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February 28, 2011

The Honorable Vincent C. Gray

The Honorable Yvette M. Alexander
The Honorable Marion Barry

The Honorable Muriel Bowser

The Honorable Kwame R. Brown
The Honorable Michael A. Brown
The Honorable David A. Catania
The Honorable Mary M. Cheh

The Honorable Jack Evans

The Honorable Jim Graham

The Honorable Phil Mendelson

The Honorable Harry Thomas, Jr.
The Honorable Tommy Wells
Mayor and Council Members of the District of Columbia
The John A. Wilson Building

1350 Pennsylvania Avenue, N.'W.
Washington, D.C. 20004

Dear Mayor Gray and Councilmembers Alexander, Barry, Bowser, K. Brown,
M. Brown, Catania, Cheh, Evans, Graham, Mendelson, Thomas, and Wells:

This letter is being sent to you pursuant to the reporting requirements set forth in the
“Prohibition of the Investment of Public Funds in Certain Companies Doing
Business with the Government of Iran and Sudan Divestment Conformity Act of
2008 (the “Act” DC Law 17-337 codified at DC Official Code §§1-336.01 -1-336.06),
which became District of Columbia law on March 21, 2009. Specifically, Section 1-
335.04(b) of the Act requires that the District of Columbia Retirement Board send you an
annual report describing certain activities undertaken by the Board in compliance with
the terms of the Act. Therefore, please find below a description of such activities
immediately following the applicable statutory reporting requirement:

(1) All investments sold, redeemed, divested, or withdrawn in compliance with
Section 1-336.03(a).

The District of Columbia Retirement Board was not required to sell, redeem, divest, or
withdraw any investments in order to comply with Section 1-336.03(a).
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(2) All prohibited investments under Section 1-336.03(b).

The District of Columbia Retirement Board’s portfolio includes small positions in ENI
SpA, Gazprom OAO, Royal Dutch Shell PLC, Statoil ASA, and Total SA. Written notice
informing the companies of their scrutinized company status and imminent divestment
was sent in accordance with Section 1-336.03. These companies responded with
disclosure of substantial action specific to Iran; and, therefore were maintained in the
portfolio for further monitoring.

(3) Any progress made under Section 1-336.03 [c].

In accordance with Section 1-336.03[c], the District of Columbia Retirement Board
submitted letters to the managers of actively-managed investment funds with indirect
holdings of securities of companies on the Scrutinized Companies List requesting that
they either consider removing such securities from the investment fund or create a similar
actively-managed investment fund with indirect holdings devoid of such securities.
Despite the Board’s requests, the managers of these investment funds will neither remove
these securities from the funds nor create similar actively-managed funds devoid of such
securities.

(4) A list of all publicly-traded securities held directly by the public fund.

Please refer to Exhibit A, which is a current listing of the District of Columbia
Retirement Board’s direct holdings in publicly-traded securities.

(5) Alist of any investments held by the Public Fund that would have been divested
under Section 1-336.03(a), but for Section 1-336.03(d), including a statement of
reasons why a sale or transfer of the investments is inconsistent with the fiduciary
responsibilities of the District of Columbia Retirement Board and the circumstances
under which the District of Columbia Retirement Board anticipates that it will sell,
transfer, or reduce the investment.

The District of Columbia Retirement Board does not hold any investments that would
have been divested under Section 1-336.03(a) but for Section 1-336.03(d).

Please let us know if you have any questions regarding the above.

Sincerely,
WW/ / A/ annin

Michael J. Warren
Chairman
Cc: Board of Trustees



The District of Columbia Retirement Board
List of publicly-traded securities held

CUSIP Number Security Name

'373298BE7 GEORGIA PAC CORP

'667294AT9 NORTHWEST AIRLS PASS THRU TRS
'88059FAA9 TENNESSEE VALLEY AUTH

'DKK DANISH KRONE

'SGD SINGAPORE DOLLAR

722005808 PIMCO FDS PAC INVT MGMT SER
'GBP POUND STERLING

JPY JAPANESE YEN

'CAD CANADIAN DOLLAR

'AUD AUSTRALIAN DOLLAR

'HKD HONG KONG DOLLAR

'MXN MEXICAN PESO (NEW)

'‘NZD NEW ZEALAND DOLLAR
‘088606108 BHP BILLITON LTD SPON ADR
'USD US DOLLAR

'237194105 DARDEN RESTAURANTS INC
'298736109 EURONET WORLDWIDE INC

'EUR EURO CURRENCY

‘075887109 BECTON DICKINSON AND CO
'698657103 PANTRY INC

'909317AB5 UNITED AIRLS PASS THRU TRS
'438516106 HONEYWELL INTERNATIONAL INC
'92046N102 VALUECLICK INC

'373298BV9 GEORGIA PAC CORP

'30231G102 EXXON MOBIL CORP

'97650W108 WINTRUST FINANCIAL CORP
'36228CJX2 GS MTG SECS CORP I
'594918104 MICROSOFT CORP

'82705T102 SILICON IMAGE INC

'780097AH4 ROYAL BANK OF SCOTLAND GRP PLC
'931142103 WAL MART STORES INC
'231561101 CURTISS WRIGHT CORP
'83162CLUS SMALL BUSINESS ADMIN
171232101 CHUBB CORP

'808194104 SCHULMAN (A.) INC

'081437105 BEMIS COMPANY

'291011104 EMERSON ELECTRIC CO
105368203 BRANDYWINE REALTY TRUST
'371901109 GENTEX CORP

'459200101 INTL BUSINESS MACHINES CORP
'829073105 SIMPSON MANUFACTURING CO INC
'517942108 LASALLE HOTEL PROPERTIES
775711104 ROLLINS INC

'903293405 USG CORP

'034164103 ANDERSONS INC/THE

‘878377100 TECHNE CORP

'682680103 ONEOK INC

'552690109 MDU RESOURCES GROUP INC
'860370105 STEWART ENTERPRISES INC CLA
'871503108 SYMANTEC CORP

'640587002 HAMAMATSU PHOTONICS KK
'831865209 SMITH (A.O.) CORP

742718109 PROCTER + GAMBLE CO/THE
'538675901 STADAARZNEIMITTEL AG
'219023108 CORN PRODUCTS INTL INC
'"17275R102 CISCO SYSTEMS INC

'31383BY68 FNMA POOL 498533

Exhibit A



'435209903
'690768403
'428236103
'36208QTP1
'599933900
'868536103
'594918104
'883556102
'31771KAAS
'645610007
'886423102
'037833100
'31771EAA9
'079737003
'012348108
'"17275R102
'KRW
'31771KAHO
'30231G102
'518335906
'31771EAP6
'DKK
'428236103
'31771KAJ6
'SGD
'594918104
'31771EAG6
'681919106
'31384UEV2
'68389X105
'31771EAH4
'74005P104
'949746101
'023608102
126408103
‘277432100
'222862104
'037833100
'268648102
'22160K105
'478366107
'032654105
'075896100
'345397TY9
'698900AF4
'72200Q109
'8611239B5
'8611239B5
'14754D100
'315616102
156710105
'EUR
'023135106
'"16359R103
'8611239B5
'845467109
177835105
'74199B911
'015351109
197236102
'233835AT4
'42399X926

FRESENIUS SE + CO KGAA

OWENS ILLINOIS INC

HEWLETT PACKARD CO

GNMA POOL 457858
TELEPERFORMANCE
SUPERVALU INC

MICROSOFT CORP

THERMO FISHER SCIENTIFIC INC
FINANCING CORP PRINC FICO STRP
IBIDEN CO LTD

TIDEWATER INC

APPLE INC

FINANCING CORP PRINC FICO STRP
SERCO GROUP PLC
ALBANY INTL CORP CLA

CISCO SYSTEMS INC

SOUTH KOREAN WON

FINANCING CORP PRINC FICO STRP
EXXON MOBIL CORP

NUTRECO NV

FINANCING CORP PRINC FICO STRP
DANISH KRONE

HEWLETT PACKARD CO

FINANCING CORP PRINC FICO STRP
SINGAPORE DOLLAR

MICROSOFT CORP

FINANCING CORP PRINC FICO STRP
OMNICOM GROUP

FNMA POOL 533948

ORACLE CORP

FINANCING CORP PRINC FICO STRP
PRAXAIR INC

WELLS FARGO + CO

AMEREN CORPORATION

CSX CORP

EASTMAN CHEMICAL COMPANY
COVENTRY HEALTH CARE INC
APPLE INC

EMC CORP/MASS

COSTCO WHOLESALE CORP
JOHNSON CONTROLS INC

ANALOG DEVICES INC

BED BATH + BEYOND INC

FORD MTR CR CO
PANCANADIAN PETE LTD

PIMCO FDS PAC INVT MGMT SER
STATE STREET BANK + TRUST CO
STATE STREET BANK + TRUST CO
CASH AMERICA INTL INC

F5 NETWORKS INC

CERADYNE INC

EURO CURRENCY
AMAZON.COM INC

CHEMED CORP

STATE STREET BANK + TRUST CO
SOUTHWESTERN ENERGY CO

CITY HOLDING CO

PRUDENTIALS PRISAII

ALEXION PHARMACEUTICALS INC
COLUMBIA BANKING SYSTEM INC
DAIMLER CHRYSLER NAHLDG CORP
HEITMAN VALUE PARTNERS



'452308109
'92220P105
'205826209
'831641DJ1
'949998918
'882508104
'225447101
147991996
'302941109
'87245EAA9
'580135101
'037833100
'12499K934
'31942D107
'12558MBB7
'913017109
'74005P104
'01999K9MO
'92344GAQ9
'435758305
191216100
‘384802104
711998922
'38373XMC7
'450828108
'032654105
'749274AA4
'14149Y108
'911312106
'635638000
'029899101
'244199105
'698494002
'067806109
'009158106
109178103
'626897003
'237266101
'660264003
‘297425100
'073899908
'450828108
'ILS
707882106
'639036003
'808541106
'DKK
'844030106
'SGD
'502175102
'071813109
'548661107
'458140100
'478160104
'74005P104
704326107
'931142103
'31428X106
'452308109
'ILS
747525103
'SGD

ILLINOIS TOOL WORKS

VARIAN MEDICAL SYSTEMS INC
COMTECH TELECOMMUNICATIONS
SMALL BUSINESS ADMIN PARTN CTF
WELLINGTON TRUST CO

TEXAS INSTRUMENTS INC

CREE RESEARCH INC

CASH DEPOSIT

FTI CONSULTING INC

TIAA REAL ESTATE CDO 2002 1 LT
MCDONALD S CORP

APPLE INC

CBRE STRATEGIC PRTNS US FND IV
FIRST CASH FINL SVCS INC

CIT HOME EQUITY LN TR

UNITED TECHNOLOGIES CORP
PRAXAIR INC

JP MORGAN CHASE BANK
VERIZON GLOBAL FDG CORP
HOLLY CORP

COCA COLA CO/THE

WW GRAINGER INC

PRUDENTIAL PRISA
GOVERNMENT NATL MTG ASSN GTD
IBERIABANK CORP

ANALOG DEVICES INC

RBS CAP TR |

CARDINAL HEALTH INC

UNITED PARCEL SERVICE CL B
FUJI FIRE + MARINE INSURANCE
AMERICAN STATES WATER CO
DEERE + CO

XEBIO CO LTD

BARNES GROUP INC

AIR PRODUCTS + CHEMICALS INC
BRIGHAM EXPLORATION CO
MITSUBISHI UFJ LEASE + FINAN
DARLING INTERNATIONAL INC
MORINAGA MILK INDUSTRY CO
ESTERLINE TECHNOLOGIES CORP
OLD MUTUAL PLC

IBERIABANK CORP

ISRAELI SHEKEL

PENN VIRGINIA CORP

GUOCO GROUP LTD
SCHWEITZER MAUDUIT INTL INC
DANISH KRONE

SOUTHERN UNION CO
SINGAPORE DOLLAR

LTC PROPERTIES INC

BAXTER INTERNATIONAL INC
LOWE S COS INC

INTEL CORP
JOHNSON + JOHNSON

PRAXAIR INC

PAYCHEX INC

WAL MART STORES INC

FEDEX CORP

ILLINOIS TOOL WORKS

ISRAELI SHEKEL
QUALCOMM INC

SINGAPORE DOLLAR



'055622104
'067383109
'GBP
'458140100
'14399C921
'GBP
'029912201
'478160104
'997PXU909
JPY
'8611239B5
'478366107
'42499U996
'HKD
'87612E106
'SEK
713448108
'CHF
194162103
'403197908
'426211009
'483410007
'487416901
'14149Y108
'567151907
'244199105
'278058102
'406216101
'02R052628
'931422109
'3128DUMQ5
'416515104
'31370HJT7
‘345838106
'31372SEY5
'579780206
'36210PLH5
'052769106
'922646AS3
701094104
'872287AL1
'402635304
'01F052425
'92046N102
‘370334104
'01F062622
'00738A106
260003108
'01F060626
'270321102
'480838101
747525103
'82705T102
'502160104
'931422109
'45169U105
'595017104
'651718504
'835898107
'8611239B5
'679580100
'054540109

BP PLC SPONS ADR

CR BARD INC

POUND STERLING

INTEL CORP

CARLYLE REALTY PARTNERS V
POUND STERLING
AMERICAN TOWER CORP CL A
JOHNSON + JOHNSON
CARLYLE EUROPE R.EE.P.III, L.P
JAPANESE YEN

STATE STREET BANK + TRUST CO
JOHNSON CONTROLS INC
HEITMAN VALUE PARTNERS Il
HONG KONG DOLLAR

TARGET CORP

SWEDISH KRONA

PEPSICO INC

SWISS FRANC

COLGATE PALMOLIVE CO
ADIDAS AG

DELHAIZE GROUP

SCHNEIDER ELECTRIC SA
TECHNIP SA

CARDINAL HEALTH INC
WOLTERS KLUWER
DEERE + CO

EATON CORP

HALLIBURTON CO

FHLMC TBAFEB 30 GOLD SINGLE
WALGREEN CO

FED HM LN PC POOL D91267
HARTFORD FINANCIAL SVCS GRP
FNMA POOL 231674

FOREST LABORATORIES INC
FNMA POOL 281051
MCCORMICK + CO NON VTG SHRS
GNMA POOL 498128
AUTODESK INC
VENEZUELA REP

PARKER HANNIFIN CORP

TCI COMMUNICATIONS INC
GULFPORT ENERGY CORP
FNMA TBAFEB 15 SINGLE FAM
VALUECLICK INC

GENERAL MILLS INC

FNMA TBA FEB 30 SINGLE FAM
ADTRAN INC

DOVER CORP

FNMA TBA FEB 30 SINGLE FAM
EARTHLINK INC

JOS ABANK CLOTHIERS INC
QUALCOMM INC

SILICON IMAGE INC

LSB INDUSTRIES INC
WALGREEN CO

IGATE CORP

MICROCHIP TECHNOLOGY INC
NEWPARK RESOURCES INC
SOTHEBY S

STATE STREET BANK + TRUST CO
OLD DOMINION FREIGHT LINE
AXCELIS TECHNOLOGIES INC



166764100
'685564106
'929566107
'20825C104
'808541106
'89417E109
'844895102
'G491BT108
'853626109
'909205106
'023436108
'01F0426C2
'83162CNG4
'"494550AR7
'01F042632
'"161175AA2
'83162CNT6
'27876GAQ1
'83162CNU3
'642915003
'664266004
722005246
'624899902
'441060AD2
'GBP

JPY
'654106103
'AUD
'806857108
'HKD
747525103
'NOK
'808513105
'SEK
'572797900
'681936100
'CHF
'605520006
'855030102
758075402
'643514003
'018490102
'8611239B5
'644150005
'637071101
704326107
'81725T100
'649658002
'855244109
'806857108
‘346091705
166764100
'649766003
'31428X106
'8611239B5
167250109
'38259P508
'664068004
‘337738108
'452327109
'494580103
'92826C839

CHEVRON CORP

ORBITAL SCIENCES CORP
WABASH NATIONAL CORP
CONOCOPHILLIPS

SCHWEITZER MAUDUIT INTL INC
TRAVELERS COS INC/THE
SOUTHWEST GAS CORP
INVESCO LTD

STANDARD MICROSYSTEMS CORP
UNISOURCE ENERGY CORP CO
AMEDISYS INC

FNMA TBADEC 30 SINGLE FAM
SMALL BUSINESS ADMIN

KINDER MORGAN ENERGY PARTNERS

FNMA TBA MAR 30 SINGLE FAM

CHARTER COMMUNICATIONS OPER LL

SMALL BUSINESS ADMIN
ECHOSTAR DBS

SMALL BUSINESS ADMIN

HITACHI CAPITAL CORP

NIPPON ELECTRIC GLASS CO LTD
PIMCO FDS PAC MGMT SER EMRG
KDDI CORP

HOSPIRA INC

POUND STERLING

JAPANESE YEN

NIKE INC CLB

AUSTRALIAN DOLLAR
SCHLUMBERGER LTD

HONG KONG DOLLAR
QUALCOMM INC

NORWEGIAN KRONE

SCHWAB (CHARLES) CORP
SWEDISH KRONA

SIEMENS AG REG

OMEGA HEALTHCARE INVESTORS
SWISS FRANC

ASAHI GLASS CO LTD

STAPLES INC

REDWOOD TRUST INC

HONDA MOTOR CO LTD
ALLERGAN INC

STATE STREET BANK + TRUST CO
HOYA CORP

NATIONAL OILWELL VARCO INC
PAYCHEX INC

SENSIENT TECHNOLOGIES CORP
KOMATSU LTD

STARBUCKS CORP
SCHLUMBERGER LTD
FOREST OIL CORP

CHEVRON CORP
KURARAY CO LTD

FEDEX CORP

STATE STREET BANK + TRUST CO
CHICAGO BRIDGE + IRON NY SHR
GOOGLE INCCLA

NIDEC CORP

FISERV INC

ILLUMINA INC

KINDRED HEALTHCARE INC

VISA INC CLASS A SHARES



'664232006
'535678106
'14067E506
'03524A108
'688507003
'808513105
'78442P106
'084670702
'632164901
'855030102
112463104
'31847R102
'00724F101
'440452100
'N72482107
'981WCU905
'8611239B5
'12561W105
'19259P300
'440327104
'74835Y101
'74838C106
'09247X101
"76009N100
'637071101
780287108
'8611239B5
'825549108
741447108
'858907108
'62913F201
'880345103
150870103
'01F052631
'03076C106
'01N062623
124857202
'912810EH7
'42809H107
'GBP
'98310W108
'CAD

'AUD
'31395ABE4
'USD
'650111AE7
'852060AD4
'210518CE4
'912810EM6
'83162CPL1
'EUR
'31393YX42
'‘BO5Q7KII7
'02635PTB9
'4042Q1AB3
'76117JAB4
'3133XE5D7
731068102
'032515108
109178103
140475104
'30249U101

NIKON CORP

LINEAR TECHNOLOGY CORP
CAPSTEAD MORTGAGE CORP
ANHEUSER BUSCH INBEV SPN ADR
TERUMO CORP

SCHWAB (CHARLES) CORP

SLM CORP

BERKSHIRE HATHAWAY INC CL B
ESPRIT HOLDINGS LTD

STAPLES INC

BROOKDALE SENIOR LIVING INC
FIRST AMERICAN FINANCIAL
ADOBE SYSTEMS INC

HORMEL FOODS CORP

QIAGEN N.V.

MSCIACWI EX USA NL FUND
STATE STREET BANK + TRUST CO
CLECO CORPORATION
COINSTAR INC
HORACE MANN EDUCATORS
QUESTCOR PHARMACEUTICALS
QUIKSILVER INC
BLACKROCK INC
RENT A CENTER INC

NATIONAL OILWELL VARCO INC
ROYAL GOLD INC

STATE STREET BANK + TRUST CO
SHUFFLE MASTER INC

T ROWE PRICE GROUP INC
STERLING BANCSHARES INC/TX
NIl HOLDINGS INC

TENNANT CO
CELANESE CORP SERIES A
FNMA TBA MAR 30 SINGLE FAM
AMERIPRISE FINANCIAL INC
GNMA| TBA FEB 30 SINGLE FAM
CBS CORP CLASS B NON VOTING
US TREASURY N/B

HESS CORP

POUND STERLING

WYNDHAM WORLDWIDE CORP
CANADIAN DOLLAR
AUSTRALIAN DOLLAR
FEDERAL HOME LN MTG CORP
US DOLLAR

NEW YORK TIMES CO

SPRINT CAPITAL CORP
CONSUMERS ENERGY CO
UNITED STATES TREAS BDS
SMALL BUSINESS ADMIN

EURO CURRENCY
FEDERAL NATL MTG ASSN
GRANITE MASTER ISSUER PLC
AMERICAN GEN FIN CORP MTN
HSBC BK USA NA GLOBAL MTN
RESONA BK

FEDERAL HOME LN BKS
POLARIS INDUSTRIES INC
ANADIGICS INC

BRIGHAM EXPLORATION CO
CAPITAL SENIOR LIVING CORP
FMC TECHNOLOGIES INC



'64110L106
192479103
'46120E602
'243537107
'79466L.302
'28660G106
'38259P508
'517834107
'369385109
'689684900
'12541W209
'50216C108
'649131901
JPY
'45865V100
'58319P108
'684110000
'CAD
'N07059186
'568905905
'EUR

'USD
'92826C839
'056039902
'595937905
'EUR
'021623004
'094658903
'8611239B5
'026349902
'8611239B5
'983CVX900
'052270006
'596228908
'B58C6H901
‘075478008
'628625907
'446150104
‘079805909
'040828907
'95082P105
'098952906
'316773100
'405806902
'417841004
'981419104
'584690309
'681936100
'69360J107
'562517PE23
727493108
'233835BA4
'552848103
'99X559761
'421933102
'918866104
'BOXKLFI114
'404280AG4
'90333E108
749941100
'29078EAB1
'G8859YAA1

NETFLIX INC

COHERENT INC

INTUITIVE SURGICAL INC
DECKERS OUTDOOR CORP
SALESFORCE.COM INC
ELIZABETH ARDEN INC

GOOGLE INCCLA

LAS VEGAS SANDS CORP
GENERAL COMMUNICATION INC A
ORION CORP

C.H. ROBINSON WORLDWIDE INC
LSI INDUSTRIES INC

KINGBOARD CHEMICALS HOLDINGS
JAPANESE YEN
INTERCONTINENTALEXCHANGE INC
MEADOWBROOK INSURANCE GROUP
STANLEY ELECTRIC CO LTD
CANADIAN DOLLAR

ASML HOLDING N V

AGFA GEVAERT NV

EURO CURRENCY

US DOLLAR

VISA INC CLASS A SHARES

LEGAL + GENERAL GROUP PLC
ERICSSON LM B SHS

EURO CURRENCY

AVIVAPLC

WEIR GROUP PLC/THE

STATE STREET BANK + TRUST CO
BAE SYSTEMS PLC ORD

STATE STREET BANK + TRUST CO
BANCO SANTANDER RTS
LOGICAPLC

LINDT + SPRUENGLIAG PC
APERAM

ROYAL BANK OF SCOTLAND GROUP
LI + FUNG LTD NEW

HUNTINGTON BANCSHARES INC
BP PLC

STANDARD CHARTERED PLC
WESCO INTERNATIONAL INC
ASTRAZENECAPLC

FIFTH THIRD BANCORP

BANCO ESPIRITO SANTO REG
CASINO GUICHARD PERRACHON
WORLD ACCEPTANCE CORP
MEDICIS PHARMACEUTICAL CLA
OMEGA HEALTHCARE INVESTORS
PS BUSINESS PARKS INC/CA
LEHMAN BROTHERS HLDGS INC
PLANTRONICS INC
DAIMLERCHRYSLER NORTH AMER HLD
MGIC INVESTMENT CORP

90DAY EURODOLLAR FUTURES CME
HEALTH MGMT ASSOCIATES INC A
VALASSIS COMMUNICATIONS INC
GRANITE MAST CONFIDENTIAL
HSBC HLDGS PLC

USEC INC

RF MICRO DEVICES INC

EMBARQ CORP

TIAA REAL ESTATE CDO 2002 1 LT



'40429CFR8
'83162CQH9
'KRW
'33715WCU8
'GBP

'HKD

'EUR
'8611239B5
'55616P104
'88076W103
'H0023R105
'G1151C101
'G1151C101
125581801
‘411310105
'"15670R107
177376100
'G21082105
'35671D857
'538146101
'502424104
'393657101
'278642103
‘297425100
151020104
'36237H101
192446102
'858912108
200340107
747277101
'278642103
‘369300108
'426211009
'222862104
'426330007
"76009N100
'434178000
172967101
'449774009
'29266R108
'465145001
'369550108
'493757900
'Y2573F102
'8611239B5
710306903
'494290901
'B1890YI117
711072900
'517617908
'675746309
'87927VATS
711131904
'523148906
'462044108
'345397VA8
715418901
'529412900
'41587B100
'BOLCYTIN
'629467903
'218868107

HSBC FIN CORP

SMALL BUSINESS ADMIN
SOUTH KOREAN WON

FIRST TENN BK N A MEMPHIS
POUND STERLING

HONG KONG DOLLAR

EURO CURRENCY

STATE STREET BANK + TRUST CO
MACY S INC

TERADATA CORP

ACELTD

ACCENTURE PLC CLA
ACCENTURE PLC CLA

CIT GROUP INC

HANSEN NATURAL CORP
CEPHEID INC

CITRIX SYSTEMS INC
CHINAYUCHAI INTLLTD
FREEPORT MCMORAN COPPER
LIVEPERSON INC

L 3 COMMUNICATIONS HOLDINGS
GREENBRIER COMPANIES INC
EBAY INC

ESTERLINE TECHNOLOGIES CORP
CELGENE CORP

G Il APPAREL GROUP LTD
COGNIZANT TECH SOLUTIONS A
STERICYCLE INC
COMERICAINC

QLOGIC CORP

EBAY INC

GENERAL CABLE CORP
DELHAIZE GROUP
COVENTRY HEALTH CARE INC
DNB NOR ASA
RENT A CENTER INC

FISCHER (GEORG) REG
CITIGROUP INC

KBC GROEP NV

ENERGIZER HOLDINGS INC
OMV AG

GENERAL DYNAMICS CORP
VALEO SA

FLEXTRONICS INTL LTD

STATE STREET BANK + TRUST CO
NOVARTIS AG REG

E.ONAG

CORDUSIO RMBS

ADECCO SAREG

FRANCE TELECOM SA

OCWEN FINANCIAL CORP
TELECOM ITALIA CAP

INDITEX

ALLIANZ SE REG

ION GEOPHYSICAL CORP

FORD MTR CR CO

ING GROEP NV

MUENCHENER RUECKVER AG REG
HARRY WINSTON DIAMOND CORP
GRANITE MASTER
DOOSAN HEAVY INDUSTRIES
CORINTHIAN COLLEGES INC



'"12621E103
'826200AB3
730968906
'87929J103
'461202103
'B15MSHII8
'316383900
'00246W103
'559222401
'302570AV8
'658653902
'00508X203
'518439104
'23383FBU8
755257904
'14067E506
'023135106
'81180RAD4
779255900
'043436104
'231021106
'38741YCD9
'497498105
'907818108
'419879101
‘003881307
'855244109
'8611239B5
'500472303
'88579Y101
'38259P508
'8611239B5
'17307GDK1
'379308AA7
'37930EACO
'379308AB5
'610236101
'917047102
'620071100
‘375558103
720279108
'031162100
781748108
'912810EY0
'037833100
'88830M102
'912810EQ7
'"17275R102
'903899102
'912810EL8
'30231G102
'913377107
'8611239B5
'594918104
'009728106
'78307ACZ4
'68389X105
'282914100
'31385G6N9
'413875105
‘315405100
'46625HAJ9

CNO FINANCIAL GROUP INC

SIEMENS FINANCIE RINGS MAATSCH

BNP PARIBAS
TELECOMMUNICATION SYSTEMS A
INTUIT INC

GRANITE MAST

INTERTEK GROUP PLC

AXT INC

MAGNA INTERNATIONAL INC

FPL GROUP CAPITAL INC

YUE YUEN INDUSTRIAL HLDG
ACTUANT CORP A

ESTEE LAUDER COMPANIES CLA

DAIMLERCHRYSLER NTH AMER HLDG

GALENICAAG REG

CAPSTEAD MORTGAGE CORP
AMAZON.COM INC
SEAGATE TECH HDD HLDGS
HEINEKEN NV

ASBURY AUTOMOTIVE GROUP
CUMMINS INC

GRANITE MASTER ISSUER PLC
KIRKLAND S INC

UNION PACIFIC CORP

HAWAIIAN HOLDINGS INC
ACACIARESEARCH ACACIATEC
STARBUCKS CORP

STATE STREET BANK + TRUST CO
KONINKLIJKE PHILIPS ELECTRS N
3M CO

GOOGLE INCCLA

STATE STREET BANK + TRUST CO
CITIGROUP MTG LN TR

GLITNIR BANKI HF
GLITNIR BANKI HF GLOBAL
GLITNIR NAMKI HF

MONRO MUFFLER BRAKE INC
URBAN OUTFITTERS INC
MOTORCAR PARTS OF AMERICA IN
GILEAD SCIENCES INC

PIER 1 IMPORTS INC

AMGEN INC

RURAL/METRO CORP

UNITED STATES TREAS BDS
APPLE INC

TITAN INTERNATIONAL INC

US TREASURY BDS

CISCO SYSTEMS INC

ULTRALIFE CORP

US TREASURY BDS

EXXON MOBIL CORP

UNIVERSAL AMERICAN CORP
STATE STREET BANK + TRUST CO
MICROSOFT CORP

AKORN INC

RUSSIAN FEDN

ORACLE CORP

8X8 INC

FNMA POOL 544577

HARRIS CORP

FERRO CORP

JP MORGAN CHASE



'548661107
'912810FP8
'908068AG4
'448814HR7
'428291108
'574599BD7
'254687106
'596278101
'991KVXII3
'30231G102
'862685104
'925524BB5
'369604103
'896818101
'060505CN2
'428236103
'904034105
'533458907
'852061AD2
'681919106
‘315405100
'547970905
'40429CFV9
'393122106
'550190904
'931142103
'969073GQ2
'45337C102
'553397902
'38741YDCO
'949746101
'630077105
'563692904
'83162CQS5
'693475105
'880770102
'566935904
'617446B99
'060505104
567173901
'459200101
'570594903
'573252905
'575035902
'257651109
'075887109
189054109
'031162100
'037833100
'"17275R102
'268648102
'37930JAES
'369604103
146229109
'92911LAAG
'585055106
'025676206
'459200101
'62541B101
'049164205
'29275Y102
'09063H107

LOWE S COS INC

US TREASURY N/B

UNION PLANTERS CORP

HYDRO QUEBEC

HEXCEL CORP

MASCO CORP

WALT DISNEY CO/THE

MIDDLEBY CORP

SUMITOMO MITSUI BANKING CORP
EXXON MOBIL CORP
STRATASYS INC

VIACOM INC

GENERAL ELECTRIC CO

TRIUMPH GROUP INC

BANK AMER CORP

HEWLETT PACKARD CO
ULTRATECH INC

RHEINMETALL AG

SPRINT NEXTEL CORP

OMNICOM GROUP

FERRO CORP

TIETO OYJ

HSBC FIN CORP

GREEN MOUNTAIN COFFEE ROASTE
BANCO BILBAO VIZCAYAARGENTA
WAL MART STORES INC

WILL CNTY ILL CMNTY HIGH SCH D
INCYTE CORP

SWISSCOM AG REG

GRANITE MASTER ISSUER PLC
WELLS FARGO + CO
NANOMETRICS INC
THYSSENKRUPP AG

SMALL BUSINESS ADMIN

PNC FINANCIAL SERVICES GROUP
TERADYNE INC

REPSOL YPF SA

MORGAN STANLEY

BANK OF AMERICA CORP

SANOFI AVENTIS

INTL BUSINESS MACHINES CORP
BANCO SANTANDER SA
TELEFONICA SA

DEUTSCHE BANK AG REGISTERED
DONALDSON CO INC

BECTON DICKINSON AND CO
CLOROX COMPANY

AMGEN INC

APPLE INC

CISCO SYSTEMS INC

EMC CORP/MASS

GLITNIR BANKI HF

GENERAL ELECTRIC CO
CARTER S INC

VOYAGER DWNYS 23332UGP3 DEL TR
MEDTRONIC INC
AMERICAN EQUITY INVT LIFE HL
INTL BUSINESS MACHINES CORP
MULTI FINELINE ELECTRONIX IN
ATLAS AIR WORLDWIDE HOLDINGS
ENERSYS

BIOMED REALTY TRUST INC

10



'89784N104
'891777104
'67622P101
'78486Q101
'B011JK902
'‘B0O5Q3L908
'B08BR2904
'BO9DHL908
'BOFS5D909
'‘B11Y56904
'B15C55900
'B12T3J908
'B197DR900
'‘B1XFTL901
'580135101
'913017109
149123101
194162103
'806857108
'931422109
‘307000109
'‘B1DTSBII7
790849103
'421915EJ4
111320107
'00846NAAS
'8611239B5
'92857WANO
'90385D107
'2254ERAA4
'922417100
'156700AL0
192422103
'518415104
'604587006
'USD
'607614005
749941100
'608728903
'8611239B5
'614650000
'055451AF5
'683757108
'647058007
'40429CFY3
'M22013102
'648336006
'929903DF6
'30063P105
'649668001
'45974VB31
'656946001
'658508007
'659678007
'260543103
'87612E106
'913017109
'205363104
'412822108
'989701107
110122108
'38141G104

TRUE RELIGION APPAREL INC
TOWER GROUP INC
OFFICEMAX INC

SVB FINANCIAL GROUP
GEMALTO

OLAM INTERNATIONAL LTD
DAVIDE CAMPARI MILANO SPA
MTU AERO ENGINES HOLDING AG
SEVEN + | HOLDINGS CO LTD
WACKER CHEMIE AG

TOTAL SA

UNILEVER NV CVA
VALLOUREC

HEXAGON AB B SHS
MCDONALD S CORP

UNITED TECHNOLOGIES CORP
CATERPILLAR INC

COLGATE PALMOLIVE CO
SCHLUMBERGER LTD
WALGREEN CO

FAMILY DOLLAR STORES

GEN ELEC CAP CORP

ST JUDE MEDICAL INC
HEALTH CARE PROPERTIES
BROADCOM CORP CLA

AGFC CAP TR

STATE STREET BANK + TRUST CO
VODAFONE GROUP PLC
ULTIMATE SOFTWARE GROUP INC
CREDIT SUISSE FIRST BOSTON MTG
VEECO INSTRUMENTS INC
CENTURYTEL INC

COGNEX CORP

LATTICE SEMICONDUCTOR CORP
AOYAMA TRADING CO LTD

US DOLLAR

WESTPAC BANKING CORP

RF MICRO DEVICES INC
TELSTRA CORPORATION LTD
STATE STREET BANK + TRUST CO
BROTHER INDUSTRIES LTD
BHP BILLITON FIN USALTD
OPNET TECHNOLOGIES INC
NIPPON SHOKUBAI CO LTD
HSBC FIN CORP

CERAGON NETWORKS LTD
KANEKA CORP
WACHOVIA CORP NEW

EXACT SCIENCES CORP
KONAMI CORP

INTL LEASE FIN CORP MTN
MARUBENI CORP

SUNCORP GROUP LTD
MITSUBISHI CORP

DOW CHEMICAL CO/THE
TARGET CORP

UNITED TECHNOLOGIES CORP
COMPUTER SCIENCES CORP
HARLEY DAVIDSON INC

ZIONS BANCORPORATION
BRISTOL MYERS SQUIBB CO
GOLDMAN SACHS GROUP INC

1



733174106
'22160K105
'278058102
'458140100
'31771EAUS
'421933102
'478160104
'743263AG0
'580135101
'337932AB3
713448108
'233835AT4
'911312106
'718286AQ0
'032511107
'843452AZ6
'64107N206
'244199105
'494550AK2
'42224N101
149123101
'210371AF7
110394103
'92344XAA7
'345203202
'00184AAGO
'675746309
'82568P304
'"45774N108
'92275P307
'17243V102
'98952K107
'B5SSGN900
'662460005
'664086006
'664137007
'664152006
'677678005
'589378108
'680445004
'655663102
'685894008
'98974P100
'687044008
'86074Q102
'691678007
'89674K103
'698538006
'493308100
747906204
'36186CAH6
'M15342104
'812578102
'345397VG5
'928241108
795435106
'‘48123UAA2
'88632Q103
'29383G100
'59018YE72
724078100
'02580EBX0

POPULAR INC

COSTCO WHOLESALE CORP
EATON CORP

INTEL CORP

FINANCING CORP PRINC FICO STRP
HEALTH MGMT ASSOCIATES INC A
JOHNSON + JOHNSON

PROGRESS ENERGY INC
MCDONALD S CORP

FIRSTENERGY CORP

PEPSICO INC

DAIMLER CHRYSLER NAHLDG CORP
UNITED PARCEL SERVICE CL B
PHILIPPINES REP

ANADARKO PETROLEUM CORP
SOUTHERN NAT GAS CO

NET 1 UEPS TECHNOLOGIES INC
DEERE + CO

KINDER MORGAN ENERGY PARTNERS
HEALTHSPRING INC
CATERPILLAR INC
CONSTELLATION ENERGY GROUP INC
BRISTOW GROUP INC

VERIZON NEW YORK INC

FORCE PROTECTION INC

AOL TIME WARNER INC

OCWEN FINANCIAL CORP
SHUTTERFLY INC

INNOPHOS HOLDINGS INC
VENOCO INC

CINEMARK HOLDINGS INC
ZHONGPIN INC

KINGBOARD CHEMICALS HDGS WTS
NATIONAL AUSTRALIA BANK LTD
NICHIREI CORP

NIPPON TELEGRAPH + TELEPHONE
NORITAKE CO LTD

SANWA HOLDINGS CORP
MERCURY COMPUTER SYSTEMS INC
SHIMACHU CO LTD

NORDSON CORP

SUMITOMO CORP

ZIX CORP

TAKEDA PHARMACEUTICAL CO LTD
STILLWATER MINING CO

UNITED OVERSEAS BANK LTD
TRIQUINT SEMICONDUCTOR INC
ASTELLAS PHARMA INC

KEYNOTE SYSTEMS INC
QUANTUM CORP

GMAC LLC

AUDIOCODES LTD

SEATTLE GENETICS INC

FORD MTR CR CO
VIROPHARMA INC

SALIX PHARMACEUTICALS LTD
JPMORGAN CHASE CAP XXIlI
TIBCO SOFTWARE INC

ENTREE GOLD INC
MERRILL LYNCH + CO INC

PIPER JAFFRAY COS

AMERICAN EXPRESS BK

12



'86272T106
'88880LAA1
'64118B100
'761713AU0
'76657R106
'743315AM5
'09180C106
'B1VO7BII3
'98233Q105
'532716AM9
‘357023100
'73179V103
'78505P100
'440694305
'834376501
'"14161H108
'09746Y105
'G0229R108
'73930R102
'61166W101
704549104
‘471279901
'98956P102
'494340904
'38259P508
'612927905
'517834107
'620019901
'G54050102
'685900003
'85590A401
'880451AW9
'607580909
'629491101
'852060AS1
'630891901
'92826C839
'31359MNU3
'025028903
'26138E109
'257469AF3
'057580003
'"46625HAT7
'00724F101
'464574003
'31771EALS
'91324P102
'31771KAE7
'74529JAP0
'942683103
'02R050630
'4042Q1AC1
701094104
'01N050628
'59018YJ36
'533900106
'01F050635
'59018YJ69
'8611239B5
'494550AX4
'02581FYE3
'780097AS0

STRATEGIC HOTELS + RESORTS |
TOBACCO SETTLEMENT FIN AUTH WE
NETLOGIC MICROSYSTEMS INC
REYNOLDS AMERN INC
RIGHTNOW TECHNOLOGIES INC
PROGRESSIVE CORP

BJ S RESTAURANTS INC
AMERICAN INTL GROUP

WRIGHT EXPRESS CORP

LIMITED INC

FREIGHTCAR AMERICA INC
POLYPORE INTERNATIONAL INC
SXC HEALTH SOLUTIONS CORP
HORSEHEAD HOLDING CORP
SOLUTIAINC

CARDTRONICS INC

BOISE INC
ALTERRA CAPITAL HOLDINGS LTD
POWER ONE INC

MONSANTO CO

PEABODY ENERGY CORP
RENAULT SA

ZIMMER HOLDINGS INC
VOESTALPINE AG

GOOGLE INCCLA

NTT DOCOMO INC

LAS VEGAS SANDS CORP

ITOCHU TECHNO SOLUTIONS CORP
LAZARD LTD CLA
SUMITOMO TRUST + BANKING CO
STARWOOD HOTELS + RESORTS
TENNESSEE GAS PIPELINE CO
BANK HAPOALIM BM

NYSE EURONEXT
SPRINT CAP CORP

ELBIT SYSTEMS LTD

VISA INC CLASS A SHARES
FEDERAL NATL MTG ASSN

DAIRY CREST GROUP PLC

DR PEPPER SNAPPLE GROUP INC
DOMINION RES INC DEL

MEGGITT PLC

J P MORGAN CHASE + CO

ADOBE SYSTEMS INC

NCC AB B SHS
FINANCING CORP PRINCIPAL FICO
UNITEDHEALTH GROUP INC
FINANCING CORP FED BK ENT
PUERTO RICO SALES TAX FING
WATSON PHARMACEUTICALS INC
FHLMC TBA MAR 30 GOLD SINGLE
HSBC BK USA NA GLOB MED TERM
PARKER HANNIFIN CORP

GNMA| TBA FEB 30 SINGLE FAM
MERRILL LYNCH + CO INC
LINCOLN ELECTRIC HOLDINGS
FNMA TBA MAR 30 SINGLE FAM
MERRILL LYNCH + CO INC

STATE STREET BANK + TRUST CO
KINDER MORGAN ENERGY PARTNERS
AMERICAN EXPRESS CENTURIAN BK
ROYAL BK SCOTLAND GROUP PLC

13



'99S017281
'99S017299
'46625H100
'99S017ZE8
167250109
166764100
'20030N101
'8611239B5
'00246W103
'559181102
'58047P107
141590202
'419879101
'8676EP108
'003881307
'640268108
'676118102
'607624004
'609128905
'616150009
'066168907
'635661002
'646782003
'648075000
'648356004
'664104007
'664114006
'2562131107
774415103
'90341W108
'67072V103
'462726100
'92858J108
'00507V109
'227046109
'99S017ZF5
'G24140108
777779307
'99S017ZN8
'059692103
'805423308
'99S017Z206
'589433101
'44980X109
'99S01CEZ3
'930059100
'99S01CF09
'499005106
'6174462T5
'248019101
'22546BAD2
'46145F105
'‘B288YQII7
‘370334104
'500643200
'99S01E2H2
'579780206
'091826107
'99S01E210
'052769106
134429109
'595017104

SWPC32240 CDS USD R F 1.00000
SWPC32240 CDS USD P F 1.01000
JPMORGAN CHASE + CO
SWPC32364 CDS USD R F 1.00000
CHICAGO BRIDGE + IRON NY SHR
CHEVRON CORP
COMCAST CORP CLASS A

STATE STREET BANK + TRUST CO
AXT INC

MAGMA DESIGN AUTOMATION INC
MCG CAPITAL CORP

CARDIOME PHARMA CORP
HAWAIIAN HOLDINGS INC
SUNOPTAINC

ACACIARESEARCH ACACIATEC
NEKTAR THERAPEUTICS
ODYSSEY MARINE EXPLORATION
BANK OF QUEENSLAND LIMITED
BENDIGO AND ADELAIDE BANK
CALTEX AUSTRALIALTD

RSA INSURANCE GROUP PLC
MIRACA HOLDINGS INC
ITOCHU ENEX CO LTD

KAGA ELECTRONICS CO LTD
KANTO AUTO WORKS LTD
NISSHIN OILLIO GROUP LTD/THE
NICHIAS CORP

DEXCOM INC

ROCKWOOD HOLDINGS INC

US AIRWAYS GROUP INC
NXSTAGE MEDICAL INC

IROBOT CORP

VOCUS INC

ACTIVISION BLIZZARD INC

CROCS INC

SWPC32364 CDS USD P F 1.00000
COOPER INDUSTRIES PLC
ROSETTA RESOURCES INC
SWPC32448 CDS USD R F 1.00000
BANCORPSOUTH INC

SAVVIS INC

SWPC32448 CDS USD P F .52000
MEREDITH CORP

IPG PHOTONICS CORP
SWPC89687 CDS USD RV 0OOMEVENT
WADDELL + REED FINANCIAL A
SWPC89687 CDS USD P F .91500
KNIGHT CAPITAL GROUP INC A
MORGAN STANLEY GROUP INC
DELUXE CORP

CREDIT SUISSE COML MTG TR
INVESTMENT TECHNOLOGY GROUP
TNK BP FINANCE SA

GENERAL MILLS INC
KORN/FERRY INTERNATIONAL
SWPC38890 CDS USD RV 0OOMEVENT
MCCORMICK + CO NON VTG SHRS
BLACK BOX CORP

SWPC38890 CDS USD P F .59500
AUTODESK INC

CAMPBELL SOUP CO

MICROCHIP TECHNOLOGY INC

14



'8611239B5
'50075N104
'38259P508
'92826C839
'8611239B5
'31771EAF8
'61745MQM8
'283695BK9
'78442FBG2
'233835AW7
'"494550AR7
'01F042632
'02R042637
'02R040631
'312965T22
780259206
'"13123E500
'92553P201
'50015Q100
'053774105
'677538001
'302051206
'254709108
'643308000
'46059C205
'G81276100
'EUR
760276105
'22410J106
'69888P106
'064660004
'88732J207
'60877T100
'590294906
'G2554F105
'04010L103
'595937905
'521865204
'592142103
'596651901
'N53745100
'92342Y109
'001978006
'592737902
'8611239B5
'060505DP6
'02687QDG0O
'62912XAB0O
'38099G9D0
'073902RU4
'749685103
'293389102
‘377316104
700416209
'30239F 106
'494550AY2
'419870100
'99S01WRB8
'029683109
'99S01WRC6
'03232P405
'99S023HN6

STATE STREET BANK + TRUST CO
KRAFT FOODS INC CLASS A
GOOGLE INCCLA

VISA INC CLASS A SHARES

STATE STREET BANK + TRUST CO
FINANCING CORP PRINC FICO STRP
MORGAN STANLEY CAP I INC

EL PASO NAT GAS CO

SLM CORP

DAIMLERCHRYSLER NORTH AMER HLD
KINDER MORGAN ENERGY PARTNERS
FNMA TBAMAR 30 SINGLE FAM
FHLMC TBA MAR 30 GOLD SINGLE
FHLMC GOLD SINGLE FAMILY MARCH
FED HM LN PC POOL B13269

ROYAL DUTCH SHELL PLC ADR
CALLIDUS SOFTWARE INC
VIACOM INC CLASS B
KODIAK OIL + GAS CORP

AVIS BUDGET GROUP INC

SANKYU INC

EXIDE TECHNOLOGIES

DISCOVER FINANCIAL SERVICES
HOKUETSU BANK LTD/THE
INTERNET CAPITAL GROUP INC
SIGNET JEWELERS LTD

EURO CURRENCY

REPUBLIC AIRWAYS HOLDINGS IN
CRACKER BARREL OLD COUNTRY
PAR PHARMACEUTICAL COS INC
NORTHERN FOODS PLC

TIME WARNER CABLE

MOMENTA PHARMACEUTICALS INC
NOKIA OYJ

COVIDIEN PLC

ARES CAPITAL CORP

ERICSSON LM B SHS

LEAR CORP

METRO HEALTH NETWORKS INC
SOCIETE GENERALE
LYONDELLBASELL INDU CLA
VERIFONE SYSTEMS INC

ALLIED IRISH BANKS PLC

AEGON NV

STATE STREET BANK + TRUST CO
BANK AMER CORP
AMERICAN INTL GROUP INC

NGPL PIPECO LLC

GOLDMAN FUTURES CASH

BEAR STEARNS COS INC

RPM INTERNATIONAL INC

ENNIS INC

GLATFELTER

PARK ELECTROCHEMICAL CORP
FBL FINANCIAL GROUP INC CLA
KINDER MORGAN ENERGY PARTNERS
HAWAIIAN ELECTRIC INDS
SWPC40417 CDS USD R F 2.05250
AMERICAN SOFTWARE INC CLA
SWPC40417 CDS USD P V OOMEVENT
AMSURG CORP

SWPC26101 CDS USD RV OOMEVENT



'068463108
'99S023HO4
'08160H101
'247361702
'912BUWII2
'912BUXII0
'BO1FSBII2
'36202VKJ9
'M51363113
'07386HMX6
784774101
'03939RAB6
'043176106
'873168AL2
'71715N106
'07384MS78
'45784P101
'94981YAA9
'73179V103
'07383F3X4
'550021109
'31402C4G4
'04685W103
'210313102
'224044BM8
'90384S303
'619615008
'598381903
'458882909
'476896907
'478321904
'022281901
'483477907
'631349909
708525902
'633547906
'99S0242W0
'9950242X8
'B139BGII9
'38141GFM1
'368287AD0
'"172967EQO
'99S02C3B7
'99S02C3C5
'99S02CCN1
'99S02CCO9
142042209
'233162502
'227046109
'20453E109
'62458M108
768573107
'82568P304
'004764106
'869233106
'79546E104
'864596101
'665531109
'48273U102
'64118Q107
'560879108
714505906

BARRETT BUSINESS SVCS INC
SWPC26101 CDS USD P F 3.15100
BENCHMARK ELECTRONICS INC
DELTAAIR LINES INC

SWAP WESTERN/LEHMAN RECEIVABLE
SWAP WESTERN/LEHMAN PAYABLE
CAP ONE MULTIASSET

GNMA POOL 610597

MELLANOX TECHNOLOGIES LTD
BEAR STEARNS ALTATR

STEC INC

ARCH WESTERN FINANCE

ARUBA NETWORKS INC

TXU CORP

PHARMASSET INC

BEAR STEARNS ARM TR

INSULET CORP

WELLS FARGO MTG BACKED SECS
POLYPORE INTERNATIONAL INC
BEAR STEARNS COML MTG SECS INC
LULULEMON ATHLETICAINC

FNMA POOL 725423
ATHENAHEALTH INC

CONSTANT CONTACT INC

COX COMMUNICATIONS INC

ULTA SALON COSMETICS + FRAGR
CITIC PACIFIC LTD

ZURICH FINANCIAL SERVICES AG
DANSKE BK A/S BEARER SHS

RWE AG

IREN SPA

BRADFORD + BINGLEY
VIVENDI SA
CHAODA MODERN AGRICULTURE
H LUNDBECK A/S

SAPPORO HOKUYO HOLDINGS INC
SWPC40953 CDS USD RV 0OOMEVENT
SWPC40953 CDS USD P F 1.03000
AMERICAN INTL GROUP
GOLDMAN SACHS GROUP INC
GAZPROM OAO

CITIGROUP INC

SWPC30897 CDS USD RV 03MEVENT
SWPC30897 CDS USD P F 1.62000
SWPC04B80 CDS USD RV 03MEVENT
SWPC04B80 CDS USD P F 1.15000
CARIBOU COFFEE CO INC

DDI CORP

CROCS INC

COMPLETE PRODUCTION SERVICES
MOVE INC

RIVERBED TECHNOLOGY INC
SHUTTERFLY INC

ACME PACKET INC

SUSSER HOLDINGS CORP

SALLY BEAUTY HOLDINGS INC
SUCCESSFACTORS INC
NORTHERN OIL AND GAS INC

K12 INC

NETSUITE INC

MAKO SURGICAL CORP

ENI SPA
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750086100
714761905
'422368100
713360907
'54142L109
'36291QB60
'31787A507
715418901
'"173067FS3
'34959E109
714456902
'31406YPL8
'306062902
'36200WGA3
‘307073908
'36213RXL6
717158901
'36291XB24
718981905
'74913GAC9
718929904
'715638AS1
'36291XA82
'65332VBH5
203607106
'247131105
'302941109
‘387328107
'404132102
'412824104
'45812P107
'460254105
'480838101
'631158102
'83162CRS4
'6944P0AH8
'02580ECN1
'"46625HHA1
'59018YN6G4
'90261XFA5
'2254C0TCA1
'"172967ET4
'032359309
'94986EAA8
‘309135903
'026874115
'02208R106
'726261902
'043176106
'48248A306
730968906
'"12477X106
'313486904
'73179V103
737649905
'29358P101
'653323907
'665531109
'654468909
'29384R105
'656302908
'834376501

RACKSPACE HOSTING INC
DEXIA SA

HEARTWARE INTERNATIONAL INC
STATOIL ASA

LOGMEIN INC

GNMA POOL 634661

FINISAR CORPORATION

ING GROEP NV
CITIGROUP COML MTG TR
FORTINET INC

ENEL SPA

FNMA POOL 824027

BANK OF IRELAND

GNMA POOL 574493

BANK OF IRELAND

GNMA POOL 562383

CREDIT SUISSE GROUP AG REG
GNMA POOL 640957

SWISS REINSURANCE CO LTD REG
QWEST CORP

HELVETIA HOLDING AG REG
PERU REP

GNMA POOL 640931

NEXTEL COMMUNICATIONS INC
COMMUNITY BANK SYSTEM INC
DELPHI FINANCIAL GROUP CLA
FTI CONSULTING INC

GRANITE CONSTRUCTION INC
HCC INSURANCE HOLDINGS INC
HARLEYSVILLE GROUP INC
INTEGRATED SILICON SOLUTION
INTL RECTIFIER CORP

JOS ABANK CLOTHIERS INC
NASH FINCH CO

SMALL BUSINESS ADMIN
PACIFIC LIFE GLOBAL FDG
AMERICAN EXPRESS BK FSB
JPMORGAN CHASE + CO
MERRILL LYNCH + CO

UBS AG STAMFORD BRH MEDIUM
CREDIT SUISSE NEW YORK
CITIGROUP INC

AMTRUST FINANCIAL SERVICES
WELLS FARGO CAPITAL Xl

BT GROUP PLC
AMERICAN INTL GROUP

ALTRA HOLDINGS INC

CREDIT AGRICOLE SA

ARUBA NETWORKS INC

KKR FINANCIAL HOLDINGS LLC
BNP PARIBAS

CAI INTERNATIONAL INC
BARCLAYS PLC

POLYPORE INTERNATIONAL INC
BANK OF GREECE

ENSIGN GROUP INC/THE
BLUESCOPE STEEL LTD
NORTHERN OIL AND GAS INC
NS SOLUTIONS CORP
ENTROPIC COMMUNICATIONS INC
SUMITOMO MITSUI FINANCIAL GR
SOLUTIAINC
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'659101901
'655259901
‘317485100
'46625HCY4
'"16949N109
'31771KAF4
'75525F104
'3128X4UZ2
'620107102
'040114GKO
'88160R101
'59022HMU3
'74733T105
'126670LM8
'92335C106
'681904AK4
'35804H106
'576434J39
'24802N109
'900123AY6
'105756BK5
'600052906
'672630902
'B01S2K901
'B013SX900
'BO2FK9903
'388689101
'‘B0744W900
'589499102
'BODJNG904
'431475102
'BO3MM4906
'3623E0209
'BOHZL9902
'98884U108
'BOHZP1905
'10807M105
'23281A307
'86858W101
'58471A105
'46131B100
701081101
'830879102
'"4041A2AHT7
'049560105
'902133AE7
'085789105
'996HWS904
125137109
'52520W218
127190304
'7T8442FEH7
'26168L205
'042423AA1
'302520101
'181059PD2
'353514102
'3623414B2
'858119AJ9
'371532102
'233835BA4
'996HXA902

MIZUHO FINANCIAL GROUP INC
SIGMA PHARMACEUTICALS LTD
FINANCIAL ENGINES INC
JPMORGAN CHASE + CO

CHINA LODGING GROUP SPON ADS
FINANCING CORP PRINC FICO STRP
REACHLOCAL INC

FEDERAL HOME LN MTG CORP
MOTRICITY INC

REPUBLIC OF ARGENTINA
TESLAMOTORS INC

MERRILL LYNCH MTG TR

QLIK TECHNOLOGIES INC
COUNTRYWIDE ASSET BACKED CER
VERA BRADLEY INC

OMNICARE INC

FRESH MARKET INC/THE

MASTR ALTERNATIVE LN TR
DEMAND MEDIA INC

TURKEY REP

FED REPUBLIC OF BRAZIL
MINCOR RESOURCES NL
CHALLENGER LTD

JFE SHOJI HOLDINGS INC
BRADKEN LTD

CIRCLE K SUNKUS CO LTD
GRAPHIC PACKAGING HOLDING CO
METCASH LTD

MERGE HEALTHCARE INC
FINMECCANICA SPA

HILL ROM HOLDINGS INC

ROYAL DUTCH SHELL PLC B SHS
GT SOLAR INTERNATIONAL INC
KONINKLIJKE DSM NV

ZAGG INC

GREENE KING PLC
BRIDGEPOINT EDUCATION INC
CYPRESS SHARPRIDGE INVESTMEN
SUPPORT.COM INC

MEDIDATA SOLUTIONS INC
INVESCO MORTGAGE CAPITAL
PARKER DRILLING CO

SKYWEST INC

HBOS PLC

ATMOS ENERGY CORP

TYCO ELECTRONICS GROUP S A
BERRY PETROLEUM CO CLASS A
SWAP GOLDMAN BOC

CEC ENTERTAINMENT INC
LEHMAN BROTHERS HOLDINGS
CACI INTERNATIONAL INC CLA
SLM CORP

DREW INDUSTRIES INC
ARMSTRONG LN FDG LTD

FNB CORP

CLARK CNTY NEV SCH DIST
FRANKLIN ELECTRIC CO INC

GS MTG SECS CORP

STEEL DYNAMICS INC

GENESCO INC
DAIMLERCHRYSLER NORTH AMER HLD
SWAP MERRILL BOC
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'99X559720
'99S0320E9
'99X559761
'36228CWZ2
'677347CE4
'165167BY2
'20030NAP6
'41161PEX7
'31402Q2V2
'653140905
'BOMKZN903
'BOW3DH907
'B15C55900
'B0Z5YZ906
'B1978V907
'B16GWD903
'B19NKB902
'B1FP89909
'‘B1LB9P906
'37954N206
148711302
'458483203
'67086E303
'92911K100
'73930R102
'99S0320F6
'996HWQ908
'61746BCU8
'996HXF901
'22545DAF4
'‘B1TK1Y907
'99S034UE8
'195325BK0
'B1VNSX901
'99S034UF5
'032511AX5
'B1XCBX901
'996HWA903
'22545MAD9
'B1VYK3901
'996HWW905
'05950XAE6
'99S03DB58
'31402RSNO
'99S03DB66
'7T04549AE4
'61746BDC7
729132100
'"14986DAF7
'B1VYCH909
759148109
'368266AE2
'B249GC909
"76009N100
'B284BK903
'981419104
'B58HZJ904
'229899109
'B59NF0903
‘277276101
'ACI10054Q2
'379302102

90DAY EURODOLLAR FUTURES CME
SWPCO06R96 CDS USD R F .97000
90DAY EURODOLLAR FUTURES CME
GS MTG SECS CORP I

OHIO EDISON CO

CHESAPEAKE ENERGY CORP
COMCAST CORP NEW
HARBORVIEW MTG LN TR

FNMA POOL 735288

PACIFIC ANDES RESOURCES DEVE
TSURUHA HOLDINGS INC

KIYO HOLDINGS INC

TOTAL SA

ARKEMA

EMECO HOLDINGS LTD
VODAFONE GROUP PLC

HOME RETAIL GROUP
BBAAVIATION PLC

SCOR SE

GLOBE SPECIALTY METALS INC
CASUAL MALE RETAIL GROUP INC
INTERCLICK INC

OCZ TECHNOLOGY GROUP INC
VOYAGER OIL + GAS INC

POWER ONE INC

SWPC06R96 CDS USD P V 01MEVENT
SWAP DEUTSCHE BOC

MORGAN STANLEY FOR EQUITY
SWAP RBOS COC

CREDIT SUISSE COML MTG TR
FUKUOKA FINANCIAL GROUP INC
SWPC022A9 CDS USD R F 1.10000
REPUBLIC OF COLOMBIA

DRAX GROUP PLC

SWPC022A9 CDS USD P V OOMEVENT
ANADARKO PETROLEUM CORP
BOLIDEN AB

SWAP BANK OF AMERICA BOC
CREDIT SUISSE COML MTG TR
MEDAAB A SHS

SWAP JPM CHASE BOC

BANC AMER COML MTG TR
SWPC272A6 CDS USD RV 03MEVENT
FNMA POOL 735925

SWPC272A6 CDS USD P F .87000
PEABODY ENERGY CORP
MORGAN STANLEY

PLEXUS CORP

CDMTG TR

THOMAS COOK GROUP PLC
REHABCARE GROUP INC

GAZ CAP SA LUXEMBOURG
MATSUMOTOKIYOSHI HOLDINGS CO
RENT A CENTER INC

DAH CHONG HONG

WORLD ACCEPTANCE CORP

BRIT INSURANCE HOLDINGS NV
CULLEN/FROST BANKERS INC
IRISH LIFE + PERMANENT PLC
EASTGROUP PROPERTIES INC
BASF SE

GLIMCHER REALTY TRUST
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'397624107
'67018T105
'681936100
'996HWC909
'996HWN9O05
'918VJP909
'918WRT900
'99S03GXES8
'99S03GXF5
'99S03JBN6
'99S03JB0O4
'36185NX39
'99S03LLQ3
'86359DGV3
'99S03LLR1
'373298CH9
'74456QAQ9
'"46629PAL2
'27876GBF4
'24823Q107
'030613AD5
756577102
'40411EAB4
'315616102
'‘B1QY4TII9
'966837106
'50179AAE7
177376100
'655664100
‘302130109
770323103
'46069S109
'231021106
'918WRS902
'20173QAE1
'302570BC9
'715638AUG
'55607EAA8
'3128NHQV8
'382388106
'01F040628
'249575AN1
'243537107
'949746804
'92343VAF1
'70159Q104
'445658107
'99XN 14759
'‘B1VYQOII2
'884315102
'472319102
'500630BQ0O
'"14042FAE7
'835495102
740189105
'996VMM9O07
'B1WVNOIIO
'833034101
'75281A109
'99S040586
'225448AB5
'8611239B5

GREIF INC CLA

NU SKIN ENTERPRISES INC A
OMEGA HEALTHCARE INVESTORS
SWAP BARCLAYS BOC

SWAP CSFB BOC

LEHMAN BROTHERS INC

LEHMAN BROTHERS INC
SWPC30Q30 CDS USD R F 1.63000
SWPC30Q30 CDS USD P V OOMEVENT
SWPC98P95 CDS USD R F 1.75000
SWPC98P95 CDS USD P V O3BMEVENT
GMACM MTG LN TR

SWPC783A8 CDS USD RF .95000
STRUCTURED ASSET SECS CORP
SWPC783A8 CDS USD P V O3BMEVENT
GEORGIA PAC CORP

PUBLIC SVC ELEC GAS CO

JP MORGAN CHASE COML MTG SECS
ECHOSTAR DBS CORP

DENDREON CORP

AMERICREDIT AUTOMOBILE RECEIVA
RED HAT INC

BANK OF SCOTLAND PLC

F5 NETWORKS INC

FCE BANK PLC

WHOLE FOODS MARKET INC

LB UBS COML MTG

CITRIX SYSTEMS INC

NORDSTROM INC

EXPEDITORS INTL WASH INC
ROBERT HALF INTL INC

INTERSIL CORP A

CUMMINS INC

CITIGROUP

GREENWICH CAPITAL COMM FND
FPL GROUP CAP INC

REPUBLIC OF PERU

MACQUARIE BK LTD SR

FED HM LN PC POOL 1J1368
GOODRICH CORP

FNMA TBA FEB 30YR SINGLE FAM
DEPFAACS BK

DECKERS OUTDOOR CORP

WELLS FARGO + COMPANY
VERIZON COMMUNICATIONS INC
PARKWAY PROPERTIES INC

HUNT (JB) TRANSPRT SVCS INC
3MO EURIBOR INTEREST RATE FTRS
PETROLEOS DE VENEZ

THOMAS + BETTS CORP

JEFFERIES GROUP INC

KOREA DEVELOPMENT BANK
CAPITAL ONE AUTO FINANCE TRUST
SONOCO PRODUCTS CO
PRECISION CASTPARTS CORP
MORGAN STANLEY CAP SVCS COC
FCE BANK PLC

SNAP ON INC

RANGE RESOURCES CORP
SWU090545 IRS BRLR F .00000
CREDIT SUISSE GUERNSEY

STATE STREET BANK + TRUST CO
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'903236107
'99S040594
'‘48123UAA2
'81725T100
'008252108
'257701201
'015351109
'062540109
192446102
'"15146E102
'33610F109
'91913YAL4
'27579R104
'971164AA6
'62855J104
'43641NAM6
'73172K104
'28336LBQ1
'917047102
'28264QGC2
'92532F100
'87255MAA8
'225447101
‘303075105
'46631BAB1
'444903108
'31413B7L9
'80004C101
'31410GBM4
'99S040BQ9
'89674K103
'617446V89
'99S040BR7
'38141EA25
"71645WAN1
'45324QAC0
'916XQJII4
'025676206
'912RNCII9
'38011M108
'205363AL8
'872960109
'8672EPAB3
'29275Y102
'36967HARS
'04010L103
'891777104
'871546206
740585104
'029263100
'78486Q101
'900123BA7
'423074103
'404119AX7
'086516101
'92978NACS8
'941848103
'030616AF3
'459506101
'404119BA6
'USD
'404119AU3

URS CORP

SWU090545 IRS BRL P F .00000
JPMORGAN CHASE CAP XXIlI
SENSIENT TECHNOLOGIES CORP
AFFILIATED MANAGERS GROUP
DONEGAL GROUP INC CLA
ALEXION PHARMACEUTICALS INC
BANK OF HAWAII CORP
COGNIZANT TECH SOLUTIONS A
CENTER FINANCIAL CORP

FIRST POTOMAC REALTY TRUST
VALERO ENERGY CORP

EAST WEST BANCORP INC
WILLOW RE LTD

MYRIAD GENETICS INC

HOLMES MASTER ISSUER PLC
POLYCOM INC

EL PASO CORPORATION

URBAN OUTFITTERS INC
EKSPORTFINANS AS A

VERTEX PHARMACEUTICALS INC
TLACQUISITIONS INC

CREE RESEARCH INC

FACTSET RESEARCH SYSTEMS INC
J P MORGAN CHASE COML MTG SECS
HUMAN GENOME SCIENCES INC
FNMA POOL 941099

SANDISK CORP

FNMA POOL 888444

SWPC756B9 CDS USD RV OOMEVENT
TRIQUINT SEMICONDUCTOR INC
MORGAN STANLEY GROUP INC
SWPC756B9 CDS USD P F 1.40000
GOLDMAN SACHS GROUP INC MTN
PETROBRAS INTL FIN CO

ING BANK NV

SLH OPEN POSITION NET PAYABLE
AMERICAN EQUITY INVT LIFE HL
LSI OPEN POSITION NET ASSET
GMX RESOURCES INC

COMPUTER SCIENCES CORP

TNS INC

SUNCORP METWAY LTD

ENERSYS

GENERAL ELEC CAP CORP

ARES CAPITAL CORP

TOWER GROUP INC

SYMMETRY MEDICAL INC
PREMIERE GLOBAL SERVICES INC
AMERICAN REPROGRAPHICS CO
SVB FINANCIAL GROUP

TURKEY REP

HJ HEINZ CO

HCAINC

BEST BUY CO INC

WACHOVIA BK COML MTG PASS THRU
WATERS CORP

AMERICREDIT PRIME AUTOMOBILE R
INTL FLAVORS + FRAGRANCES
HCAINC

US DOLLAR

HCA INC FORMERLY HCA HEALTHCAR

21



'28176E108
'02364WANS
'075896100
'912828HH6
'460690100
'281023BA8
'886547108
'46625HGY0
'278865100
'99S04DR84
'99S04DR92
'494550BA3
'910ACZII9
'99S04GXT4
'99S04GXU1
'345397VJ9
'‘980NQQlI1
'92857WAT7
'06739FFU0
'58463J304
124805102
783332109
110394103
'G82245104
736508847
128027101
'22410J106
'901109108
'04351G101
'00130HBH7
'00130HBL8
'92343VAKO
'31414SHR7
'256669AG7
'346091AZ4
"78444LAC7
'482480100
'256669AF9
'00724F101
'29379VAC7
'002896207
'92343VAN4
'469814107
'00971T101
'532791100
'00846U101
'8611239B5
'452327109
189754104
'87927VAWS
'026874BT3
'20272BAD6
'455057SV2
'20272BAG9
'99S04NVQ7
'99S04NVRS5
'345397VK6
'260543BZ5
'260543CB7
‘364760108
'369604103
'428236103

EDWARDS LIFESCIENCES CORP
AMERICA MOVIL SAB DE CV

BED BATH + BEYOND INC

UNITED STATES TREAS NTS
INTERPUBLIC GROUP OF COS INC
EDISON MISSION ENERGY
TIFFANY + CO

JPMORGAN CHASE + CO

ECOLAB INC

SWU0112L6 IRSAUD R F 5.00000
SWU0112L6 IRS AUD P V 06MBBSW
KINDER MORGAN ENER PART
LEASEPLAN CORPORATION NV
SWu092509 IRS BRL RV 12MCETIP
SWuU092509 IRS BRL P F 10.72500
FORD MTR CR CO

QTEL INTERNATIONAL FIN
VODAFONE GROUP PLC
BARCLAYS BANK PLC

MEDICAL PROPERTIES TRUST INC
CBIZ INC

RUTH S HOSPITALITY GROUP INC
BRISTOW GROUP INC

SMART MODULAR TECHNOLOGIES
PORTLAND GENERAL ELECTRIC CO
CAL DIVE INTERNATIONAL INC
CRACKER BARREL OLD COUNTRY
TUTOR PERINI CORP

ASCENA RETAIL GROUP INC

AES CORP

AES CORP

VERIZON COMMUNICATIONS INC
FNMA POOL 974640

DOLLAR GEN CORP

FOREST OIL CORP

SLC STUDENT LN TR

KLA TENCOR CORPORATION
DOLLAR GEN CORP

ADOBE SYSTEMS INC
ENTERPRIDE PRODS OPER LLC
ABERCROMBIE + FITCH CO CLA
VERIZON COMMUNICATIONS INC
JACOBS ENGINEERING GROUP INC
AKAMAI TECHNOLOGIES INC
LINCARE HOLDINGS INC

AGILENT TECHNOLOGIES INC
STATE STREET BANK + TRUST CO
ILLUMINA INC

COACH INC

TELECOM ITALIA CAPITAL
AMERICAN INTL GROUP
COMMONWEALTH BANK AUST
INDIANA ST FIN AUTH REV
COMMONWEALTH BANK AUST
SWPC535D3 CDS USD R F 5.00000
SWPC535D3 CDS USD P V 03MEVENT
FORD MTR CR CO

DOW CHEM CO

DOW CHEM CO

GAP INC/THE

GENERAL ELECTRIC CO
HEWLETT PACKARD CO
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'437076102
'502161102
'529771107
'580645109
'585055106
'594918104
'343412102
'595112103
741447108
'30249U101
'481165108
'64110L106
'83088M102
'253393102
'62913F201
741503403
'46120E602
'34528YAF4
'02003MBQ6
'345397VH3
'78444YAD7
'5692643AA8
'05565QBM9
'2254C0TCA1
'912828LJ7
'20030NAW1
'‘B3VSNZII7
'43739HAA8
'69373UAC1
'50075NAW4
'345397VL4
'460146CC5
'99S050A22
'78442GGS9
'99S050A30
'G6542TAE1
'65504RAD6
'441060100
'395259104
124977101
716495106
'25659T107
125269100
'12541W209
'45865V100
'867652109
'86800C104
'617446448
'637640103
'22303QAF7
'681919106
"77340RAC1
'68389X105
"775109AK7
717081103
'78445JAA5
'74005P104
'05565QBF4
749121109
'25746UBG3
'786514208
'01F040636

HOME DEPOT INC

LSI CORP

LEXMARK INTERNATIONAL INC A
MCGRAW HILL COMPANIES INC
MEDTRONIC INC

MICROSOFT CORP

FLUOR CORP

MICRON TECHNOLOGY INC

T ROWE PRICE GROUP INC

FMC TECHNOLOGIES INC

JOY GLOBAL INC

NETFLIX INC

SKYWORKS SOLUTIONS INC
DICK S SPORTING GOODS INC

NIl HOLDINGS INC
PRICELINE.COM INC

INTUITIVE SURGICAL INC

FORD CREDIT AUTO OWNER TRUST
ALLSTATE LIFE GBL FDG SECD
FORD MTR CR CO

SLM STUDENT LN TR
METROPOLITAN WASHINGTON D C AR
BP CAPITAL MARKETS PLC
CREDIT SUISSE NEW YORK

US TREASURY N/B

COMCAST CORP NEW

NYKREDIT

HOMEBANC MTG TR

PACCAR INC

KRAFT FOODS INC

FORD MOTOR CREDIT CO LLC
INTERNATIONAL PAPER CO
SWu046448 IRS BRL R F 11.36000
SLM STUDENT LN TR

SWu046448 IRS BRL P V 0OMCETIP
NOBLE GROUP LTD

NOBLE GROUP LTD

HOSPIRA INC

GREENHILL + CO INC

CB RICHARD ELLIS GROUP INC A
PETROHAWK ENERGY CORP
DOLBY LABORATORIES INC CLA
CF INDUSTRIES HOLDINGS INC
C.H. ROBINSON WORLDWIDE INC
INTERCONTINENTALEXCHANGE INC
SUNPOWER CORP CLASS A
SUNTECH POWER HOLDINGS ADR
MORGAN STANLEY

NATIONAL SEMICONDUCTOR CORP
COVIDIEN INTLFIN SA

OMNICOM GROUP

ROCKIES EXPRESS PIPELINE LLC
ORACLE CORP

ROGERS COMMUNICATIONS IN
PFIZER INC

SLM STUDENT LN TR

PRAXAIR INC

BP CAPITAL MARKETS PLC
QWEST COMMUNICATIONS INTL
DOMINION RES INC VA NEW
SAFEWAY INC

FNMA TBA MAR 30YR SINGLE FAM
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'879664100
'91086QAWS
'931142103
'38141EA25
'224044BV8
'78011CAF3
'68385BAA5
'74727PAJO
'37373UAA2
'912828L21
'78011CAH9
'929XBWII6
125581801
'125581FT0
'"125581FV5
169656105
'57636Q104
768573107
'336433107
'212015101
'09253U108
'550021109
'20605P101
'67551U105
'5656354G100
'032511BD8
'37331NAA9
'562205VAA3
'61747YCG8
"172967EV9
'74432QBG9
'257559AG9
'92857WAT7
'569217EBW3
'032511BE6
'941848103
'949746101
'071813109
'093671105
171232101
‘372460105
'125581FW3
'459506101
'125581FX1
'494368103
'"125581FU7
'256746108
'574599106
'64110D104
'693475105
'811065101
'25470F302
'582839106
779376102
'Y0486S104
'12503M108
'N63218106
'4521518U0
'918WREQ03
'65557CAJ2
'‘B3P2LBII6
'4552854Y9

TELLABS INC

UNITED MEXICAN STS

WAL MART STORES INC
GOLDMAN SACHS GROUP INC MTN
COX COMMUNICATIONS INC NEW
ROYAL BANK OF SCOTLAND PLC
OPTI CANADA INC
STATE OF QATAR

GERDAU HOLDINGS INC

WI TREASURY NB

ROYAL BK SCOTLAND GRP PLC
REALKREDIT DANMARK

CIT GROUP INC

CIT GROUP INC

CIT GROUP INC NEW

CHIPOTLE MEXICAN GRILL INC
MASTERCARD INC CLASS A
RIVERBED TECHNOLOGY INC
FIRST SOLAR INC

CONTINENTAL RESOURCES INC/OK
BLACKSTONE GROUP LP/THE
LULULEMON ATHLETICAINC
CONCHO RESOURCES INC

OCH ZIFF CAPITAL MANAGEMEN A
MSCI INC A

ANADARKO PETE CORP
GEORGIA PACIFIC LLC
LEASEPLAN CORPORATION NV
MORGAN STANLEY
CITIGROUP INC

PRUDENTIAL FINANCIAL INC
DOMTAR CORP

VODAFONE GROUP PLC

MET LIFE GLOB FUNDING |
ANADARKO PETE CORP

WATERS CORP

WELLS FARGO + CO

BAXTER INTERNATIONAL INC
H+R BLOCK INC

CHUBB CORP

GENUINE PARTS CO

CIT GROUP INC

INTL FLAVORS + FRAGRANCES
CIT GROUP INC

KIMBERLY CLARK CORP

CIT GROUP INC NEW

DOLLAR TREE INC

MASCO CORP

NETAPP INC

PNC FINANCIAL SERVICES GROUP
SCRIPPS NETWORKS INTER CLA
DISCOVERY COMMUNICATIONS C
MEAD JOHNSON NUTRITION CO
ROVI CORP

AVAGO TECHNOLOGIES LTD
CBOE HOLDINGS INC

NIELSEN HOLDINGS NV

ILLINOIS ST

BARCLAYS CAPITAL INC

NORDEA BANK AB

TNK BP FINANCE SA
INDIANAPOLIS IND LOC PUB IMPT
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'544646ZR6
'816705HB6
'25214BAA2
'471065AA0
'73358WAJ3
'23636UAA5
'731011AR3
'126650BC3
'126650BP4
'126650BQ2
'38141EA41
'65334HAJ1
'891027104
'01741R102
'060505104
'291011104
‘384802104
'413875105
'459200101
'696429307
'852061100
'002824100
'28370TAA7
'05966TAB3
'594712PP0O
'62875UAA3
'62875UAF2
'645918YG2
'893526DH3
'99S078LB1
'99S078LCYO
'31737UAG3
'14043CAB9
'05565QBM9
'912828LJ7
'058498AM8
'058498AN6
'31395JS80
'69073TAP8
'652482BU3
'02005FAB3
'17308BAMO
110122108
'260543103
'364730101
'452308109
'548661107
'571748102
'577081102
'670346105
'871829107
'882508104
'404119BK4
'99S07BQH6
'99S07BQl4
'64966HYX2
'99S07DGH3
'86959LAB9
'99S07DGI1
'29379VAFO
'99S07F273
'845467AE9

LOS ANGELES CALIF UNI SCH DIST
SEMINOLE CNTY FLAWTR + SWR RE
DEXIA CREDIT LOCAL

JAPAN FINANCE CORP
PORTAUTHNY + N J

DANSKE BANKA S

REPUBLIC OF POLAND

CVS PASS THROUGH TRUST

CVS CAREMARK CORP

CVS CAREMARK CORP

GOLDMAN SACHS GROUP INC MTN
NEXEN INC

TORCHMARK CORP

ALLEGHENY TECHNOLOGIES INC
BANK OF AMERICA CORP
EMERSON ELECTRIC CO

WW GRAINGER INC

HARRIS CORP

INTL BUSINESS MACHINES CORP
PALL CORP

SPRINT NEXTEL CORP

ABBOTT LABORATORIES

EL PASO PIPELINE PART OP
BANCO SANTANDER BRASIL
MICHIGAN ST UNIV REVS

NBC UNIVERSAL

NBC UNIVERSAL

NEW JERSEY ECONOMIC DEV AUTH
TRANS CANADA PIPELINES
SWPC292H7 CDS USD R F 5.00000
SWPC292H7 CDS USD P V 03MEVENT
FINANCE FOR DANISH IND
CAPITAL ONE CAPITAL V

BP CAPITAL MARKETS PLC

US TREASURY N/B

BALL CORP

BALL CORP

FHR 2890 KC

OWENS BROCKWAY

NEWS AMERICA INC

ALLY AUTO RECEIVABLES TRUST
CITIBANK OMNI MASTER TRUST
BRISTOL MYERS SQUIBB CO

DOW CHEMICAL CO/THE

GANNETT CO

ILLINOIS TOOL WORKS

LOWE S COS INC

MARSH + MCLENNAN COS

MATTEL INC

NUCOR CORP

SYSCO CORP

TEXAS INSTRUMENTS INC

HCAINC

SWPC339H2 CDS USD R F 1.00000
SWPC339H2 CDS USD P V 03MEVENT
NEW YORKNY

SWPC422H0 CDS USD R F 5.00000
SVENSKA HANDELSBANKEN AB
SWPC422H0 CDS USD P V 03MEVENT
ENTERPRISE PRODUCTS OPER
SWPC429H3 CDS USD R F 5.00000
SOUTHWESTERN ENERGY COMPANY
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'99S07F309
'58942BAB0
'99S07F8Q7
'99S07F8R5
'228227BA1
'71645WAQ4
'71645WAP6
'00448MAA9
'761733AA2
'28264QR63
'883203101
'984121103
'205638109
'22160K105
'263534109
'458140100
'478160104
'478366107
'532457108
'580135101
'302154AW9
'072024NT5
'136069DMO
'989ZLWII7
'340711AT7
'74733WAB4
'985BSZI10
'99S07MTT3
'99S07MTUO
'99XW85205
'5652953BEO
'68385BAA5
'90320RAA2
'61747YCK9
'125094AD4
'460146CF8
'12502CASO
'31393LL43
'913366DF4
'125581FX1
‘857477103
'87612E106
'913017109
'94106L109
'963320106
'025816109
191216100
'571903202
'99XW86443
'654106103
'99S07NET7
'803111103
'99S07NEU4
'99XW90387
'99XW92987
'99XW99792
'65504RAH7
'99XX05482
'99S07P7H6
'99S07P714
'226566AK3
'86359BD40

SWPC429H3 CDS USD P V 03MEVENT
MERCEDES BENZ AUTO RECEIVABLES
SWPC436H4 CDS USD R F 5.00000
SWPC436H4 CDS USD P V 03MEVENT
CROWN CASTLE INTL CORP
PETROBRAS INTL FIN CO
PETROBRAS INTL FIN CO

ACHMEA HYPOTHEEKBANK NV
REYNOLDS GRP ISS/REYNOLD
EKSPORTFINANS A/S

TEXTRON INC

XEROX CORP

COMPUWARE CORP

COSTCO WHOLESALE CORP

DU PONT (E.l.) DE NEMOURS

INTEL CORP

JOHNSON + JOHNSON

JOHNSON CONTROLS INC

ELILILLY + CO

MCDONALD S CORP

EXPORT IMPORT BK KOREA

BAY AREA TOLL AUTH CALIF TOLL
CANADIAN IMPERIAL BK TORONTO
KOREA DEVELOPMENT BANK
FLORIDA GAS TRANSMISSION
QATARI DIAR FINANCE QSC

QATARI DIAR FINANCE QSC
SWPC723H6 CDS USD R F 1.00000
SWPC723H6 CDS USD P V 03MEVENT
317U693B0 SWAPTION 3YP 3.0 JPM
MGM MIRAGE

OPTI CANADA INC

UPC GERMANY GMBH

MORGAN STANLEY

CDP FINANCIAL

INTL PAPER CO

CCH Il LLC/CCH Il CAPITA

FEDERAL HOME LN MTG CORP
UNIVERSITY CALIF REGTS MED CTR
CIT GROUP INC

STATE STREET CORP

TARGET CORP

UNITED TECHNOLOGIES CORP
WASTE MANAGEMENT INC
WHIRLPOOL CORP

AMERICAN EXPRESS CO

COCA COLA CO/THE

MARRIOTT INTERNATIONAL CLA
317U694B9 SWAPTION 3Y P 3 CBK
NIKE INC CLB

SWPC754H8 CDS USD R V 03MEVENT
SARA LEE CORP

SWPC754H8 CDS USD P F 1.00000
317U695B8 IRO 3Y RYL

317U696B7 IRO USD 3Y P3 BOA
317U698B5 IRO USD 3Y P3 DUB
NOBLE GROUP LTD

317U699B4 IRO USD P3 BRC
SWPC834H2 CDS USD R F .25000
SWPC834H2 CDS USD P V 03MEVENT
CRICKET COMMUNICATIONS

SASC 2004 19XS A3A
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'76112BYD6
'"12642YBN3
'651715AK0
'50075NAZ7
'563217VAC3
'53217VAB5
'836205AN4
'626207YS7
'99S07P7K9
'99S07P7L7
'74153QAH5
'99XX11308
'99S07PVK2
'99S07PVLO
'032654105
'90261XGF3
'055921100
"172967FG1
‘075896100
"78010XAF8
'64972FL20
'99XX15887
'058498AP1
'59259NZN6
'14149Y108
"77340RAHO
'205363104
'20854PAC3
'412822108
'20854PAE9
'460690100
'78445XAA4
'501044101
'"167593AN2
713448108
'783764AP8
'911312106
'25214HAA9
'85375CAX9
'34529LAC8
'912828MZ0
'912795VES
'041239BR4
'80282DAB8
'749289BF0
'544495UG7
'02364WAV7
'38141EAG6
'03523TAX6
'99XX72623
'25470DAD1
'29364GAF0
'99XX73795
'99S0803H4
'99S080312
'99S081UW9
'99S081UX7
'99S081XK2
'824348106
'651229106
'833034101
'032511107

GMACM 2005 AR5 4A1

CSMC 2009 16R 3A1

NEWPAGE CORP

KRAFT FOODS INC

LIFE TECHNOLOGIES CORP

LIFE TECHNOLOGIES CORP
REPUBLIC OF SOUTH AFRICA
MUNICIPAL ELEC AUTH GA
SWPC832H4 CDS USD R F .25000
SWPC832H4 CDS USD P V 03MEVENT
PRIDE INTERNATIONAL INC
317U701B0 IRO USD 3Y P2.75 DUB
SWPC862H7 CDS USD R F 1.00000
SWPC862H7 CDS USD P V 03MEVENT
ANALOG DEVICES INC

UBS AG STAMFORD CT

BMC SOFTWARE INC

CITIGROUP INC

BED BATH + BEYOND INC

ROYAL BK SCOTLAND PLC

NEW YORK N Y CITY MUN WTR FIN
10YR US TREASURY NOTE FUTURES
BALL CORP

METROPOLITAN TRANSNAUTHN Y D
CARDINAL HEALTH INC

ROCKIES EXPRESS PIPELINE
COMPUTER SCIENCES CORP
CONSOL ENERGY INC

HARLEY DAVIDSON INC

CONSOL ENERGY

INTERPUBLIC GROUP OF COS INC
SLMA 2010 1A

KROGER CO

CHICAGO ILL O HARE INTLARPT
PEPSICO INC

RYLAND GROUP

UNITED PARCEL SERVICE CL B
DEXIA CREDIT LOCAL

STANDARD PACIFIC CORP

FORD CREDIT AUTO OWNER TRUST
WI TREASURY N/B

UNITED STATES TREAS BILLS
ARKLE 2010 1A 2A

SANTANDER DRIVE AUTO RECEIVABL
RBSCF 2009 RP2 WBB

LOS ANGELES CALIF DEPTWTR + P
AMERICA MOVIL SAB DE CV
GOLDMAN SACHS GROUP INC
ANHEUSER BUSCH INBEV WOR
317U744B9 IRO 2Y RYL

DISCOVERY COMMUNICATIONS
ENTERGY CORP

317U745B8 SWAPTION 2Y 2.25 BOA
SWPC152J2 CDS USD R F 1.00000
SWPC152J2 CDS USD P V 03MEVENT
SWPC288J9 CDS USD R F 1.00000
SWPC288J9 CDS USD P V 03MEVENT
SWPC262J9 CDS USD R F 1.00000
SHERWIN WILLIAMS CO/THE
NEWELL RUBBERMAID INC

SNAP ON INC

ANADARKO PETROLEUM CORP
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'244199105
'49446R109
'886547108
'054303102
'532716107
'929042109
'31419AA64
'534187BA6
'74432QBM6
'80282FAC1
'44328MABO
'552953BH3
'80282FAG2
'"156135UAF6
'451102AH0O
'451102AD9
'99S081XL0
'345213BA9
'91412GEA9
'882722VP3
'99S0825B1
'99S0825C9
'99S0825E5
'99S0825F2
'99S0825Q8
'99S0825R6
'989701107
'053484101
101121101
'29476L107
'44107P104
743410102
'74460D109
'828806109
'009158106
'053015103
"786005PN2
'22818TAB8
'87311XAB4
'22546QAF4
'039380AC4
'"172967FF3
'59156RAX6
'59156RAY4
'912810QK7
'88033GBJ8
'37373WAAS8
'31398A4M1
'99XY 04269
'50048MAB6
'99XY 06850
'71654QAX0
'99XY21628
'6499022E2
'25600WAAS8
'"46635GAA8
125509109
149123101
194162103
'278865100
'032511BH9
‘370334104

DEERE + CO

KIMCO REALTY CORP

TIFFANY + CO

AVON PRODUCTS INC

LIMITED BRANDS INC

VORNADO REALTY TRUST

FNMA POOL AE0028

LINCOLN NATIONAL CORP
PRUDENTIAL FINANCIAL INC
SANTANDER DRIVE AUTO RECEIVABL
HSBC BANK PLC

MGM MIRAGE

SANTANDER DRIVE AUTO RECEIVABL
CENOVUS ENERGY INC

ICAHN ENTERPRISES FIN

ICAHN ENTERPRISES/FIN
SWPC262J9 CDS USD P V 03MEVENT
FORD AUTO SECURITIZATION TRUST
UNIVERSITY CALIF REVS

TEXAS ST

SWPC298J7 CDS USD R F 1.00000
SWPC298J7 CDS USD P V 03MEVENT
SWPC281J6 CDS USD R F 1.00000
SWPC281J6 CDS USD P V 03MEVENT
SWPC302J1 CDS USD R F 1.00000
SWPC302J1 CDS USD P V 03MEVENT
ZIONS BANCORPORATION
AVALONBAY COMMUNITIES INC
BOSTON PROPERTIES INC

EQUITY RESIDENTIAL

HOST HOTELS + RESORTS INC
PROLOGIS

PUBLIC STORAGE

SIMON PROPERTY GROUP INC

AIR PRODUCTS + CHEMICALS INC
AUTOMATIC DATA PROCESSING
SACRAMENTO CALIF MUN UTIL DIST
CROWN AMERS LLC

TW TELECOM HOLDINGS INC
CREDIT SUISSE NEW YORK

ARCH COAL INC

CITIGROUP INC

METLIFE INC

METLIFE INC

US TREASURY N/B

TENET HEALTHCARE CORP

GERDAU SA

FANNIE MAE

317U769B9 IRO USD 2Y CBK
KOMMUNALBANKEN AS

317U770B6 IRO USD 2Y MYC
PETROLEOS MEXICANOS
317U788B6 IRO USD 2Y GLM

NEW YORK ST DORM AUTH ST PERS
DNB NOR BOLIGKREDITT AS

JPMCC 2010 C2 A1

CIGNA CORP

CATERPILLAR INC

COLGATE PALMOLIVE CO

ECOLAB INC

ANADARKO PETROLEUM CORP
GENERAL MILLS INC
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'"165167CF2
'38141G104
'912828NV8
704326107
'18451QADO
778296103
'80282GAD7
'806857108
'80282GAES
750438103
'99XX15887
'0258MODA4
'99XW36851
'99XW36869
'31398A5A6
'74733LAE2
'302154AX7
'99S0878H4
'99S087812
'99S0878N1
'99S087809
'99S0878K7
'99S0878L5
'99S087PK8
'56501RAA4
'56501RAB2
‘007903107
'91412GDZ5
'053332102
'042706AR2
'053611109
'79739GBD7
'057224107
173080201
'097023105
'023771R67
'219350105
'716495AL0
260003108
'99XX15879
'278058102
'30224XAA2
'294429105
'31428X106
'99S087PL6
'99S087PN2
'99S087P0O0
'99S088CB0
'99S088CC8
'84650WAA4
"73358WCX0
'06415AAA1
'05572FAA1
'37331NAB7
'912810QL5
'30224XAN4
'912828PC8
'99XY75830
"167736YUS
'9127952Q3
‘337738108
'058498AQ9

CHESAPEAKE ENERGY CORP
GOLDMAN SACHS GROUP INC

US TREASURY N/B

PAYCHEX INC

CLEAR CHANNEL WORLDWIDE
ROSS STORES INC

SANTANDER DRIVE AUTO RECEIVABL
SCHLUMBERGER LTD

SANTANDER DRIVE AUTO RECEIVABL
RADIOSHACK CORP

10YR US TREASURY NOTE FUTURES
AMERICAN EXPRESS CO

2YR US TREASURY NOTE FUTURES
5YR US TREASURY NOTE FUTURES
FANNIE MAE

QTEL INTERNATIONAL FIN

EXPORT IMPORT BK KOREA
SWPC672J3 CDS USD R F 1.00000
SWPC672J3 CDS USD P V 03MEVENT
SWPC673J2 CDS USD R F 1.00000
SWPC673J2 CDS USD P V O3MEVENT
SWPC668J9 CDS USD R F 1.00000
SWPC668J9 CDS USD P V 03MEVENT
SWPC707J2 CDS USD R F 1.00000
MANULIFE FINANCIAL CORP
MANULIFE FINANCIAL CORP
ADVANCED MICRO DEVICES
UNIVERSITY CALIF REVS
AUTOZONE INC

ARRMF 2010 1AA1C

AVERY DENNISON CORP

SAN DIEGO CNTY CALIF REGL ARPT
BAKER HUGHES INC

CITIGROUP CAPITAL XIil

BOEING CO

AMERICAN AIRLS INC

CORNING INC

PETROHAWK ENERGY CORP

DOVER CORP

30YR US TREASURY BOND FUTURES
EATON CORP

ESA 2010 ESHAA

EQUIFAX INC

FEDEX CORP

SWPC707J2 CDS USD P V 03MEVENT
SWPC716J1 CDS USD R F 1.00000
SWPC716J1 CDS USD P V 03MEVENT
SWPC318J3 CDS USD R F 1.00000
SWPC318J3 CDS USD P V 03MEVENT
SPAREBANKEN 1 BOLIGKREDI
PORTAUTHNY + N J

BANK OF NOVA SCOTIA

BNP PARIBAS HOME LOAN

GEORGIA PACIFIC LLC

US TREASURY N/B

ESA 2010 ESHAC

US TREASURTY N/B

ULTRA LONG US TREAS BOND FTRS
CHICAGO ILL WTR REV

UNITED STATES TREAS BILLS
FISERV INC

BALL CORP
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'406216101
'01F032427
'427866108
'67011FAAOQ
'482480100
'99XX96812
'500255104
'670006105
'693506107
724479100
747525103
773903109
'38239FAA7
'29364DAQ3
'44985GAB7
'913366EK2
'99S08F688
'99S08F696
'54473ENQ3
'02005NAC4
'9127952U4
'99S08NDKG6
'844741108
'867914103
'872540109
'99S08NDL4
'929160109
'99S08NF57
'931422109
'99S08NF65
'962166104
'99XZ27200
'969457100
'99X727218
'983919101
'99X728372
'984332106
'99XZ29776
'021441100
'59259YGF0
'53217VAE9
'99X746283
'80281UAB1
'01F032625
'80281UAES
'912828PW4
'912828PM6
'802810AE1
'802810AB7
'"7T1645WAT8
'912828PT1
'225401108
'99X7Z53164
'99XZ53172
'99XZ53339
'569217GAF6
'21685WBS5
'99X7Z54493
'99XZ54501
'92343E102
'99XZ55896
'416515104

HALLIBURTON CO
FEDERAL NATL MTG ASSN
HERSHEY CO/THE

NOVUS USATRUST 10 1
KLATENCOR CORPORATION

10YR AUSTRALIAN TBOND FUTURES
KOHLS CORP

NOVELL INC

PPG INDUSTRIES INC

PITNEY BOWES INC
QUALCOMM INC

ROCKWELL AUTOMATION INC
GOODMAN FUNDING PTY LTD
ENTERGY ARKANSAS INC

IPIC GMTN LTD
UNIVERSITY CALIF REGTS MED CTR
SWPC035K2 CDS USD R F 1.00000
SWPCO035K2 CDS USD P V O3BMEVENT
LOS ANGELES CNTY CALIF PUB WKS
ALLY FINANCIAL INC

TREASURY BILL

SWU0361Q3 IRS USD R F 2.10000
SOUTHWEST AIRLINES CO
SUNTRUST BANKS INC

TJX COMPANIES INC

SWU0361Q3 IRS USD P V 03MLIBOR
VULCAN MATERIALS CO
SWU0356Q0 IRS USD R F 1.95000
WALGREEN CO

SWu0356Q0 IRS USD P V 03MLIBOR
WEYERHAEUSER CO

3175128Q7 CDX 1.2 1G15 5Y JPM
WILLIAMS COS INC

3175128R5 CDX 0.80 IG15 5Y JPM
XILINX INC

10YR US TREASURY NOTE FTR OPTN
YAHOO INC

317526DB4 CDX IG15 5Y MYC
ALTERA CORP

METROPOLITAN TRANSNAUTHN'Y
LIFE TECHNOLOGIES CORP

10YR US TREASURY NOTE FTR OPTN
SANTANDER DRIVE AUTO RECEIVABL
FNMA TBA FEB 30 SINGLE FAM
SANTANDER DRIVE AUTO RECEIVABL
US TREASURY N/B

WI TREASURY SEC

SCART 2011 WO B

SCART 2011 WO A2
PETROBRAS INTL FIN CO

US TREASURY N/B

CREDIT SUISSE GROUP SPON ADR
317512LK5 CDX 1.2 1G15 5Y BRC
317512LG4 CDX 0.8 IG15 5Y BRC
317512LH2 CDX.O0 C .80 IG15 5Y

MET LIFE GLOB FUNDING |
RABOBANK NEDERLAND

317512LM1 CDX 0.8 IG15 5Y BOA
317512LL3 CDX 1.2 1G15 5Y BOA
VERISIGN INC

317512LP4 CDX 1.2 1G15 5Y BPS
HARTFORD FINANCIAL SVCS GRP
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'99XZ55888
'285512109
"172967FLO
‘307000109
'001055102
'466313103
'59156R108
'535678106
'12686C109
'808513105
'037604105
'651639106
'278642103
'25179M103
'86764P109
'565849106
'91913Y100
'038222105
'871503108
172967101
'912795273
'99XZ60342
'99XZ60334
'99S08RC85
'99S08RC93
'99S08RC51
'99S08RC69
'99XZ60573
'99S08RPT5
'99S08RPU2
'855030102
'257867101
'459902102
'826552101
'00724F101
'067383109
‘345838106
'440452100
'579780206
'626717102
"78442FEKO
'05567LT31
'539473AH1
'99S08SKH4
'99S08SKI2
'44920UAC2
'912828PS3
'912828PT1
'99S08UK22
'99S08UK30
'Y2573F102
'00130H105
126650100
'594918104
'617446448
717081103
'931142103
'071813109
'060505104
'002824100
'91324P102
790849103

317526DJ7 CDX .8 IG15 5Y BPS
ELECTRONIC ARTS INC
CITIGROUP INC

FAMILY DOLLAR STORES

AFLAC INC

JABIL CIRCUIT INC

METLIFE INC

LINEAR TECHNOLOGY CORP
CABLEVISION SYSTEMS NY GRP A
SCHWAB (CHARLES) CORP
APOLLO GROUP INC CLA
NEWMONT MINING CORP

EBAY INC

DEVON ENERGY CORPORATION
SUNOCO INC

MARATHON OIL CORP

VALERO ENERGY CORP

APPLIED MATERIALS INC
SYMANTEC CORP

CITIGROUP INC

UNITED STATES TREAS BILLS
317512M24 CDX 0.8 1IG15 5Y FBF
317512M16 CDX 1.2 1IG15 5Y FBF
SWPC32MM8 CDS USD R F 3.40000
SWPC32MM8 CDS USD P V 03MEVENT
SWPC46MM8 CDS USD R F 3.30000
SWPC46MM8 CDS USD P V 03MEVENT
317512M32 ITRAXX.O P 1.8 5Y UA
SWu0498Q9 IRS USD R V 03MLIBOR
SWu0498Q9 IRS USD P F 3.50000
STAPLES INC

RR DONNELLEY + SONS CO

INTL GAME TECHNOLOGY

SIGMA ALDRICH

ADOBE SYSTEMS INC

CR BARD INC

FOREST LABORATORIES INC
HORMEL FOODS CORP
MCCORMICK + CO NON VTG SHRS
MURPHY OIL CORP

SLM CORP

BNP PARIBAS
LLOYDS TSB BANK PLC
SWU0366Q8 IRS USD R V 03MLIBOR
SWU0366Q8 IRS USD P F 3.50000
HYUNDAI CAPITAL SERVICES

WI TREASURY SEC

US TREASURY N/B

SWPC26AR2 CDS USD RF .98000
SWPC26AR2 CDS USD P V 03MEVENT
FLEXTRONICS INTL LTD

AES CORP

CVS CAREMARK CORP
MICROSOFT CORP

MORGAN STANLEY

PFIZER INC

WAL MART STORES INC

BAXTER INTERNATIONAL INC
BANK OF AMERICA CORP

ABBOTT LABORATORIES
UNITEDHEALTH GROUP INC

ST JUDE MEDICAL INC
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'002896207 ABERCROMBIE + FITCH CO CLA

'942683103 WATSON PHARMACEUTICALS INC
'052769106 AUTODESK INC

'469814107 JACOBS ENGINEERING GROUP INC
'50540R409 LABORATORY CRP OF AMER HLDGS
134429109 CAMPBELL SOUP CO

701094104 PARKER HANNIFIN CORP
111320107 BROADCOM CORP CLA
'99S08UT56 SWPC8B666 CDS USD R F 2.00000
'99S08UT64 SWPC8B666 CDS USD P V O3MEVENT
'761735AE9 REYNOLDS GROUP HOLDINGS
'99S08WTB9 SWPC8D530 CDS USD R F 1.85000
'99S08WTC7 SWPC8D530 CDS USD P V 03MEVENT
'918204108 VF CORP

'902494103 TYSON FOODS INC CLA
'235851102 DANAHER CORP

'81211K100 SEALED AIR CORP

760759100 REPUBLIC SERVICES INC
'00971T101 AKAMAI TECHNOLOGIES INC
'450911102 ITT CORP

'00846U101 AGILENT TECHNOLOGIES INC
'693718108 PACCAR INC

'595017104 MICROCHIP TECHNOLOGY INC
'882508104 TEXAS INSTRUMENTS INC
'857477103 STATE STREET CORP

191216100 COCA COLA CO/THE

'057224107 BAKER HUGHES INC

'844741108 SOUTHWEST AIRLINES CO
'808513105 SCHWAB (CHARLES) CORP
'459902102 INTL GAME TECHNOLOGY
'66987V109 NOVARTIS AG ADR

'8611239B5 STATE STREET BANK + TRUST CO
'30161N101 EXELON CORP

'018490102 ALLERGAN INC

'25271C102 DIAMOND OFFSHORE DRILLING
'637071101 NATIONAL OILWELL VARCO INC
'855244109 STARBUCKS CORP

'372917104 GENZYME CORP

'524660107 LEGGETT + PLATT INC

'029912201 AMERICAN TOWER CORP CLA
'92343V104 VERIZON COMMUNICATIONS INC
'8611239B5 STATE STREET BANK + TRUST CO
'48203R104 JUNIPER NETWORKS INC
'651290108 NEWFIELD EXPLORATION CO
'74762E102 QUANTA SERVICES INC
‘345370860 FORD MOTOR CO

'28336L109 EL PASO CORP

'G16962105 BUNGE LTD

'20030N101 COMCAST CORP CLASS A
'247361702 DELTAAIR LINES INC

'G491BT108 INVESCO LTD

'92826C839 VISA INC CLASS A SHARES
'26884L109 EQT CORP

'887317303 TIME WARNER INC

'N53745100 LYONDELLBASELL INDU CLA
'37045V100 GENERAL MOTORS CO
'98389B100 XCEL ENERGY INC

'615369105 MOODY S CORP

'21036P108 CONSTELLATION BRANDS INC A
'631103108 NASDAQ OMX GROUP/THE
'26483E100 DUN + BRADSTREET CORP

189754104 COACH INC



'23918K108
'61166W101
'30161N101
'576206106
'743263105
'343412102
'00817Y108
741447108
'46625H100
'28336L109
'902973304
755111507
'089302103
704549104
'50075N104
'30249U101
774341101
'98956P102
'03073E105
166764100
'74251V102
'744320102
'242370104
'912909108
'583334107
'88579Y101
'655044105
'988498101
'78442P106
'64110L106
'832696405
'G6359F 103
713291102
'20825C104
151897107
143130102
'983134107
'20030N101
'47102X105
'02209S103
'888339207
143658300
'611742107
741503403
'46120E602
'24702R101
'58405U102
'09062X103
'629377508
'04621X108
'441060100
‘320517105
'37247D106
124977101
'79466L.302
'579064106
'7591EP100
703395103
761713106
'38259P508
'65248E104
'94973V107

DAVITA INC

MONSANTO CO

EXELON CORP

MASSEY ENERGY CO
PROGRESS ENERGY INC
FLUOR CORP

AETNAINC

T ROWE PRICE GROUP INC
JPMORGAN CHASE + CO

EL PASO CORP

US BANCORP

RAYTHEON COMPANY

BIG LOTS INC

PEABODY ENERGY CORP
KRAFT FOODS INC CLASS A
FMC TECHNOLOGIES INC
ROCKWELL COLLINS INC.
ZIMMER HOLDINGS INC
AMERISOURCEBERGEN CORP
CHEVRON CORP

PRINCIPAL FINANCIAL GROUP
PRUDENTIAL FINANCIAL INC
DEAN FOODS CO

UNITED STATES STEEL CORP
MEADWESTVACO CORP

3M CO

NOBLE ENERGY INC

YUM BRANDS INC

SLM CORP

NETFLIX INC

JM SMUCKER CO/THE
NABORS INDUSTRIES LTD
PEPCO HOLDINGS INC
CONOCOPHILLIPS
CENTERPOINT ENERGY INC
CARMAX INC

WYNN RESORTS LTD
COMCAST CORP CLASS A
JANUS CAPITAL GROUP INC
ALTRIA GROUP INC

TITANIUM METALS CORP
CARNIVAL CORP

MONSTER WORLDWIDE INC
PRICELINE.COM INC
INTUITIVE SURGICAL INC
DELL INC

MEDCO HEALTH SOLUTIONS INC
BIOGEN IDEC INC

NRG ENERGY INC
ASSURANT INC

HOSPIRA INC

FIRST HORIZON NATIONAL CORP
GENWORTH FINANCIAL INC CLA
CB RICHARD ELLIS GROUP INC A
SALESFORCE.COM INC
MCAFEE INC

REGIONS FINANCIAL CORP
PATTERSON COS INC
REYNOLDS AMERICAN INC
GOOGLE INCCLA

NEWS CORP CLA
WELLPOINT INC
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'591708102
'60871R209
'812350106
'30212P105
125269100
'03076C106
'36467W109
'12541W209
'45865V100
'00206R102
'92553P201
124857202
'31620M106
'12673P105
'26441C105
'85590A401
'13342B105
'42809H107
'57636Q104
'97381W104
'98310W108
'959802109
'78390X101
'46612J507
'336433107
'847560109
'45822P105
'89417E109
'629491101
712704105
'55616P104
'254709108
'064058100
'12572Q105
'40414L109
'88076W103
'571837103
'G491BT108
718172109
'92826C839
'64110D104
'26138E109
'544147101
'811065101
'H0023R105
'35906A108
'25470F104
'18683K101
'53217V109
'26884L109
'582839106
'H89128104
'88732J207
'887317303
'H5833N103
'026874784
'G47791101
141707101
'58933Y105
'25490A101
'084670702
'854502101

METROPCS COMMUNICATIONS INC
MOLSON COORS BREWING CO B
SEARS HOLDINGS CORP
EXPEDIAINC

CF INDUSTRIES HOLDINGS INC
AMERIPRISE FINANCIAL INC
GAMESTOP CORP CLASS A

C.H. ROBINSON WORLDWIDE INC
INTERCONTINENTALEXCHANGE INC
AT+T INC

VIACOM INC CLASS B

CBS CORP CLASS B NON VOTING
FIDELITY NATIONAL INFORMATIO
CAINC

DUKE ENERGY CORP
STARWOOD HOTELS + RESORTS
CAMERON INTERNATIONAL CORP
HESS CORP
MASTERCARD INC CLASS A
WINDSTREAM CORP

WYNDHAM WORLDWIDE CORP
WESTERN UNION CO

SAIC INC

JDS UNIPHASE CORP

FIRST SOLAR INC

SPECTRA ENERGY CORP
INTEGRYS ENERGY GROUP INC
TRAVELERS COS INC/THE

NYSE EURONEXT

PEOPLE S UNITED FINANCIAL
MACY S INC

DISCOVER FINANCIAL SERVICES
BANK OF NEW YORK MELLON CORP
CME GROUP INC

HCP INC

TERADATA CORP
MARSHALL + ILSLEY CORP
INVESCO LTD

PHILIP MORRIS INTERNATIONAL
VISA INC CLASS A SHARES
NETAPP INC

DR PEPPER SNAPPLE GROUP INC
LORILLARD INC

SCRIPPS NETWORKS INTER CLA
ACELTD

FRONTIER COMMUNICATIONS CORP
DISCOVERY COMMUNICATIONS A
CLIFFS NATURAL RESOURCES INC
LIFE TECHNOLOGIES CORP

EQT CORP

MEAD JOHNSON NUTRITION CO
TYCO INTERNATIONAL LTD

TIME WARNER CABLE

TIME WARNER INC

NOBLE CORP

AMERICAN INTERNATIONAL GROUP
INGERSOLL RAND PLC
CAREFUSION CORP
MERCK + CO. INC.

DIRECTV CLASS A

BERKSHIRE HATHAWAY INC CL B
STANLEY BLACK + DECKER INC
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'269246401
'65339F101
'74733V100
'G98290102
191227109
'620076307
'620097105
'67103H107
'026874156
'29264F205
'G6852T105
'018804104
'037389103
'035710409
'816851109
'081437105
'CAD
'65473P105
'670837103
125896100
'549271104
'69331C108
754907103
'29084Q100
'404132102
'688239201
'74834L100
'G0450A105
'903236107
156708109
751028101
'958102105
'42217K106
'80004C101
'871503108
'968223206
'628530107
'595112103
'093671105
778296103
750438103
'872540109
‘345838106
'918204108
760759100
'450911102
'8611239B5
'481165108
'03073E105
'007865108
'83088M102
151897107
'228368106
'966387102
'629377508
'441060100
124977101
716495106
'26153C103
'30212P105
'261608103
125269100

E TRADE FINANCIAL CORP
NEXTERA ENERGY INC

QEP RESOURCES INC

XL GROUP PLC

COCA COLA ENTERPRISES
MOTOROLA SOLUTIONS INC
MOTOROLA MOBILITY HOLDINGS |
O REILLY AUTOMOTIVE INC
AMERICAN INTL GROUP INC WTS
ENDO PHARMACEUT HLDGS INC
PARTNERRE LTD

ALLIANT TECHSYSTEMS INC
AON CORP

ANNALY CAPITAL MANAGEMENT IN
SEMPRA ENERGY

BEMIS COMPANY

CANADIAN DOLLAR
NISOURCE INC

OGE ENERGY CORP

CMS ENERGY CORP

LUBRIZOL CORP

P G+ E CORP

RAYONIER INC

EMCOR GROUP INC

HCC INSURANCE HOLDINGS INC
OSHKOSH CORP

QUEST DIAGNOSTICS

ARCH CAPITAL GROUP LTD

URS CORP

CEPHALON INC

RALCORP HOLDINGS INC
WESTERN DIGITAL CORP
HEALTH CARE REIT INC
SANDISK CORP

SYMANTEC CORP

WILEY (JOHN) + SONS CLASS A
MYLAN INC

MICRON TECHNOLOGY INC

H+R BLOCK INC

ROSS STORES INC
RADIOSHACK CORP

TJX COMPANIES INC

FOREST LABORATORIES INC

VF CORP

REPUBLIC SERVICES INC

ITT CORP

STATE STREET BANK + TRUST CO
JOY GLOBAL INC
AMERISOURCEBERGEN CORP
AEROPOSTALE INC

SKYWORKS SOLUTIONS INC
CENTERPOINT ENERGY INC
CROWN HOLDINGS INC
WHITING PETROLEUM CORP
NRG ENERGY INC

HOSPIRA INC

CB RICHARD ELLIS GROUP INC A
PETROHAWK ENERGY CORP
DREAMWORKS ANIMATION SKG A
EXPEDIAINC
DRESSER RAND GROUP INC

CF INDUSTRIES HOLDINGS INC
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'36467W109
'87236Y108
'31620M106
'97381W104
'78390X101
'42805T105
‘278768106
'52602E102
'H27178104
'H5833N103
'G96666105
'891894107
'H2906T109
'91911K102
191227109
'KRW

GAMESTOP CORP CLASS A

TD AMERITRADE HOLDING CORP
FIDELITY NATIONAL INFORMATIO
WINDSTREAM CORP

SAIC INC

HERTZ GLOBAL HOLDINGS INC
ECHOSTAR CORP A

LENDER PROCESSING SERVICES
FOSTER WHEELER AG

NOBLE CORP

WILLIS GROUP HOLDINGS PLC
TOWERS WATSON + CO CLA
GARMIN LTD

VALEANT PHARMACEUTICALS INTE
COCA COLA ENTERPRISES
SOUTH KOREAN WON
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