....................................0 ....................100.000 ........................100.0
20458# 10 1 ECCA Holdings Corporation............................................................... HVHC Inc........................................................................................... ...................532,329,354 .................1,000.000 ........................100.0
23912# 10 5 Davis Vision, Inc................................................................................. HVHC Inc........................................................................................... ...................109,593,000 .................1,000.000 ........................100.0

90542@ 10 4 Union Benefit Management, Inc.......................................................... Keystone Health Plan West, Inc......................................................... .....................................0 ....................500.000 ........................100.0
76771* 10 7 Risk Based Solutions L.C................................................................... HM Life Insurance Company.............................................................. .......................5,159,660 ........................0.000 ........................100.0
0299999. Total - Common Stock..................................................................................................................................................................................... ...................647,082,014 ...........XXX................ ...........XXX................
0399999. Total - Preferred and Common Stock............................................................................................................................................................... ...................647,082,014 ...........XXX................ ...........XXX................
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SCHEDULE DA - PART 1
Showing all SHORT-TERM INVESTMENTS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 4 9 10 11 12 15 16 17 18 19 20

F Amount
o Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for

CUSIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and Effective When During Accrued
Identification Description Code n Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of Rate of Paid Year Interest

Class One Money Market Mutual Funds
09248U 61 9 BLACKROCK MM....................................................... ......... .. 12/31/2010. Various..................................................... ......XXX..... ..........14,507,606 ......................0 ......................0 ......................0 ......................0 .........................0 .........14,507,606 .......................0 ....................0 ......0.002 ......0.101 MON.. ............21,390 ....................0
26188J 20 6 DREYFUS CASH MGMT FD....................................... ......... .. 12/31/2010. Various..................................................... ......XXX..... ..........43,158,449 ......................0 ......................0 ......................0 ......................0 .........................0 .........43,158,451 .......................0 ....................0 ......0.001 ......0.101 MON.. ............18,043 ....................0
524706 30 4 WESTERN ASSET CASH RESERVES MM................ ......... .. 12/30/2010. Various..................................................... ......XXX..... ..........75,000,000 ......................0 ......................0 ......................0 ......................0 .........................0 .........75,000,000 .......................0 ....................0 ......0.002 ......0.101 MON.. ............98,464 ....................0
72702* 11 8 PLAN INVESTMENT FUND PIF MM FD..................... ......... .. 12/31/2010. Various..................................................... ......XXX..... ............4,100,000 ......................0 ......................0 ......................0 ......................0 .........................0 ...........4,100,000 .......................0 ....................0 ......0.001 ......0.121 MON.. ..............1,969 ....................0
316175 40 5 FIDELITY ISNT PRIME MM FD................................... ......... .. 12/31/2010. BANK OF NEW YORK............................. ......XXX..... ..........75,000,000 ......................0 ......................0 ......................0 ......................0 .........................0 .........75,000,000 .......................0 ....................0 ......0.002 ......0.170 MON.. ..............6,605 ....................0

8999999.  Total - Class One Money Market Mutual Funds........................................................................................................................................................... ........211,766,055 ......................0 ......................0 ......................0 ......................0 ............XXX......... .......211,766,057 .......................0 ....................0 ...XXX...... ...XXX...... ..XXX.. ..........146,471 ....................0
9199999.  Total - Short-Term Investments................................................................................................................................................................................... ........211,766,055 ......................0 ......................0 ......................0 ......................0 ............XXX......... .......211,766,057 .......................0 ....................0 ...XXX...... ...XXX...... ..XXX.. ..........146,471 ....................0
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SCHEDULE DB - PART A - SECTION 1
Showing all Options, Caps, Floors, Collars, Swaps  and Forwards Open as of December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description of Strike Prior Year Current Year Total Adjustment Hedge
Items Hedged Price, Rate Initial Cost Initial Cost Book/ Unrealized Foreign Current to Carrying Credit Effectiveness

or Used for Schedule Date of of Indexed of Premium of Premium Current Adjusted Valuation Exchange Year's Value of Quality of at Inception
Income /Exhibit Type(s) Exchange or Trade Maturity or Number of Notional Received (Received) (Received) Year Carrying Fair Increase Change in (Amortization) Hedged Potential Reference and at

Description Generation Identifier of Risk Counterparty Date Expiration Contracts Amount (Paid) Paid Paid Income Value Code Value (Decrease) B./A.C.V. Accretion Items Exposure Entity Year-end (a)

Swaps - Hedging Effective - Interest Rate
Interest rate swap, fair value hedge
on fixed rate bonds

Fixed rate bonds CUSIP
431116AA0 N/A......... Interest....... PNC Bank N.A....... .03/05/2004 .08/15/2013 .................0 ....25,000,000 6.8%/(2.98%). ...................0 ...................0 ........966,577 ...........2,429,241 @... .....2,429,241 ........461,047 N/A................ ...................0 ...................0 ........202,737 ...................... 100/100..........

Interest rate swap, fair value hedge
on fixed rate bonds

Fixed rate bonds CUSIP
431116AA0 N/A......... Interest....... PNC Bank N.A....... .03/26/2004 .08/15/2013 .................0 ....50,000,000 6.8%/(3.42%). ...................0 ...................0 .....1,710,251 ...........4,196,353 @... .....4,196,353 .....1,123,632 N/A................ ...................0 ...................0 ........405,475 ...................... 100/100..........

Interest rate swap, fair value hedge
on fixed rate bonds

Fixed rate bonds CUSIP
431116AA0 N/A......... Interest....... PNC Bank N.A....... .04/06/2004 .08/15/2013 .................0 ....25,000,000 6.8%/(2.69%). ...................0 ...................0 ........970,376 ...........2,440,528 @... .....2,440,528 ........457,611 N/A................ ...................0 ...................0 ........202,737 ...................... 100/100..........

Interest rate swap, fair value hedge
on fixed rate bonds

Fixed rate bonds CUSIP
431116AA0 N/A......... Interest....... Suntrust Bank........ .04/16/2004 .08/15/2013 .................0 ....25,000,000 6.8%/(2.61%). ...................0 ...................0 .....1,062,112 ...........2,704,769 @... .....2,704,769 ........376,846 N/A................ ...................0 ...................0 ........202,737 ...................... 100/100..........

Interest rate swap, fair value hedge
on fixed rate bonds

Fixed rate bonds CUSIP
431116AA0 N/A......... Interest....... PNC Bank N.A....... .03/05/2004 .08/15/2013 .................0 ....25,000,000 6.8%/(2.98%). ...................0 ...................0 ...................0 ..........(2,429,241) @... ....(2,429,241) ....(2,429,241) N/A................ ...................0 ...................0 .......(202,737) ...................... 100/100..........

Interest rate swap, fair value hedge
on fixed rate bonds

Fixed rate bonds CUSIP
431116AA0 N/A......... Interest....... PNC Bank N.A....... .03/26/2004 .08/15/2013 .................0 ....50,000,000 6.8%/(3.42%). ...................0 ...................0 ...................0 ..........(4,196,353) @... ....(4,196,353) ....(4,196,353) N/A................ ...................0 ...................0 .......(405,475) ...................... 100/100..........

Interest rate swap, fair value hedge
on fixed rate bonds

Fixed rate bonds CUSIP
431116AA0 N/A......... Interest....... PNC Bank N.A....... .04/06/2004 .08/15/2013 .................0 ....25,000,000 6.8%/(2.69%). ...................0 ...................0 ...................0 ..........(2,440,528) @... ....(2,440,528) ....(2,440,528) N/A................ ...................0 ...................0 .......(202,737) ...................... 100/100..........

Interest rate swap, fair value hedge
on fixed rate bonds

Fixed rate bonds CUSIP
431116AA0 N/A......... Interest....... Suntrust Bank........ .04/16/2004 .08/15/2013 .................0 ....25,000,000 6.8%/(2.61%). ...................0 ...................0 ...................0 ..........(2,704,769) @... ....(2,704,769) ....(2,704,769) N/A................ ...................0 ...................0 .......(202,737) ...................... 100/100..........

0859999.  Total-Swaps-Hedging Effective-Interest Rate.................................................................................................. ............................................................................................................. ...................0 ...................0 .....4,709,316 .........................0 XXX ...................0 ....(9,351,755) ...................0 ...................0 ...................0 ...................0 ........XXX....... ........XXX.......
0909999.  Total-Swaps-Hedging Effective....................................................................................................................... ............................................................................................................. ...................0 ...................0 .....4,709,316 .........................0 XXX ...................0 ....(9,351,755) ...................0 ...................0 ...................0 ...................0 ........XXX....... ........XXX.......
1159999.  Total-Swaps-Interest Rate............................................................................................................................... ............................................................................................................. ...................0 ...................0 .....4,709,316 .........................0 XXX ...................0 ....(9,351,755) ...................0 ...................0 ...................0 ...................0 ........XXX....... ........XXX.......
1209999.  Total-Swaps.................................................................................................................................................... ............................................................................................................. ...................0 ...................0 .....4,709,316 .........................0 XXX ...................0 ....(9,351,755) ...................0 ...................0 ...................0 ...................0 ........XXX....... ........XXX.......
1399999.  Total-Hedging Effective................................................................................................................................... ............................................................................................................. ...................0 ...................0 .....4,709,316 .........................0 XXX ...................0 ....(9,351,755) ...................0 ...................0 ...................0 ...................0 ........XXX....... ........XXX.......
1449999.  TOTAL............................................................................................................................................................ ............................................................................................................. ...................0 ...................0 .....4,709,316 .........................0 XXX ...................0 ....(9,351,755) ...................0 ...................0 ...................0 ...................0 ........XXX....... ........XXX.......

(a) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

0

NONE
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Sch. DB-Pt. A-Sn. 2
NONE

Sch. DB-Pt. A-Sn 2-Footnote
NONE

Sch. DB-Pt. B-Sn. 1
NONE

Sch. DB-Pt. B-Sn 1-Footnote
NONE

Sch. DB-Pt. B-Sn 1B-Broker List
NONE

Sch. DB-Pt. B-Sn. 2
NONE

Sch. DB-Pt. B-Sn 2-Footnote
NONE

Sch. DB-Pt. B-Sn 2B-Broker List
NONE
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  SCHEDULE DB - PART D
Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10

Credit Contracts With Contracts With
Description Master Support Fair Value Book Adjusted Book Adjusted Contracts Contracts Off-Balance

Counterparty or Exchange Agreement Annex of Acceptable Carrying Carrying Exposure Net With Fair With Fair Exposure Net Potential Sheet
Traded (Y or N) (Y or N) Collateral Value > 0 Value < 0 of Collateral Value > 0 Value < 0 of Collateral Exposure Exposure

Exchange Traded Derivatives
0199999.  Exchange Traded............................................................................ .....XXX......... .....XXX......... ................XXX....................... PNC Bank N.A....................... Y............................................ ...........................................0 ...........................................0 ...........................................0 ...........................................0 ...........................................0 ...........................................0
NAIC 1 Designation
PNC Bank N.A................................................................................................. .....Y.............. .....N.............. ...........................................0 ...........................................0 ...........................................0 ...........................................0 ...........................................0 ...........................................0 ...........................................0 ...........................................0 ...........................................0
0299999.  Total NAIC 1 Designation................................................................................................................ ...........................................0 ...........................................0 ...........................................0 ...........................................0 ...........................................0 ...........................................0 ...........................................0 ...........................................0 ...........................................0
NAIC 2 Designation
Suntrust Bank.................................................................................................. .....Y.............. .....N.............. ...........................................0 ...........................................0 ...........................................0 ...........................................0 ...........................................0 ...........................................0 ...........................................0 ...........................................0 ...........................................0
0399999.  Total NAIC 2 Designation................................................................................................................ ...........................................0 ...........................................0 ...........................................0 ...........................................0 ...........................................0 ...........................................0 ...........................................0 ...........................................0 ...........................................0
0899999.  Totals.............................................................................................................................................. ...........................................0 ...........................................0 ...........................................0 ...........................................0 ...........................................0 ...........................................0 ...........................................0 ...........................................0 ...........................................0
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Reinvested Collateral Assets Owned December 31 Current Year
1 2 3 4 5 6

NAIC
Designation

CUSIP /Market Fair Book/Adjusted Maturity
Identification Description Indicator Value Carrying Value Dates

U.S. Government - Issuer Obligations
000000 00 0 BZW REPO A....................................................................................................................................................................... ..............1 ..............................1,499,470 ..............................1,499,470 01/03/2011....
000000 00 0 UBS REPO A........................................................................................................................................................................ ..............1 .................................161,671 .................................161,671 01/03/2011....
000000 00 0 FOB REPO A........................................................................................................................................................................ ..............1 ..............................1,329,842 ..............................1,329,842 01/03/2011....
000000 00 0 BNP REPO A........................................................................................................................................................................ ..............1 .................................952,038 .................................952,038 01/03/2011....
000000 00 0 GREN REPO A..................................................................................................................................................................... ..............1 .................................596,135 .................................596,135 01/03/2011....
000000 00 0 UBS REPO A........................................................................................................................................................................ ..............1 .................................572,187 .................................572,187 01/03/2011....
000000 00 0 JPM REPO A........................................................................................................................................................................ ..............1 .................................350,278 .................................350,278 01/03/2011....
000000 00 0 BAS REPO A........................................................................................................................................................................ ..............1 .................................338,746 .................................338,746 01/03/2011....
000000 00 0 DEU REPO A........................................................................................................................................................................ ..............1 .................................294,644 .................................294,644 01/03/2011....

0199999. U.S. Government - Issuer Obligations..................................................................................................................................................................... ..............................6,095,011 ..............................6,095,011 .....XXX.........
0399999. Total - U.S. Government......................................................................................................................................................................................... ..............................6,095,011 ..............................6,095,011 .....XXX.........
All Other Governments - Defined Multi-Class Residential Mortgage-Backed Securities

000000 00 0 BAS REPO D........................................................................................................................................................................ ..............1 ..............................4,974,730 ..............................4,974,730 01/03/2011....
000000 00 0 BNP REPO D........................................................................................................................................................................ ..............1 ..............................6,288,836 ..............................6,288,836 01/03/2011....
000000 00 0 DEU REPO D........................................................................................................................................................................ ..............1 ..............................2,428,863 ..............................2,428,863 01/03/2011....
000000 00 0 GREN REPO D..................................................................................................................................................................... ..............1 ..............................5,024,782 ..............................5,024,782 01/03/2011....
000000 00 0 JPM REPO D........................................................................................................................................................................ ..............1 ..............................3,992,295 ..............................3,992,295 01/03/2011....
000000 00 0 CITISAL REPO D.................................................................................................................................................................. ..............1 ..............................3,261,817 ..............................3,261,817 01/03/2011....
000000 00 0 HSBC REPO D..................................................................................................................................................................... ..............1 ..............................2,868,116 ..............................2,868,116 01/03/2011....
000000 00 0 UBS REPO D........................................................................................................................................................................ ..............1 ..............................1,602,369 ..............................1,602,369 01/03/2011....

0699999. All Other Gov't - Defined Multi-Class Residential Mortgage-Backed Securities........................................................................................................ .............................30,441,808 .............................30,441,808 .....XXX.........
1099999. Total - All Other Governments................................................................................................................................................................................. .............................30,441,808 .............................30,441,808 .....XXX.........
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

00279H QE 9 ABBEY NATL TREAS  ABBEY.............................................................................................................................................. ..........1FE ..............................1,527,403 ..............................1,527,147 01/19/2011....
02666Q C5 0 AMERICAN HONDA FINANCE............................................................................................................................................. ..........1FE .................................540,491 .................................540,490 06/20/2011....
02666Q F8 1 AMERICAN HONDA FINANCE............................................................................................................................................. ..........1FE ..............................2,874,766 ..............................2,874,143 05/26/2011....
02666Q H3 0 AMERICAN HONDA FINANCE............................................................................................................................................. ..........1FE ..............................3,502,971 ..............................3,502,862 10/07/2011....
03221K NR 9 AMSTERDAM FUNDING CORP ABCP................................................................................................................................. ..........1FE ..............................2,604,169 ..............................2,604,084 01/25/2011....
03221K NS 7 AMSTERDAM FUNDING CORP ABCP................................................................................................................................. ..........1FE ..............................1,616,368 ..............................1,616,313 01/26/2011....
03221K Q1 3 AMSTERDAM FUNDING CORP ABCP................................................................................................................................. ..........1FE .................................418,331 .................................418,341 03/01/2011....
04014B PA 3 ARGENTO VARIABLE FUNDING COMPANY LLC............................................................................................................... ..........1FE ..............................2,101,007 ..............................2,100,970 02/10/2011....
04821U P9 7 ATLANTIC ASSET SECURITIZATION CORP ABCP............................................................................................................ ..........1FE ..............................1,339,656 ..............................1,339,662 02/09/2011....
04821U Q3 9 ATLANTIC ASSET SECURITIZATION CORP ABCP............................................................................................................ ..........1FE ..............................1,969,589 ..............................1,969,583 03/03/2011....
05252A AR 2 AUST & NZ BANKING GROUP............................................................................................................................................. ..........1FE ..............................3,951,544 ..............................3,951,580 06/17/2011....
05253M AJ 3 AUST & NZ BANKING GROUP............................................................................................................................................. ..........1FE ..............................3,231,914 ..............................3,233,411 12/09/2011....
0527M1 N5 0 AUTOBAHN FUNDING COMPANY ABCP............................................................................................................................ ..........1FE ..............................1,214,277 ..............................1,214,282 01/05/2011....
0556M5 NT 8 BNP PARIBAS NEW YORK.................................................................................................................................................. ..........1FE ..............................1,706,522 ..............................1,706,522 08/22/2011....
0556M5 UZ 6 BNP PARIBAS NY BRANCH................................................................................................................................................. ..........1FE ..............................4,097,643 ..............................4,099,247 10/14/2011....
0594L8 7C 9 BANCO BILBAO VIZ ARG NY............................................................................................................................................... ..........1FE .................................862,379 .................................862,247 02/08/2011....
05966D JY 9 BANCO SANTANDER NEW YORK...................................................................................................................................... ..........1FE ..............................1,621,952 ..............................1,622,095 02/14/2011....
06050Y 5N 7 BANK OF AMERICA NA....................................................................................................................................................... ..........1FE ..............................1,975,805 ..............................1,975,973 02/24/2011....
06416P S7 5 BANK OF NOVA SCOTIA HOUS.......................................................................................................................................... ..........1FE ..............................2,963,509 ..............................2,963,436 07/06/2011....
06417D QR 9 BANK OF NOVA SCOTIA NY............................................................................................................................................... ..........1FE ..............................1,095,766 ..............................1,095,416 10/18/2011....
06417D TR 6 BANK OF NOVA SCOTIA..................................................................................................................................................... ..........1FE ..............................2,086,448 ..............................2,086,448 03/02/2011....
06538A Y5 8 BANK OF TOKYO-MITSUBISHI UFJ NY.............................................................................................................................. ..........1FE ..............................1,634,819 ..............................1,634,848 03/08/2011....
06538D AS 8 BANK OF TOKYO-MITSUB NY............................................................................................................................................. ..........1FE ..............................2,985,367 ..............................2,985,516 03/01/2011....
06538D CL 1 BANK OF TOKYO-MITSUBISHI............................................................................................................................................ ..........1FE .................................964,587 .................................964,634 03/29/2011....
06740M NL 3 BARCLAYS BK NY BACR..................................................................................................................................................... ..........1FE ..............................3,232,283 ..............................3,233,411 09/02/2011....
1247P3 PE 6 CAFCO ABCP....................................................................................................................................................................... ..........1FE ..............................1,167,270 ..............................1,167,136 02/14/2011....
12619U PE 5 CRC FUNDING LLC ABCP................................................................................................................................................... ..........1FE ..............................3,501,811 ..............................3,501,406 02/14/2011....
16115W NR 4 CHARTA LLC ABCP............................................................................................................................................................. ..........1FE ..............................1,436,861 ..............................1,436,746 01/25/2011....
16115W PE 1 CHARTA LLC ABCP............................................................................................................................................................. ..........1FE .................................538,740 .................................538,678 02/14/2011....
20272A AM 8 COMMONWEALTH BK AUSTRALIA..................................................................................................................................... ..........1FE ..............................2,694,213 ..............................2,694,509 09/02/2011....
20272A AS 5 COMMONWEALTH BK AUSTRALIA..................................................................................................................................... ..........1FE ..............................3,591,885 ..............................3,592,002 11/04/2011....
22536G BA 8 CREDIT INDUSTRIEL ET COMMERCIAL NEW YORK BRANCH......................................................................................... ..........1FE ..............................3,502,985 ..............................3,502,862 02/11/2011....
22536G BK 6 CREDIT INDUS NY............................................................................................................................................................... ..........1FE ..............................2,964,161 ..............................2,963,984 03/02/2011....
225434 AE 9 CREDIT SUISSE USA INC................................................................................................................................................... ..........1FE .................................244,369 .................................244,302 03/02/2011....
22550C VY 4 CREDIT SUISSE NEW YORK............................................................................................................................................... ..........1FE ..............................3,052,962 ..............................3,053,777 11/22/2011....
22550C XP 1 CREDIT SUISSE NEW YORK............................................................................................................................................... ..........1FE ..............................4,939,904 ..............................4,939,934 01/05/2011....
23322A 7D 6 DZ BANK NY........................................................................................................................................................................ ..........1FE ..............................1,801,725 ..............................1,800,830 05/18/2011....
25152X LQ 1 DEUTSCHE BANK AG, NEW YORK..................................................................................................................................... ..........1FE ..............................2,963,012 ..............................2,963,960 08/24/2011....
25600T VN 4 DNB NOR BANK NY............................................................................................................................................................. ..........1FE ..............................4,041,093 ..............................4,041,764 04/29/2011....
34956P 3D 7 FORTIS BANK NY................................................................................................................................................................ ..........1FE ..............................1,522,635 ..............................1,522,436 04/04/2011....
36962G 3Q 5 GENERAL ELEC CAP CORP............................................................................................................................................... ..........1FE ..............................1,510,562 ..............................1,509,732 02/01/2011....
38346M N7 5 GOTHAM FUNDING CORP ABCP........................................................................................................................................ ..........1FE ..............................1,167,555 ..............................1,167,562 01/07/2011....
38346M ND 2 GOTHAM FUNDING CORP ABCP........................................................................................................................................ ..........1FE .................................628,653 .................................628,656 01/13/2011....
4611K1 PA 7 INTESA FUNDING LLC........................................................................................................................................................ ..........1FE ..............................1,077,403 ..............................1,077,420 02/10/2011....
50202U PU 2 LMA SA ABCP...................................................................................................................................................................... ..........1FE ..............................8,608,192 ..............................8,608,109 02/28/2011....
53944A F6 7 LLOYDS TSB BANK PLC NY................................................................................................................................................ ..........1FE ..............................1,527,314 ..............................1,526,889 04/11/2011....
53944A H9 9 LLOYDS TSB BANK PLC NY................................................................................................................................................ ..........1FE ..............................3,593,171 ..............................3,592,679 05/04/2011....
539473 AB 4 LLOYDS TSB BANK PLC...................................................................................................................................................... ..........1FE .................................603,563 .................................603,343 04/01/2011....
5766P1 PE 5 MATCHPOINT MASTER TRUST ABCP................................................................................................................................ ..........1FE .................................987,653 .................................987,636 02/14/2011....
60687C B3 0 MIZUHO CORPORATE BANK/NY........................................................................................................................................ ..........1FE ..............................1,250,252 ..............................1,250,252 01/18/2011....
6117P5 NM 5 MONT BLANC CAPITAL CORPORATION ABCP................................................................................................................. ..........1FE ..............................2,064,543 ..............................2,064,571 01/21/2011....
62939M NK 9 NRW.BANK 42D................................................................................................................................................................... ..........1FE ..............................3,771,883 ..............................3,771,596 01/19/2011....
62939M NK 9 NRW.BANK 42D................................................................................................................................................................... ..........1FE .................................359,227 .................................359,223 01/19/2011....
62939M Q8 3 NRW.BANK  42D.................................................................................................................................................................. ..........1FE ..............................3,321,467 ..............................3,321,278 03/08/2011....
63252X MK 3 NATIONAL AUSTRALIA BK-NY............................................................................................................................................ ..........1FE ..............................3,411,769 ..............................3,413,045 10/05/2011....
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63252X NA 4 NATIONAL AUSTRALIA BK-NY............................................................................................................................................ ..........1FE .................................448,876 .................................449,085 11/09/2011....
6325C0 AC 5 NATIONAL AUSTRALIA BANK............................................................................................................................................. ..........1FE .................................718,845 .................................718,466 06/15/2011....
6325C0 AC 5 NATIONAL AUSTRALIA BANK............................................................................................................................................. ..........1FE .................................359,422 .................................359,292 06/15/2011....
6325C0 BH 3 NATIONAL AUSTRALIA BANK............................................................................................................................................. ..........1FE ..............................1,437,652 ..............................1,437,072 07/07/2011....
6325C0 BL 4 NATIONAL AUSTRALIA BANK............................................................................................................................................. ..........1FE ..............................3,143,896 ..............................3,143,594 08/19/2011....
63306V Q5 2 NATIONAL BANK OF CANADA............................................................................................................................................ ..........1FE ..............................2,103,026 ..............................2,103,514 06/01/2011....
6385E1 NX 5 NATIONWIDE BUILDING SOC 42D...................................................................................................................................... ..........1FE ..............................1,706,137 ..............................1,706,025 01/31/2011....
6385E1 NX 5 NATIONWIDE BUILDING SOC 42D...................................................................................................................................... ..........1FE .................................448,983 .................................448,954 01/31/2011....
6385E1 P4 7 NATIONWIDE BUILDING SOC 42D...................................................................................................................................... ..........1FE ..............................1,167,314 ..............................1,167,240 02/04/2011....
63873B M3 8 NATIXIS NEW YORK............................................................................................................................................................ ..........1FE ..............................3,476,240 ..............................3,475,917 03/08/2011....
63873B N7 8 NATIXIS NY BRANCH.......................................................................................................................................................... ..........1FE ..............................1,208,084 ..............................1,208,038 02/15/2011....
63873B P9 2 NATIXIS NY.......................................................................................................................................................................... ..........1FE ..............................2,711,886 ..............................2,711,574 02/28/2011....
67983U Q3 0 OLD LINE FUNDING CORPORATION ABCP....................................................................................................................... ..........1FE ..............................3,421,740 ..............................3,421,301 03/03/2011....
74977M LQ 6 RABOBANK NEDERLAND NV NY........................................................................................................................................ ..........1FE ..............................2,065,123 ..............................2,065,790 08/26/2011....
74977M NN 1 RABOBANK NY YCD............................................................................................................................................................ ..........1FE .................................718,258 .................................718,536 10/12/2011....
74977M NP 6 RABOBANK NEDERLAND NV NY........................................................................................................................................ ..........1FE .................................179,564 .................................179,634 10/18/2011....
78009J V2 8 ROYAL BK CAN NY  RYFLOAT............................................................................................................................................ ..........1FE ..............................3,411,725 ..............................3,413,045 10/12/2011....
78011H N8 4 ROYAL BK SCOT CT RBS................................................................................................................................................... ..........1FE ..............................3,592,230 ..............................3,592,679 04/05/2011....
78011H U7 8 ROYAL BK OF SCOTLAND CT............................................................................................................................................ ..........1FE ..............................3,593,534 ..............................3,592,679 05/03/2011....
83050U P4 4 SKANDINAVISKA ENSKILDA BANKEN AB (SEB) 42D......................................................................................................... ..........1FE ..............................1,616,282 ..............................1,616,095 02/04/2011....
83050U PQ 5 SKANDINAVISKA ENSKILDA BANKEN AB (SEB) 42D......................................................................................................... ..........1FE ..............................1,727,278 ..............................1,727,224 02/24/2011....
83051A CK 5 SKANDINAVISKA ENSKILDA BANKEN (SEB) AB NEW YORK BRA.................................................................................... ..........1FE ..............................1,756,878 ..............................1,756,763 02/09/2011....
83365S P7 2 SOCIETE GENERALE NORTH AMERICA INC..................................................................................................................... ..........1FE .................................538,745 .................................538,730 02/07/2011....
83369R BS 9 SOCIETE GENERAL NY....................................................................................................................................................... ..........1FE ..............................3,681,568 ..............................3,682,496 08/16/2011....
83369R BX 8 SOC GENERALE NY SOGNNY............................................................................................................................................ ..........1FE .................................432,976 .................................432,958 02/18/2011....
83369R GM 7 SOC GEN FRN  FEDL01 1 D LOOKBACK............................................................................................................................ ..........1FE ..............................2,784,326 ..............................2,784,326 01/28/2011....
83369R JV 4 SOCIETE GENERALE NY.................................................................................................................................................... ..........1FE ..............................1,209,870 ..............................1,209,835 02/22/2011....
8342E3 N7 7 SOLITAIRE FUNDING LLC ABCP........................................................................................................................................ ..........1FE ..............................1,257,374 ..............................1,257,373 01/07/2011....
8342E3 NB 8 SOLITAIRE FUNDING LLC ABCP........................................................................................................................................ ..........1FE .................................987,909 .................................987,904 01/11/2011....
8342E3 NE 2 SOLITAIRE FUNDING LLC ABCP........................................................................................................................................ ..........1FE .................................808,271 .................................808,266 01/14/2011....
8342E3 P3 4 SOLITAIRE FUNDING LLC ABCP........................................................................................................................................ ..........1FE .................................448,973 .................................448,962 02/03/2011....
8342E3 P7 5 SOLITAIRE FUNDING LLC ABCP........................................................................................................................................ ..........1FE .................................718,335 .................................718,314 02/07/2011....
86562G E8 2 SUMITOMO MIT NY SUMIBK............................................................................................................................................... ..........1FE ..............................1,446,927 ..............................1,446,951 03/02/2011....
86562G XT 5 SUMITOMO MITSUI BANK NY............................................................................................................................................. ..........1FE ..............................3,862,145 ..............................3,862,130 01/04/2011....
86888N ND 3 SURREY FUNDING CORP ABCP........................................................................................................................................ ..........1FE .................................628,658 .................................628,650 01/13/2011....
86888N P3 3 SURREY FUNDING CORP ABCP........................................................................................................................................ ..........1FE ..............................2,065,258 ..............................2,065,165 02/03/2011....
89112Y ME 0 TD NY FRN........................................................................................................................................................................... ..........1FE ..............................1,885,380 ..............................1,886,156 10/28/2011....
90267A MT 0 UBS AG STAMFORD CT...................................................................................................................................................... ..........1FE .................................808,304 .................................808,634 04/26/2011....
92646L N3 0 VICTORY RECEIVABLES CORPORATION ABCP............................................................................................................... ..........1FE .................................646,667 .................................646,671 01/03/2011....
949746 NC 1 WELLS FARGO & COMPANY.............................................................................................................................................. ..........1FE ..............................8,387,612 ..............................8,386,992 01/12/2011....
9612E0 AV 9 WESTPAC BANKING CORP................................................................................................................................................ ..........1FE ..............................1,078,449 ..............................1,078,396 04/19/2011....
97342K NL 8 WINDMILL FUNDING CORPORATION ABCP...................................................................................................................... ..........1FE ..............................1,634,424 ..............................1,634,375 01/20/2011....
97342K NM 6 WINDMILL FUNDING CORPORATION ABCP...................................................................................................................... ..........1FE ..............................1,803,242 ..............................1,803,184 01/21/2011....
000000 00 0 BNP REPO O........................................................................................................................................................................ ..........1FE ..............................2,145,727 ..............................2,145,727 01/11/2011....
000000 00 0 BNP REPO O........................................................................................................................................................................ ..........1FE ..............................2,535,816 ..............................2,535,816 01/03/2011....
000000 00 0 CITISAL REPO O.................................................................................................................................................................. ..........1FE ..............................5,736,514 ..............................5,736,514 01/03/2011....
000000 00 0 DEU REPO O....................................................................................................................................................................... ..........1FE .................................950,431 .................................950,431 01/03/2011....
000000 00 0 HSBC REPO O..................................................................................................................................................................... ..........1FE ..............................3,591,672 ..............................3,591,672 01/03/2011....
000000 00 0 RBCD REPO O..................................................................................................................................................................... ..........1FE ..............................1,516,326 ..............................1,516,326 01/03/2011....
000000 00 0 BNP REPO Y........................................................................................................................................................................ ..........1FE ..............................3,172,393 ..............................3,172,393 01/03/2011....
000000 00 0 BZW REPO Y....................................................................................................................................................................... ..........1FE ..............................7,134,234 ..............................7,134,234 01/03/2011....
000000 00 0 NET RECEIVABLE/PAYABLE............................................................................................................................................... ..........1FE ..................................(49,642) ..................................(49,945) 01/03/2011....

3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations................................................................................................................................... ...........................228,828,256 ...........................228,831,131 .....XXX.........
Industrial & Miscellaneous (Unaffiliated) - Single Class Mortgage-Backed/Asset-Backed Securities
02005M AA 0 ALLYA 2010-3 A1.................................................................................................................................................................. ..........1FE .................................642,897 .................................642,660 08/15/2011....
042706 AG 6 ARRMF 2006-1A A2B........................................................................................................................................................... ..........1FE ..............................1,705,691 ..............................1,715,190 07/12/2016....
04271A AB 7 ARRMF 2007-3A A2B........................................................................................................................................................... ..........1FE ..............................2,168,510 ..............................2,218,969 09/17/2012....
13974C AA 6 CARAT 2007-2 APT.............................................................................................................................................................. ..........1FE .................................707,631 .................................707,862 09/15/2011....
17121D AA 7 CFAST 2010-A A1................................................................................................................................................................. ..........1FE ..............................1,355,734 ..............................1,355,686 05/09/2011....
34988M AJ 5 FOSSM 2007-1A A2.............................................................................................................................................................. ..........1FE ..............................1,180,516 ..............................1,184,436 07/18/2011....
38741Y AC 3 GRANM 2005-1 A4............................................................................................................................................................... ..........1FE .................................666,596 .................................720,645 03/20/2018....
43812J AD 8 HAROT 2007-3 A4................................................................................................................................................................ ..........1FE ..............................7,088,072 ..............................7,086,783 04/16/2012....
637276 AA 4 NRMBS 2006-3 A1................................................................................................................................................................ ..........1FE .................................941,932 .................................969,893 01/20/2014....
000000 00 0 RBS REPO Z........................................................................................................................................................................ ..........1FE ..............................1,526,889 ..............................1,526,889 01/05/2011....
000000 00 0 RBS REPO Z........................................................................................................................................................................ ..........1FE ..............................5,389,018 ..............................5,389,018 02/22/2011....
000000 00 0 CITISAL REPO Z.................................................................................................................................................................. ..........1FE ..............................6,539,126 ..............................6,539,126 01/03/2011....
000000 00 0 JPM REPO Z........................................................................................................................................................................ ..........1FE ..............................8,719,369 ..............................8,719,369 01/03/2011....
000000 00 0 RBCD REPO Z..................................................................................................................................................................... ..........1FE .................................652,751 .................................652,751 01/03/2011....
000000 00 0 UBS REPO Z........................................................................................................................................................................ ..........1FE ..............................3,209,461 ..............................3,209,461 01/03/2011....
000000 00 0 BAS REPO Z........................................................................................................................................................................ ..........1FE ..............................4,712,640 ..............................4,712,640 01/03/2011....

3399999. Industrial & Miscellaneous (Unaffiliated) - Single Class Mtg-Backed/Asset Backed Sec.......................................................................................... .............................47,206,833 .............................47,351,378 .....XXX.........
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....................................................................................................................................................... ...........................276,035,089 ...........................276,182,509 .....XXX.........
Totals
7799999. Total - Issuer Obligations........................................................................................................................................................................................ ...........................234,923,267 ...........................234,926,142 .....XXX.........
7899999. Total - Single Class Mortgage-Backed/Asset-Backed Securities............................................................................................................................. .............................47,206,833 .............................47,351,378 .....XXX.........
7999999. Total - Defined Multi-Class Residential Mortgage-Backed Securities....................................................................................................................... .............................30,441,808 .............................30,441,808 .....XXX.........
8399999. Subtotal - Bonds..................................................................................................................................................................................................... ...........................312,571,908 ...........................312,719,328 .....XXX.........
9999999. Totals............................................................................................................................................................................................................. ...........................312,571,908 ...........................312,719,328 .....XXX.........
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SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
1 2 3 4 5 6

NAIC
Designation

CUSIP /Market Fair Book/Adjusted Maturity
Identification Description Indicator Value Carrying Value Dates

General Interrogatory:
1. The activity for the year:    Fair Value $.....312,571,908     Book/Adjusted Carrying Value $.....312,719,328
2. Average balance for the year:    Fair Value $.....315,209,823     Book/Adjusted Carrying Value $.....315,246,755
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1:  $.....312,719,328 NAIC 2:  $..........0 NAIC 3:  $..........0  NAIC 4:  $..........0 NAIC 5:  $..........0 NAIC 6:  $..........0
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SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned December 31 Current Year
1 2 3 4 5 6

NAIC
Designation

CUSIP /Market Fair Book/Adjusted Maturity
Identification Description Indicator Value Carrying Value Dates

General Interrogatory:
1. The activity for the year:    Fair Value $..........0     Book/Adjusted Carrying Value $..........0
2. Average balance for the year:    Fair Value $..........0     Book/Adjusted Carrying Value $..........0
3. Grand Total Schedule DL Part 1 and Part 2:    Fair Value $.....312,571,601     Book/Adjusted Carrying Value $.....312,719,328
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SCHEDULE E - PART 1 - CASH
1 2 3 4 5 6 7

Amount of Amount of
Rate Interest Interest Accrued

of Received December 31 of
Depository Code Interest During Year Current Year Balance *

  TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January.............................. ...........................25,241,865 4. April................................... ...........................23,320,068 7. July.................................... ...........................28,574,045 10. October............................ ...........................54,558,843
2. February............................ .............................8,346,472 5. May.................................... ...........................17,476,617 8. August............................... ...........................65,662,124 11. November........................ ...........................57,379,855
3. March................................ ...........................27,031,139 6. June................................... ...........................25,710,822 9. September......................... ...........................85,617,595 12. December........................ ............................(5,334,617)

Open Depositories
Bank of America Corp Savings Account........................................ Harrisburg, PA.............................................................................. ........... ................0.000 ..................376,416 .............................0 ...............49,366,581 XXX
PNC - Highmark OSCAR Claims.................................................. Pittsburgh, PA............................................................................... ........... ................0.000 .............................0 .............................0 ..............(70,452,207) XXX
PNC - Accounts Payable.............................................................. Pittsburgh, PA............................................................................... ........... ................0.000 .............................0 .............................0 ..............(21,686,464) XXX
BNYMellon - Major Medical DME.................................................. Pittsburgh, PA............................................................................... ........... ................0.000 .............................0 .............................0 ................(1,340,799) XXX
PNC - Payroll Cash....................................................................... Pittsburgh, PA............................................................................... ........... ................0.000 .............................0 .............................0 ....................664,437 XXX
BNYMellon - General Funds......................................................... Pittsburgh, PA............................................................................... ........... ................0.000 .............................0 .............................0 .................5,719,080 XXX
BNYMellon - NEPA OSCAR Claims.............................................. Pittsburgh, PA............................................................................... ........... ................0.000 .............................0 .............................0 ...................(427,276) XXX
BNYMellon - Westinghouse.......................................................... Pittsburgh, PA............................................................................... ........... ................0.000 .............................0 .............................0 ....................352,731 XXX
PNC - HHIC OSCAR Claims......................................................... Pittsburgh, PA............................................................................... ........... ................0.000 .............................0 .............................0 ...................(515,238) XXX
PNC - Spending Account Process................................................. Pittsburgh, PA............................................................................... ........... ................0.000 .............................0 .............................0 ................(1,931,587) XXX
PNC - Funding Account................................................................ Pittsburgh, PA............................................................................... ........... ................0.000 .............................0 .............................0 ...............35,212,474 XXX
PNC - FEP OSCAR Claims........................................................... Pittsburgh, PA............................................................................... ........... ................0.000 .............................0 .............................0 ................(3,955,244) XXX
BNYMellon - ITS Advance Deposits.............................................. Pittsburgh, PA............................................................................... ........... ................0.000 .............................0 .............................0 .................3,226,651 XXX
Clearinghouse Custodial Cash...................................................... Pittsburgh, PA............................................................................... ........... ................0.000 .............................0 .............................0 ....................396,000 XXX
0199998.  Deposits in.....16 depositories that do not exceed allowable
                 limits in any one depository (see Instructions) - Open Depositories...................................................................................... .XXX... ..........XXX......... .............................0 .............................0 ......................36,244 XXX..
0199999.  Total - Open Depositories..................................................................................................................................................... .XXX... ..........XXX......... ..................376,416 .............................0 ................(5,334,617) XXX..
0399999.  Total Cash on Deposit.......................................................................................................................................................... .XXX... ..........XXX......... ..................376,416 .............................0 ................(5,334,617) XXX..
0599999.  Total Cash........................................................................................................................................................................... .XXX... ..........XXX......... ..................376,416 .............................0 ................(5,334,617) XXX..
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  SCHEDULE E - PART 2 - CASH EQUIVALENTS
  Show Investments Owned December 31 of Current Year

1 2 3 4 5 6 7 8

Date Rate of Book/Adjusted Amount of Interest Amount Received
Description Code Acquired Interest Maturity Carrying Value Due & Accrued During Year

Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations
BANK OF AMERICA CORP DISC NT CP........................................................................................................................................................................................................ ........... 12/08/2010 ................0.250 01/24/2011 ...................................................................1,999,680 .................................................................................0 .............................................................................333
GRAINGER (WW) INC DISC NT CP............................................................................................................................................................................................................... ........... 12/16/2010 ................0.200 01/21/2011 ...................................................................2,499,722 .................................................................................0 .............................................................................222
ING (US) FUNDING LLC DISC NT CP............................................................................................................................................................................................................ ........... 12/16/2010 ................0.230 01/18/2011 ...................................................................2,999,674 .................................................................................0 .............................................................................307
MARKET STREET FDG LLC DISC NT CP 144A............................................................................................................................................................................................. ........... 12/27/2010 ................0.230 01/28/2011 ...................................................................2,499,569 .................................................................................0 ...............................................................................80
METLIFE SHORT TERM FUND DISC NT CP 144A........................................................................................................................................................................................ ........... 12/21/2010 ................0.240 01/25/2011 ...................................................................1,999,680 .................................................................................0 .............................................................................147
NATL RURAL UTILITIES DISC NT CP............................................................................................................................................................................................................ ........... 12/15/2010 ................0.210 01/18/2011 ...................................................................2,499,752 .................................................................................0 .............................................................................248
JOHN DEERE CREDIT LTD DISC NT CP 144A.............................................................................................................................................................................................. ........... 11/17/2010 ................0.230 01/14/2011 ...................................................................2,499,796 .................................................................................0 .............................................................................719
3299999.  Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations........................................................................................................................................................ ................................................................................. .................................................................16,997,873 .................................................................................0 ..........................................................................2,056
3899999.  Total - Industrial and Miscellaneous (Unaffiliated)............................................................................................................................................................................ ................................................................................. .................................................................16,997,873 .................................................................................0 ..........................................................................2,056
Total Bonds
7799999.  Subtotals - Issuer Obligations.......................................................................................................................................................................................................... ................................................................................. .................................................................16,997,873 .................................................................................0 ..........................................................................2,056
8399999.  Subtotals - Bonds............................................................................................................................................................................................................................ ................................................................................. .................................................................16,997,873 .................................................................................0 ..........................................................................2,056
8699999.  Total - Cash Equivalents................................................................................................................................................................................................................. ................................................................................. .................................................................16,997,873 .................................................................................0 ..........................................................................2,056
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  SCHEDULE E - PART 3 - SPECIAL DEPOSITS
1 2 Deposits for the

Benefit of All Policyholders All Other Special Deposits
3 4 5 6

Type of Purpose of Book/Adjusted Fair Book/Adjusted Fair
States, Etc. Deposit Deposit Carrying Value Value Carrying Value Value

1. Alabama......................................AL ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
2. Alaska.........................................AK ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
3. Arizona........................................AZ ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
4. Arkansas....................................AR ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
5. California....................................CA ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
6. Colorado....................................CO ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
7. Connecticut.................................CT ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
8. Delaware....................................DE ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
9. District of Columbia....................DC ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
10. Florida.........................................FL ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
11. Georgia......................................GA ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
12. Hawaii..........................................HI ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
13. Idaho............................................ID ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
14. Illinois...........................................IL ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
15. Indiana.........................................IN ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
16. Iowa.............................................IA ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
17. Kansas........................................KS ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
18. Kentucky.....................................KY ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
19. Louisiana.....................................LA ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
20. Maine.........................................ME ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
21. Maryland....................................MD ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
22. Massachusetts...........................MA ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
23. Michigan......................................MI ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
24. Minnesota..................................MN ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
25. Mississippi..................................MS ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
26. Missouri.....................................MO ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
27. Montana.....................................MT ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
28. Nebraska....................................NE ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
29. Nevada.......................................NV ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
30. New Hampshire..........................NH ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
31. New Jersey.................................NJ ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
32. New Mexico...............................NM ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
33. New York....................................NY ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
34. North Carolina............................NC ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
35. North Dakota..............................ND ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
36. Ohio...........................................OH ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
37. Oklahoma...................................OK ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
38. Oregon.......................................OR ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
39. Pennsylvania..............................PA ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
40. Rhode Island................................RI ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
41. South Carolina............................SC ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
42. South Dakota..............................SD ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
43. Tennessee..................................TN ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
44. Texas..........................................TX ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
45. Utah............................................UT ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
46. Vermont......................................VT ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
47. Virginia........................................VA ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
48. Washington................................WA ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
49. West Virginia..............................WV ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
50. Wisconsin....................................WI ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
51. Wyoming....................................WY ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
52. American Samoa........................AS ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
53. Guam.........................................GU ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
54. Puerto Rico.................................PR ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
55. US Virgin Islands..........................VI ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
56. Northern Mariana Islands...........MP ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
57. Canada.......................................CN ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
58. Aggregate Alien and Other..........OT ...XXX... .............................................................XXX................................................................ ..............................0 ..............................0 ..............................0 ..............................0
59. Total................................................ ...XXX... .............................................................XXX................................................................ ..............................0 ..............................0 ..............................0 ..............................0

  DETAILS OF WRITE-INS
5801. ........................................................ ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
5802. ........................................................ ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
5803. ........................................................ ............ .................................................................................................................................... ..............................0 ..............................0 ..............................0 ..............................0
5898. Summary of remaining write-ins for

line 58 from overflow page............... ...XXX... .............................................................XXX................................................................ ..............................0 ..............................0 ..............................0 ..............................0
5899. Total (Lines 5801 thru 5803+5898)

(Line 58 above)................................ ...XXX... .............................................................XXX................................................................ ..............................0 ..............................0 ..............................0 ..............................0

NONE
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*54771201036039100*
MEDICARE SUPPLEMENT INSURANCE EXPERIENCE EXHIBIT

For the Year Ended December 31, 2010
(To Be Filed by March 1)

FOR THE STATE OF..........Pennsylvania
NAIC Group Code.....812 NAIC Company Code.....54771
Address (City, State and Zip Code).....Pittsburgh, PA  15222
Person Completing This Exhibit.....Janine Kopas Colinear Telephone Number.....412-544-6902
Title.....VP Controller, Financial Accounting and Reporting

1 2 3 4 5 6 7 8 9 10 Policies Issued Through 2007 Policies Issued in 2008, 2009 & 2010
11 Incurred Claims 14 15 Incurred Claims 18

Standardized 12 13 16 17
Policy Medicare Date Date Percent of Number of Percent of Number of

Compliance Form Supplement Medicare Plan Date Approval Last Date Policy Marketing Premiums Premiums Covered Premiums Premiums Covered
with OBRA Number Benefit Plan Select Characteristics Approved Withdrawn Amended Closed Trade Name Earned Amount Earned Lives Earned Amount Earned Lives

Individual Policies
......Yes........ BLCMG-A-65........... A........................ ......NO....... ....2,3,5,6............ .11/23/2005 ................... ................... ................... BlueCare Security, Plan A (NE)......... .............121,537 ...............68,774 ...................56.6 ....................149 ...............32,264 ...............24,158 ...................74.9 ......................40
......Yes........ BLCMG-B-65........... B........................ ......NO....... ....2,3,5,6............ .11/23/2005 ................... ................... ................... BlueCare Security, Plan B (NE)......... ..........3,902,313 ..........2,698,667 ...................69.2 .................3,707 .............288,282 .............217,315 ...................75.4 ....................277
......Yes........ BLCMG-C-65........... C........................ ......NO....... ....2,3,5,6............ .11/23/2005 ................... ................... ................... BlueCare Security, Plan C (NE)......... ........27,128,362 ........23,127,396 ...................85.3 ...............22,747 ..........2,838,286 ..........2,430,486 ...................85.6 .................2,422
......Yes........ BLCMG-H-65........... H........................ ......NO....... ....2,3,5,6............ .11/23/2005 ................... ................... ................... BlueCare Security, Plan H (NE)......... ..........2,066,795 ..........2,002,345 ...................96.9 .................1,987 ...............91,401 ...............69,214 ...................75.7 ......................93
......Yes........ MB/C-A.................... A........................ ......NO....... ....2,3,5,6............ .11/22/2005 ................... ................... ................... MedigapBlue, Plan A (Central)........... .............595,919 .............461,013 ...................77.4 ....................492 ...............91,660 .............256,514 .................279.9 ......................66
......Yes........ MB/C-B.................... B........................ ......NO....... ....2,3,5,6............ .11/22/2005 ................... ................... ................... MedigapBlue, Plan B (Central)........... ........11,131,229 ........10,487,345 ...................94.2 .................6,748 .............275,799 .............272,658 ...................98.9 ....................168
......Yes........ MB/C-C.................... C........................ ......NO....... ....2,3,5,6............ .11/22/2005 ................... ................... ................... MedigapBlue, Plan C (Central)........... ........21,816,333 ........21,787,248 ...................99.9 .................9,821 .............729,886 .............628,727 ...................86.1 ....................334
......Yes........ MB/C-E.................... E........................ ......NO....... ....2,3,5,6............ .11/22/2005 ................... ................... ................... MedigapBlue, Plan E(Central)............ ........13,389,245 ........13,549,681 .................101.2 .................7,362 ..........3,453,983 ..........3,792,440 .................109.8 .................2,003
......Yes........ MB/C-H.................... H........................ ......NO....... ....2,3,5,6............ .11/22/2005 ................... ................... ................... MedigapBlue, Plan H (Central)........... ..........5,650,428 ..........5,463,995 ...................96.7 .................2,432 .............240,038 .............238,435 ...................99.3 ....................102
......Yes........ MB/C-HRX............... H........................ ......NO....... ....2,3,5,6............ .11/22/2005 ................... ................... ................... MedigapBlue, Plan HRX (Central)...... ..........2,046,426 ..........1,869,763 ...................91.4 ....................711 ........................0 ........................0 .....................0.0 ........................0
......Yes........ MB/C-I..................... I.......................... ......NO....... ....2,3,5,6............ .11/22/2005 ................... ................... ................... MedigapBlue, Plan I (Central)............ ..........8,084,212 ..........7,254,552 ...................89.7 .................4,217 ..........3,136,505 ..........3,498,166 .................111.5 .................1,733
......Yes........ MB/C-IRX................ I.......................... ......NO....... ....2,3,5,6............ .11/22/2005 ................... ................... ................... MedigapBlue, Plan IRX (Central)....... .............397,111 .............416,457 .................104.9 ....................148 ........................0 ........................0 .....................0.0 ........................0
......Yes........ 5450......................... A........................ ......NO....... ....2,3,5,6............ .08/01/1992 ................... .07/01/2004 ................... Security 65, Plan A (East).................. .............756,597 .............669,001 ...................88.4 ....................443 .............360,702 .............814,224 .................225.7 ....................222
......Yes........ 5451......................... B........................ ......NO....... ....2,3,5,6............ .08/01/1992 ................... .07/01/2004 ................... Security 65, Plan B (East).................. ..........7,774,870 ..........5,737,494 ...................73.8 .................4,486 ..........1,356,303 ..........1,523,412 .................112.3 ....................823
......Yes........ 5452......................... C........................ ......NO....... ....2,3,5,6............ .08/01/1992 ................... .07/01/2004 ................... Security 65, Plan C (East).................. ........37,227,449 ........30,675,818 ...................82.4 ...............19,982 ........19,387,768 ........21,355,068 .................110.1 ...............10,903
......Yes........ 5453......................... H........................ ......NO....... ....2,3,5,6............ .08/01/1992 ................... .07/01/2004 ................... Security 65, Plan H (East).................. ..........5,365,747 ..........4,234,713 ...................78.9 .................3,217 .............372,913 .............366,463 ...................98.3 ....................221
......Yes........ MB/W-A................... A........................ ......NO....... ....2,3,5,6............ .11/22/2005 ................... ................... ................... MedigapBlue, Plan A (West).............. .............966,858 .............963,250 ...................99.6 ....................618 .............218,973 .............605,279 .................276.4 ....................132
......Yes........ MB/W-B................... B........................ ......NO....... ....2,3,5,6............ .11/22/2005 ................... ................... ................... MedigapBlue, Plan B (West).............. ........26,898,237 ........22,186,797 ...................82.5 ...............12,603 .............545,621 .............473,093 ...................86.7 ....................258
......Yes........ MB/W-C................... C........................ ......NO....... ....2,3,5,6............ .11/22/2005 ................... ................... ................... MedigapBlue, Plan C (West).............. ........40,412,390 ........37,681,301 ...................93.2 ...............15,484 ..........1,058,180 ..........1,142,506 .................108.0 ....................398
......Yes........ MB/W-E................... E........................ ......NO....... ....2,3,5,6............ .11/22/2005 ................... ................... ................... MedigapBlue, Plan E (West).............. ..........6,784,208 ..........6,350,548 ...................93.6 .................2,610 ..........1,587,847 ..........2,912,953 .................183.5 ....................587
......Yes........ MB/W-H................... H........................ ......NO....... ....2,3,5,6............ .11/22/2005 ................... ................... ................... MedigapBlue, Plan H (West).............. ..........7,003,216 ..........6,492,797 ...................92.7 .................2,930 .............374,529 .............301,833 ...................80.6 ....................155
......Yes........ MB/W-HRX.............. H........................ ......NO....... ....2,3,5,6............ .11/22/2005 ................... ................... ................... MedigapBlue, Plan HRX (West)......... ..........2,513,918 ..........1,871,551 ...................74.4 ....................861 ........................0 ........................0 .....................0.0 ........................0
......Yes........ MB/W-I..................... I.......................... ......NO....... ....2,3,5,6............ .11/22/2005 ................... ................... ................... MedigapBlue, Plan I (West)................ ..........5,143,623 ..........3,993,449 ...................77.6 .................1,874 ..........2,082,960 ..........2,708,141 .................130.0 ....................783
......Yes........ MB/W-IRX................ I.......................... ......NO....... ....2,3,5,6............ .11/22/2005 ................... ................... ................... MedigapBlue, Plan IRX (West)........... .............860,634 .............574,494 ...................66.8 ....................237 ........................0 ........................0 .....................0.0 ........................0
......Yes........ BLCMG-A-65-BC-2010A........................ ......NO....... ....2,5,6............... .05/06/2010 ................... ................... ................... BlueCare Security - Plan A (NE)........ ........................0 ........................0 .....................0.0 ........................0 .................1,797 ....................231 ...................12.9 ........................6
......Yes........ BLCMG-B-65-BC-2010B........................ ......NO....... ....2,5,6............... .05/06/2010 ................... ................... ................... BlueCare Security - Plan B (NE)........ ........................0 ........................0 .....................0.0 ........................0 .................8,480 .................5,312 ...................62.6 ......................28
......Yes........ BLCMG-C-65-BC-2010C........................ ......NO....... ....2,5,6............... .05/06/2010 ................... ................... ................... BlueCare Security - Plan C (NE)........ ........................0 ........................0 .....................0.0 ........................0 ...............78,312 ...............47,813 ...................61.1 ....................222
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*54771201036039100*
MEDICARE SUPPLEMENT INSURANCE EXPERIENCE EXHIBIT

For the Year Ended December 31, 2010
(To Be Filed by March 1)

FOR THE STATE OF..........Pennsylvania
NAIC Group Code.....812 NAIC Company Code.....54771
Address (City, State and Zip Code).....Pittsburgh, PA  15222
Person Completing This Exhibit.....Janine Kopas Colinear Telephone Number.....412-544-6902
Title.....VP Controller, Financial Accounting and Reporting

1 2 3 4 5 6 7 8 9 10 Policies Issued Through 2007 Policies Issued in 2008, 2009 & 2010
11 Incurred Claims 14 15 Incurred Claims 18

Standardized 12 13 16 17
Policy Medicare Date Date Percent of Number of Percent of Number of

Compliance Form Supplement Medicare Plan Date Approval Last Date Policy Marketing Premiums Premiums Covered Premiums Premiums Covered
with OBRA Number Benefit Plan Select Characteristics Approved Withdrawn Amended Closed Trade Name Earned Amount Earned Lives Earned Amount Earned Lives

......Yes........ BLCMG-F-65-BC-2010F........................ ......NO....... ....2,6.................. .05/06/2010 ................... ................... ................... BlueCare Security - Plan F (NE)........ ........................0 ........................0 .....................0.0 ........................0 ...............39,103 ...............17,923 ...................45.8 ....................119

......Yes........ BLCMG-FHD-65-BC-2010F........................ ......NO....... ....2,6.................. .05/06/2010 ................... ................... ...................
BlueCare Security - Plan F High
Deductible (NE) ........................0 ........................0 .....................0.0 ........................0 ....................997 ........................0 .....................0.0 ........................5

......Yes........ BLCMG-N-65-BC-2010N........................ ......NO....... ....2,6.................. .05/06/2010 ................... ................... ................... BlueCare Security - Plan N (NE)........ ........................0 ........................0 .....................0.0 ........................0 .................2,031 ....................454 ...................22.4 ........................8

......Yes........ MB/C-A-2010........... A........................ ......NO....... ....2,5,6............... .05/05/2010 ................... ................... ................... MedigapBlue Plan A (Central)............ ........................0 ........................0 .....................0.0 ........................0 ...............13,300 ...............14,587 .................109.7 ......................31

......Yes........ MB/C-B-2010........... B........................ ......NO....... ....2,5,6............... .05/05/2010 ................... ................... ................... MedigapBlue Plan B (Central)............ ........................0 ........................0 .....................0.0 ........................0 ...............29,126 ...............28,880 ...................99.2 ......................43

......Yes........ MB/C-C-2010........... C........................ ......NO....... ....2,5,6............... .05/05/2010 ................... ................... ................... MedigapBlue Plan C (Central)............ ........................0 ........................0 .....................0.0 ........................0 .............122,793 .............136,489 .................111.2 ....................128

......Yes........ MB/C-F-2010........... F........................ ......NO....... ....2,6.................. .05/05/2010 ................... ................... ................... MedigapBlue Plan F (Central)............ ........................0 ........................0 .....................0.0 ........................0 ...............99,444 ...............77,281 ...................77.7 ....................162

......Yes........ MB/C-F(HD)-2010... F........................ ......NO....... ....2,5,6............... .05/05/2010 ................... ................... ................... MedigapBlue Plan F(HD) (Central).... ........................0 ........................0 .....................0.0 ........................0 ....................915 ........................0 .....................0.0 ........................2

......Yes........ MB/C-N-2010........... N........................ ......NO....... ....2,6.................. .05/05/2010 ................... ................... ................... MedigapBlue Plan N (Central)............ ........................0 ........................0 .....................0.0 ........................0 .................7,031 .................6,499 ...................92.4 ......................13

......Yes........ 5450 (6.10).............. A........................ ......NO....... ....2,5,6............... .05/06/2010 ................... ................... ................... MedigapSecurity Plan A (East).......... ........................0 ........................0 .....................0.0 ........................0 ...............27,963 ...............27,086 ...................96.9 ......................25

......Yes........ 5451 (6.10).............. B........................ ......NO....... ....2,5,6............... .05/06/2010 ................... ................... ................... MedigapSecurity Plan B (East).......... ........................0 ........................0 .....................0.0 ........................0 ...............14,589 .................9,243 ...................63.4 ........................8

......Yes........ 5452 (6.10).............. C........................ ......NO....... ....2,5,6............... .05/06/2010 ................... ................... ................... MedigapSecurity Plan C (East).......... ........................0 ........................0 .....................0.0 ........................0 .............162,764 .............198,661 .................122.1 ....................119

......Yes........ 16815....................... F........................ ......NO....... ....2,6.................. .05/06/2010 ................... ................... ................... MedigapSecurity Plan F (East)........... ........................0 ........................0 .....................0.0 ........................0 .............235,780 .............140,569 ...................59.6 ....................388

......Yes........ 16816....................... F........................ ......NO....... ....2,5,6............... .05/06/2010 ................... ................... ................... MedigapSecurity Plan F (High) (East) ........................0 ........................0 .....................0.0 ........................0 ........................0 ........................0 .....................0.0 ........................0

......Yes........ 16817....................... N........................ ......NO....... ....2,6.................. .05/06/2010 ................... ................... ................... MedigapSecurity Plan N (East).......... ........................0 ........................0 .....................0.0 ........................0 .................3,725 ......................22 .....................0.6 ........................8

......Yes........ MB/W-A-2010.......... A........................ ......NO....... ....2,5,6............... .05/05/2010 ................... ................... ................... MedigapBlue Plan A (Western).......... ........................0 ........................0 .....................0.0 ........................0 ...............15,667 ...............13,816 ...................88.2 ......................24

......Yes........ MB/W-B-2010.......... B........................ ......NO....... ....2,5,6............... .05/05/2010 ................... ................... ................... MedigapBlue Plan B (Western).......... ........................0 ........................0 .....................0.0 ........................0 ...............44,946 ...............22,337 ...................49.7 ......................46

......Yes........ MB/W-C-2010.......... C........................ ......NO....... ....2,5,6............... .05/05/2010 ................... ................... ................... MedigapBlue Plan C (Western).......... ........................0 ........................0 .....................0.0 ........................0 .............176,213 .............140,863 ...................79.9 ....................160

......Yes........ MB/W-F-2010.......... F........................ ......NO....... ....2,6.................. .05/05/2010 ................... ................... ................... MedigapBlue Plan F (Western).......... ........................0 ........................0 .....................0.0 ........................0 ...............47,939 ...............65,654 .................137.0 ......................56

......Yes........ MB/W-F(HD)-2010... F........................ ......NO....... ....2,5,6............... .05/05/2010 ................... ................... ................... MedigapBlue Plan F(HD) (Western)... ........................0 ........................0 .....................0.0 ........................0 .................4,691 ........................0 .....................0.0 ........................7

......Yes........ MB/W-N-2010.......... N........................ ......NO....... ....2,6.................. .05/05/2010 ................... ................... ................... MedigapBlue Plan N (Western).......... ........................0 ........................0 .....................0.0 ........................0 .................4,600 .................3,730 ...................81.1 ......................12
 0199999. Total Policy Experience on Individual Policies........................................................................................................................................................................................... ......238,037,657 ......210,618,449 ...................88.5 .............125,866 ........39,666,106 ........44,588,535 .................112.4 ...............23,340
Group Policies
......Yes........ 5450......................... A........................ ......NO....... ....2,3,5,6............ .08/01/1992 ................... .07/01/2004 ................... Security 65, Plan A (Medical)............. .................1,315 ......................94 .....................7.1 ........................1 .................8,656 .................6,402 ...................74.0 ........................6
......Yes........ 5451......................... B........................ ......NO....... ....2,3,5,6............ .08/01/1992 ................... .07/01/2004 ................... Security 65, Plan B (Medical)............. ...............47,444 ...............43,463 ...................91.6 ......................34 ...............17,093 ...............10,186 ...................59.6 ......................13
......Yes........ 5452......................... C........................ ......NO....... ....2,3,5,6............ .08/01/1992 ................... .07/01/2004 ................... Security 65, Plan C (Medical)............. ..........5,010,575 ..........5,192,546 .................103.6 .................3,338 ..........6,899,134 ..........5,196,330 ...................75.3 .................4,604
......Yes........ 5453......................... H........................ ......NO....... ....2,3,5,6............ .08/01/1992 ................... .07/01/2004 ................... Security 65, Plan H (Medical)............. ...............41,965 ...............55,038 .................131.2 ......................30 ...............31,775 ...............14,718 ...................46.3 ......................25
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*54771201036039100*
MEDICARE SUPPLEMENT INSURANCE EXPERIENCE EXHIBIT

For the Year Ended December 31, 2010
(To Be Filed by March 1)

FOR THE STATE OF..........Pennsylvania
NAIC Group Code.....812 NAIC Company Code.....54771
Address (City, State and Zip Code).....Pittsburgh, PA  15222
Person Completing This Exhibit.....Janine Kopas Colinear Telephone Number.....412-544-6902
Title.....VP Controller, Financial Accounting and Reporting

1 2 3 4 5 6 7 8 9 10 Policies Issued Through 2007 Policies Issued in 2008, 2009 & 2010
11 Incurred Claims 14 15 Incurred Claims 18

Standardized 12 13 16 17
Policy Medicare Date Date Percent of Number of Percent of Number of

Compliance Form Supplement Medicare Plan Date Approval Last Date Policy Marketing Premiums Premiums Covered Premiums Premiums Covered
with OBRA Number Benefit Plan Select Characteristics Approved Withdrawn Amended Closed Trade Name Earned Amount Earned Lives Earned Amount Earned Lives

......Yes........ 66KN/89................... P........................ ......NO....... ....2,3,5,6............ .08/01/1992 ................... ................... ................... 65 Special, Plan P.............................. ........53,499,314 ........42,623,761 ...................79.7 ...............27,343 ........10,190,345 ..........8,118,812 ...................79.7 ........................0

......Yes........ 65PI/WDP................ P........................ ......NO....... ....2,3,5,6............ .07/01/1992 ................... .09/26/2007 ................... 65-PLUS I (Ambulance, Outpatient ... ..........5,774,137 ..........4,745,487 ...................82.2 .................2,943 ..........1,099,836 .............903,902 ...................82.2 ........................0

......Yes........ 5450 (6.10).............. A........................ ......NO....... ....2,5,6............... .05/13/2010 ................... ................... ................... MedigapSecurity Plan A (Medical)..... ........................0 ........................0 .....................0.0 ........................0 ....................572 ....................911 .................159.3 ........................1

......Yes........ 5451 (6.10).............. B........................ ......NO....... ....2,5,6............... .05/13/2010 ................... ................... ................... MedigapSecurity Plan B (Medical)..... ........................0 ........................0 .....................0.0 ........................0 ........................0 ........................0 .....................0.0 ........................0

......Yes........ 5452 (6.10).............. C........................ ......NO....... ....2,5,6............... .05/13/2010 ................... ................... ................... MedigapSecurity Plan C (Medical)..... ........................0 ........................0 .....................0.0 ........................0 .............236,757 .............139,520 ...................58.9 ....................463
 0299999. Total Policy Experience on Group Policies................................................................................................................................................................................................ ........64,374,750 ........52,660,389 ...................81.8 ...............33,689 ........18,484,168 ........14,390,781 ...................77.9 .................5,112

GENERAL INTERROGATORIES
1. If response in Column 1 is no, give full and complete details.....

2. Claims address and contact person provided to the Secretary of Health and Human Services as required by 42 U.S.C. 1395ss(c)(3)(E) for this state.
2.1  Address............ 120 Fifth Avenue Place Pittsburgh PA 15222-3099
2.2  Contact person and phone number.................... Janine Kopas Colinear      412-544-6902

3. Billing address and contact person for user fees established under 41 U.S.C. 1395u(h)(3)(B).
3.1  Address............ 120 Fifth Avenue Place Pittsburgh PA 15222-3099
3.2  Contact person and phone number.................... Janine Kopas Colinear      412-544-6902

4. Explain any policies identified as policy type "O".
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*54771201036500000*
MEDICARE PART D COVERAGE SUPPLEMENT

(Net of Reinsurance)
NAIC Group Code....812 (To Be Filed By March 1) NAIC Company Code.....54771

Individual Coverage Group Coverage 5
1 2 3 4 Total

Insured Uninsured Insured Uninsured Cash
1. Premiums Collected:

 1.1 Standard Coverage:
1.11 With Reinsurance Coverage................................................. ...............................0 ...........XXX................ ...............................0 ...........XXX................ ...............................0
1.12 Without Reinsurance Coverage............................................ ...............................0 ...........XXX................ ...............................0 ...........XXX................ ...............................0
1.13 Risk-Corridor Payment Adjustments..................................... ...............................0 ...........XXX................ ...............................0 ...........XXX................ ...............................0

 1.2 Supplemental Benefits...................................................................... ...............................0 ...........XXX................ ...............................0 ...........XXX................ ...............................0
 2. Premiums Due and Uncollected-Change:

 2.1 Standard Coverage:
2.11 With Reinsurance Coverage................................................. ...............................0 ...........XXX................ ...............................0 ...........XXX................ ...........XXX................
2.12 Without Reinsurance Coverage............................................ ...............................0 ...........XXX................ ...............................0 ...........XXX................ ...........XXX................

 2.2 Supplemental Benefits...................................................................... ...............................0 ...........XXX................ ...............................0 ...........XXX................ ...........XXX................
 3. Unearned Premium and Advance Premium-Change:

 3.1 Standard Coverage:
3.11 With Reinsurance Coverage................................................. ...............................0 ...........XXX................ ...............................0 ...........XXX................ ...........XXX................
3.12 Without Reinsurance Coverage............................................ ...............................0 ...........XXX................ ...............................0 ...........XXX................ ...........XXX................

 3.2 Supplemental Benefits...................................................................... ...............................0 ...........XXX................ ...............................0 ...........XXX................ ...........XXX................
 4. Risk-Corridor Payment Adjustments-Change:

 4.1 Receivable......................................................................................... ...............................0 ...........XXX................ ...............................0 ...........XXX................ ...........XXX................
 4.2 Payable.............................................................................................. ...............................0 ...........XXX................ ...............................0 ...........XXX................ ...........XXX................

 5. Earned Premiums:
 5.1 Standard Coverage:

5.11 With Reinsurance Coverage................................................. ...............................0 ...........XXX................ ...............................0 ...........XXX................ ...........XXX................
5.12 Without Reinsurance Coverage............................................ ...............................0 ...........XXX................ ...............................0 ...........XXX................ ...........XXX................
5.13 Risk-Corridor Payment Adjustments..................................... ...............................0 ...........XXX................ ...............................0 ...........XXX................ ...........XXX................

 5.2 Supplemental Benefits...................................................................... ...............................0 ...........XXX................ ...............................0 ...........XXX................ ...........XXX................
 6. Total Premiums............................................................................................ ...............................0 ...........XXX................ ...............................0 ...........XXX................ ...............................0
 7. Claims Paid:

 7.1 Standard Coverage:
7.11 With Reinsurance Coverage................................................. ...............................0 ...........XXX................ ...............................0 ...........XXX................ ...............................0
7.12 Without Reinsurance Coverage............................................ ...............................0 ...........XXX................ ...............................0 ...........XXX................ ...............................0

 7.2 Supplemental Benefits...................................................................... ...............................0 ...........XXX................ ...............................0 ...........XXX................ ...............................0
 8. Claim Reserves and Liabilities-Change:

 8.1 Standard Coverage:
8.11 With Reinsurance Coverage................................................. ...............................0 ...........XXX................ ...............................0 ...........XXX................ ...........XXX................
8.12 Without Reinsurance Coverage............................................ ...............................0 ...........XXX................ ...............................0 ...........XXX................ ...........XXX................

 8.2 Supplemental Benefits...................................................................... ...............................0 ...........XXX................ ...............................0 ...........XXX................ ...........XXX................
 9. Health Care Receivables-Change:

 9.1 Standard Coverage:
9.11 With Reinsurance Coverage................................................. ...............................0 ...........XXX................ ...............................0 ...........XXX................ ...........XXX................
9.12 Without Reinsurance Coverage............................................ ...............................0 ...........XXX................ ...............................0 ...........XXX................ ...........XXX................

 9.2 Supplemental Benefits...................................................................... ...............................0 ...........XXX................ ...............................0 ...........XXX................ ...........XXX................
10. Claims Incurred:

10.1 Standard Coverage:
10.11 With Reinsurance Coverage................................................. ...............................0 ...........XXX................ ...............................0 ...........XXX................ ...........XXX................
10.12 Without Reinsurance Coverage............................................ ...............................0 ...........XXX................ ...............................0 ...........XXX................ ...........XXX................

10.2 Supplemental Benefits...................................................................... ...............................0 ...........XXX................ ...............................0 ...........XXX................ ...........XXX................
11. Total Claims................................................................................................. ...............................0 ...........XXX................ ...............................0 ...........XXX................ ...............................0
12. Reinsurance Coverage and Low Income Cost Sharing:

12.1 Claims Paid - Net of Reimbursements Applied................................. ...........XXX................ ...............................0 ...........XXX................ ...............................0 ...............................0
12.2 Reimbursements Received but Not Applied-Change....................... ...........XXX................ ...............................0 ...........XXX................ ...............................0 ...............................0
12.3 Reimbursements Receivable-Change.............................................. ...........XXX................ ...............................0 ...........XXX................ ...............................0 ...........XXX................
12.4 Health Care Receivables-Change.................................................... ...........XXX................ ...............................0 ...........XXX................ ...............................0 ...........XXX................

13. Aggregate Policy Reserves-Change........................................................... ...............................0 ...............................0 ...............................0 ...............................0 ...........XXX................
14. Expenses Paid............................................................................................. ...............................0 ...........XXX................ ...............................0 ...........XXX................ ...............................0
15. Expenses Incurred....................................................................................... ...............................0 ...........XXX................ ...............................0 ...........XXX................ ...........XXX................
16. Underwriting Gain/Loss............................................................................... ...............................0 ...........XXX................ ...............................0 ...........XXX................ ...........XXX................
17. Cash Flow Result......................................................................................... ...........XXX................ ...........XXX................ ...........XXX................ ...........XXX................ ...............................0

NONE
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*54771201046000000*
SUPPLEMENTAL COMPENSATION EXHIBIT

For the Year Ended December 31, 2010
(To be filed by March 1)

PART 1 - INTERROGATORIES
1. The reporting insurer is a member of a group of insurers or other holding company system? Yes [ X ]           No [    ]

If yes, do the amounts below represent
1)  total gross compensation paid to each individual by or on behalf of all companies which are part of the group; or Yes [ X ]           No [    ]
2)  allocation to each insurer? Yes [    ]           No [ X ]

2. Did any person while an officer, director, or trustee of the reporting entity receive directly or indirectly, during the period covered by this statement any
commission on the business transactions of the reporting entity? Yes [    ]           No [ X ]

3. Except for retirement plans generally applicable to its staff employees, has the reporting entity any agreement with any person, other than contracts
with its agents for the payment of commissions whereby it agrees that for any service rendered or to be rendered, that he/she shall receive directly or
indirectly, any salary, compensation or emolument that will extend beyond a period of 12 months from the date of the agreement? Yes [ X ]           No [    ]

PART 2 - OFFICERS AND EMPLOYEES COMPENSATION
1 2 Annual Compensation

3 4 5 6
Name and All Other

Principal Position Year Salary Bonus Compensation Totals
Chief Executive Officer
....................................................................................................... .......2010.......... ........................................ ........................................ ........................................ ......................................0
....................................................................................................... .......2009......... ........................................ ........................................ ........................................ ......................................0
....................................................................................................... .......2008......... ........................................ ........................................ ........................................ ......................................0

1. Chief Executive Officer.................................................................. .......2010.......... ........................................ ........................................ ........................................ ......................................0
This will be provided in a separate mailing to the Pennsylvania.... .......2009......... ........................................ ........................................ ........................................ ......................................0
Insurance Department................................................................... .......2008......... ........................................ ........................................ ........................................ ......................................0

2. ....................................................................................................... .......2010.......... ........................................ ........................................ ........................................ ......................................0
....................................................................................................... .......2009......... ........................................ ........................................ ........................................ ......................................0
....................................................................................................... .......2008......... ........................................ ........................................ ........................................ ......................................0

3. ....................................................................................................... .......2010.......... ........................................ ........................................ ........................................ ......................................0
....................................................................................................... .......2009......... ........................................ ........................................ ........................................ ......................................0
....................................................................................................... .......2008......... ........................................ ........................................ ........................................ ......................................0

4. ....................................................................................................... .......2010.......... ........................................ ........................................ ........................................ ......................................0
....................................................................................................... .......2009......... ........................................ ........................................ ........................................ ......................................0
....................................................................................................... .......2008......... ........................................ ........................................ ........................................ ......................................0

5. ....................................................................................................... .......2010.......... ........................................ ........................................ ........................................ ......................................0
....................................................................................................... .......2009......... ........................................ ........................................ ........................................ ......................................0
....................................................................................................... .......2008......... ........................................ ........................................ ........................................ ......................................0

6. ....................................................................................................... .......2010.......... ........................................ ........................................ ........................................ ......................................0
....................................................................................................... .......2009......... ........................................ ........................................ ........................................ ......................................0
....................................................................................................... .......2008......... ........................................ ........................................ ........................................ ......................................0

7. ....................................................................................................... .......2010.......... ........................................ ........................................ ........................................ ......................................0
....................................................................................................... .......2009......... ........................................ ........................................ ........................................ ......................................0
....................................................................................................... .......2008......... ........................................ ........................................ ........................................ ......................................0

8. ....................................................................................................... .......2010.......... ........................................ ........................................ ........................................ ......................................0
....................................................................................................... .......2009......... ........................................ ........................................ ........................................ ......................................0
....................................................................................................... .......2008......... ........................................ ........................................ ........................................ ......................................0

9. ....................................................................................................... .......2010.......... ........................................ ........................................ ........................................ ......................................0
....................................................................................................... .......2009......... ........................................ ........................................ ........................................ ......................................0
....................................................................................................... .......2008......... ........................................ ........................................ ........................................ ......................................0

PART 3 - DIRECTOR COMPENSATION
1 2 3 4

Name and Principal Position Compensation Paid or Deferred All Other Compensation Paid or
or Occupation for Services as Director Deferred Totals

Directors
1. This will be provided in a separate mailing to the Pennsylvania................

Insurance Department............................................................................... ............................................................. ............................................................. ..........................................................0
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