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Form 5500 Annual Return/Report of Employee Benefit Plan o catusalnly
Departmont of the Treasry This form is required to be filed under sections 104 and 4065 of the Employee °% 1210- oos‘ss
Internal Revenue Service Retirement Income Security Act of 1974 (ERISA) and sections 6047(e), 2008
Depariment of Labor 6057(b), and 6058(a) of the Internal Revenue Cede (the Code).
Employee Bonefits Socurity
Administration P> Complete all entries in accordance with This Form is Open to
Guaranty Corporation the Instructions to the Form 5500. Public Inspection.
Byt Annual Report Identification Information
For the calendar plan year 2008 or fiscal plan year beginning , ~_and ending ,
A This returnfreportis for: {1} | | a multiemployer plan; {3) | | a multiple-employer plan; or
(2) | ] a single~employer plan {other than & (4) K| a OFE (specify) M
multiple-employer plan);
B This return/report is: (1) | ] the first return/report filed for the plan; (3) | | the final return/report filed for the plan;
(2) an amended return/report; (4) | | a shost ptan year return/report {less than 12 months).
C if the plan is a collectively-bargained plan, check here .. ...ttt ittt it >
D It filing under an extension of time or the DFVC program, check box and attach requlred information. (see instructions). .. . ... ... ... ..o v >
‘Pardll  Baslc Plan Information — enter gll requested information.
1a Name of plan 1b Three-digit
SANDIA CORPORATION PENSION PLANS TRUST plan number (PN) » 008

1C Effective date of plan (mo., day, yr.)

SR SN SN 2
2a Plan sponsor's name and address {(employer, if for a single-employer plan) 2b Employer identification Number (EIN)

{Address should include room or suite no.) 36-3291356

SANDIA CORPORATION 2¢ Sponsor’s telephone number
505-845-8350

2d Business code (see instructions)

P.O. BOX 5800, MAIL STOP 1382

ALBUQUERQUE NM 87185-1382 [

Caution: A penalty for the late or Incomplete filing of this return/report will be assessed unless reasonable cause is established.

Undar ponaltias of perjury and othar ponaitias sot forth In the instructions, | daclara that | have examinad this retura/roport, including accompanying schadules, statoments and
attachmants, as wall as the alactronic version of this return/raport if it is baing filad electronically, and to the best of my knowladge and belief, it Is truo, correct and complote.

55

IMWP)\/ MARK E. BIGGS

strator Date Type or print name of individual signing as plan administrator

15 2009 MATTHEW J. O'BRIEN, CFO

Date Type or print name of individual signing as employer, plan sponsor ar DFE

ks
ghature of erdploya
Itk Reductign A€t Notice and OMB Control Numbers, see the instructions for Form 5560. vit3 Form 5500 (2008)
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Form 5500 (2008) Page 2

Oftficial Use Only

3a Plan administrator's name and address (If same as plan sponsor, enter "Same”)
SAME

3b Administrator's EIN

3¢ Administrator's telephone number

4  If the name and/or EIN of the plan sponsor has changed since the last return/repont filed for this plan, enter the name,
EIN and the plan number from the last return/report below:
a Sponsor's name C PN
5 Preparer information (optional) a Name (including firm name, if applicable) and address b EIN
€ Telephone number
6 Total number of participants at the beginning oftheplanyear ................c..oco0vuease.. i eeieeeane .
7  Number of participants as of the end of the plan year (welfare plans complste only lines 7a, 7b, 7¢c, and 7d) %)
@ ACHVE PATUCIDANTS. « o e\t e vt v eteee e et eetteeseeusenesassonsoneennencaecostsinaonnsncanensnas 7a
b Retired or separated participants recelving benefits . . .........vunirii ittt e e 7b
C Other retired or separated participants entited to future benefits . ............cciiiii it 7¢
O Subtotal. Add HNBS 78, 7B, ARG 7€ + .« o e\ e v v v eetneetaaseennseesnesesaosnasnnnmesnnsesnosennemnnes 7d
e Deceased participants whose beneficiaries are receiving or are entitled to receive benefits . . .. ................ 7e
f Total. ADDINES 7d @nd 78 .. ..o ot ittt e ee ittt iteteeeeeeranaaseeeaennneeennsssssosssannsssonneens 7f
g Number of participants with account balances as of the end of the plan year {only defined contribution plans
COMPIELE thIS EIM) . . . ¢ . vttt et en ettt iie ettt etnsanenennasenenassonenseosenseenss 79
h Number of participants that terminated employment during the plan year with accrued benefits that were less than
T00% VRSB . « . v v et et et et e e et e e e e et e et e s h e e e e et e e 7h
I if any participant(s) separated from service with a deferred vested benefit, enter the number of separated
participants required to be reported on a Schedule SSA{FormS8500) . . ... coiee it iinieeiiiresioreion 71
8 Benefits provided under the plan (complete 8a and 8b, as applicable)
a D Pension benefits (check this box if the plan provides pension benefits and enter the applicable pension feature codes from the List of Plan
Characteristics Codes printed in the instructions): [ 1C 130310330100
b [:I Welfare benefits {check this box if the plan provides weltare benefits and enter the applicable welfare feature codes from the List of Plan
Characteristics Codes printed intheinstructions): | | [ | [ ] [ ] [T 1010 )]0 1|
9a Plan funding arrangement (check all that apply) 9b Plan benefit arrangement (check all that apply)
(1) Insurance (1 Insurance
2 Code section 412(e)(3) insurance contracts (2) Code section 412(e)(3) insurance contracts
(3) Trust (3) Trust
(4) | | General assets of the sponsor (4) General agsets of the sponsor
= ] 7 wagr
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Form 5500 (2008) Page 3

Official Use Only

10  Schedules attached (Check all applicable boxes and, where indicated, enter the number attached. See instructions.)

a Pension Benefit Schedules b Financlal Schedules
(U] R  (Retirement Plan Information) {1) H  (Financial Information)
(2) B  (Actuarial Information) (2 i (Financial Information -- Small Plan)
(3) E (ESOP Annual Information) (3 ___ A (lnsurance Information)
(4) SSA (Separated Vested Participant Information) {4) C  (Service Provider Information)
(5) D  (DFE/Participating Plan Information)
{(6) G (Financial Transaction Schedules)

¥ L] U ! H n’ 1 ,
1 q .

d ] [] ] ] d ] 4 d t.
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Official Usa Only

SCHEDULE C
(Form 5500) Service Provider Information OMB No. 1210-0110
Department of the Treasury
Internal Revenua Service This schedule is required to be filed under section 104 of the 2008

Dapartmant of Labor Employee Retirement Income Security Act of 1974.

Employeso Banafits Sacurity Administration This Form is Open to

Pension Benefit Guaranty Corporation » File as an attachment to Form 6500. Public lanGC"OI’l.

For calendar plan year 2008 or fiscal plan year beginning s and ending y

A Name of plan B Three-digit
SANDIA CORPORATION PENSION PLANS TRUST plan number » 008

C Plan sponsor's name as shown on lins 2a of Form 5500 D Employer Identitication Number
SANDIA CORPORATION 36-3291356
:Pattl Service Provider Information (see instructions)

1 Enter the total dollar amount of compensation paid by the plan to all persons, other than those

listed below, who received compensation duringthe planyear. ......... ... covviiireieaieenes 1 0
2 On the first item below list the contract administrator, if any, as defined in the instructions. On the other items, list service providers in

descending order of the compensation they received for the services rendered during the plan year. List only the top 40. 103-12 IEs should

enter N/A in {¢) and (d).
® Etir;'1 pl%yer (c) Official pl
identification ¢) Official plan
(a) Name number (see position
instructions)
Contract administrator
(d) Relationship to employer, (e) Gross salary () Fees and (g) Nature of
e?&%ﬁ:o'%i"gagg'g or or allowances commissions service code(s)
P party-in-interest pald by plan paid by plan {see instructions)
- l 2 -
gg) Elli'ﬁnpg r {c) Official p!
entification ¢) Official plan
(a) Name number (see position
instructions)
JACOBS LEVY EQUITY MANAGEMENT 22-2774695 INVESTMENT MANAGER
(d) Relationship to employer, (e) Gross salary (f) Fees and {9) Nature of
en;agrnei:;azngaggr: or or allowances commissions service code(s)
P party-in-interest paid by plan paid by plan {see instructions)
NONE 1536131 21
Schedule C (Form 5500) 2008

For Paperwork Reduction Act Notice and OMB Control Numbers, see the instructions for Form 5500. v11.3
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Schedule C (Form 5500) 2008 Page 2
Otficial Use Only
(b) Employer
identification (c) Official plan
(a) Name number (see position
Instructions)
SANDIA CORPORATION 85-0097942 EMPLOYER
{d) Relationship to employer,
employee organizatign, );r (e) Gross salary (f) Fees and (g) Nature of
person known to be a or allowances commissions service code(s)
paid by plan paid by plan (see instructions)

party-in-interest

EMPLOYER

N3Gy
S

2

99
SR

identification {c) Official plan
(a) Name number (see position
instructions)
THE NORTHERN TRUST COMPANY 36-1561860 TRUSTEE
d) Relationship to employer,
( e)mp!oyee o,;anizaﬁgn_ ‘c',r (e) Gross selary (N Fees and {9) Nature of
person known to be a or allowances commissions service code(s)
party-in-interest peid by plan paid by plan (see instructions)
NONE 1040820 26
(b) Employer
identification (c) Official plan
(a) Name number (see position
instructions)
SILCHESTER INTERNATIONAL INVESTORS 36-7045783 INVESTMENT MANAGER
d) Relationship to employer,
¢ employee or:anhar;:n. {,, (o) Gross salary {f) Fees and {9) Nature of
person known to be a or allowances commissions service code(s)
party-in-interest paid by plan paid by plan {see instructions)
NONE 952449 21
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Schedule C (Form 5500) 2008 Page 2
Official Use Only
{b) Employer
identification (c) Official plan
(a) Name number (see position
instructions)
DIMENSIONAL FUND ADVISORS INC. 22-2370029 INVESTMENT MANAGER
d) Relationship to employer,
¢ gmployee orgpanizatign. ¥:r {e) Gross salary {f) Fees and (g)' Nature of
person known to be a or gllowances commissions service code(s)
party~-in-interest paid by plan paid by plan (see instructions)
NONE 589198 21
identification (c) Official plan
(a) Name number (see position
instructions)
MONDRIAN CAPITAL PARTNERS 98-0117968 INVESTMENT MANAGER
d) Relationship to employer,
¢ gmployee organizatign. {,r (e) Gross salary () Fees and (g)'Nature of
person known to be a or allowances commissions service code(s)
paid by plan paid by plan {see instructions)

party-in-interest

identification (c) Official plan
(a) Name number (see position
Instructions)
STEINBERG ASSET MANAGEMENT 13-3138743 INVESTMENT MANAGER
d) Relationship to employer,
( e)mptoyee or:aniza?:n. ):,, (e) Gross salary () Fees and {g) Nature of
person known to be a or allowances commissions service code(s)
party-in-interest paid by plan paid by plan {see instructions)
NONE 563169 21
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Schedule C (Form 5500) 2008 Page 2
Official Uso Only
{b) Employer
identification {c) Official plan
(a) Name number (see position
instructions)
ARONSON + JOHNSON + ORTIZ 23-2312104 INVESTMENT MANAGER
d) Relationship to employer,
¢ employee or:anizaticfn. ‘ér (e) Gross salary (f) Fees and (g) Nature of
person known 1o be a or allowances commissions service code(s)
paid by plan pald by plan {see instructions)

party-in-interest

555824

TR S Lo

(b) Employer
identification (c) Official plan
(a) Name number (see position
instructions)
BLACKROCK FINANCIAL MANAGEMENT INC. 13-3806691 INVESTMENT MANAGER
d) Relatonship to employer,
( e)mployee or:anizaﬁgn, ’;r (e) Gross salary (f) Fees and (g) Nature of
person known to be a or aflowances commissions service code(s)
party-in-interest paid by plan pald by plan (see instructions)
452367

W S Sl ATy 2,

(b) Employer
identification {c) Official plan
(a) Name number (see posttion
instructions)
FRANK RUSSELL TRUST CORPORATION 91-1116938 CONSULTANT
d) Relationship to employer,
( gmployee orgpaniza':irn, )c/)r (0) Gross salary () Fees and (9) Nature of
person known to be a or allowances commissions service code(s)
party-in-interest paid by plan paid by plan (see instructions)
NONE 423373 17
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Schedule C {Form 5500) 2008

Page 2

Official Use Only

({b) Employer
identification {c) Official plan
(a) Nams number (see position
Instructions)
DODGE & COX, INC. 94~1441976 INVESTMENT MANAGER
d) Relationship to employer,
¢ employee organizaﬁt?n. ):,, (e) Gross salary (f) Fees and {g) Nature of
person known 1o be a or allowances commissions service code(s)
paid by plan paid by plan (ses instructions)

party-in-interest

':!.
YRR

identification (c) Official plan
(a) Name number (seo position
instructions)
MONTAG & CALDWELL INC./INV, COUNSEL 58-1022504 INVESTMENT MANAGER
d) Relationship to employer,
{ e)mployee or;anizatit?n. };r {e) Gross salary {f) Fees and (g) Nature of
person known to be a or allowances commissions service code(s)
paid by plan paid by plan {see instructions)

party-in-interest

Qs

334431
PR

21

'

SN A

ARl

{b) Employer
identification (c) Official plan
{(a) Name number {see position
instructions)
NUMERIC INVESTORS LLC 04-3068821 INVESTMENT MANAGER
d) Relationship to employer,
¢ gmployea or;anlzaﬁ:n. %, (e} Gross salary {f) Fees and (g). Nature of
person known to be a or allowances commissions service code(s)
party-in-interest paid by plan paid by plan {see instructions)
NONE 276251 21
PR b i sk b S R
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Schedule C (Form 5500) 2008

Official Use Only

{b) Employer
identification {c) Official plan
{a) Name number (see position
instructions)
RAINIER INVESTMENT MANAGEMENT INC. 91-1457076 INVESTMENT MANAGER
(d) Relationship to employer,
employee organizatic?n. {ur (e) Gross salary (f) Fees and {g) Nature of
person known to be a or allowances commissions service code(s)
party-in-interest pald by plan paid by plan (see instructions)

S Py ) NG L

(b) Employer
identification (c) Official plan
(a) Name number (see position
instructions)
STATE STREET GLOBAL ADVISORS 04-1867445 INVESTMENT MANAGER
(d) Relationship to employer,
employee organlzatitfn, ‘ér (e) Gross salary (f) Fees and {g) Nature of
person known to be a or allowances commissions service code(s)
paid by plan paid by plan {see instructions)

party-in-interest

S REOINEN
N

{b) Employer
identification (c) Official plan
(a) Name number (see position
Instructions)
BARCLAYS GLOBAL INVESTORS 94-3112180 INVESTMENT MANAGER
d) Relationship to employer,
( gmployea orgpanizatlgjn };r (o) Gross salary (f) Fees and {g) Nature of
person known o be a or allowances commissions service code(s)
party-in-interest paid by plan paid by plan {see instructions)
NONE 131924 21
1 ‘ nwe . ‘ 1] ‘ .:
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Schedule C (Form 5500) 2008 Page 2
Official Use Only
{b) Employer
identification {c) Official plan
(a) Name number (see position
instructions)
MELLON 91-1934665 CONSULTANT
{(d) Relationship to employer,
employee organization, or {(e) Gross salary (f) Fees and {(g) Nature of
person known to be a or allowances commissions service code(s)
party-in-interest paid by plan paid by plan (see instructions)
NONE 100250 17
YT A ; I
identification {c) Official plan
(a) Name number (see position
instruétions)
TOWERS PERRIN 23-1159360 ACTUARY
{d) Relationship to employer,
employee organization, or {e) Gross salary (f) Fees and (g) Nature of
person known 1o be a or aflowances commissions service code(s)
paid by plan paid by plan (see instructions)

party-in-interest

{b) Employer
(@) Name Identification (c) Official plan
number (see position
instructions)
(d) Relationship to employer,
employee organization, or (o) Gross salary (f) Fees and (g) Nature of
person known to be a or allowances commissions servica code(s)
party-in-interest pald by plan paid by plan {see Instructions)
q . L ] L] (] ‘ w "
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Schedule C (Form 5500) 2008

Page 3

Ofticial Use Only

[PAartif] Termination Information on Accountants and Enrolled Actuarles (see instructions)

(a) Name

(b) EIN

(c) Position

{d) Address

(e) Telephons No.

Explanation:

(a) Name

(b)EIN

(c) Position

(d) Address

(e) Telephone No.

Explanation:

{(a) Name

(b) EIN

(c) Position

(d) Address

(e) Telephone No.

Explanation;

ﬂ!

r— LT ]
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Employee Baneflts Security Administration

SCHEDULE D DFE/Participating Plan Information
{Form 5500)

Department of the Treasury This scheduls is required to be filed under section 104 of the Employee

Internal Revenus Service Retirament Income Security Act of 1974 (ERISA).
Department of Labor » File as an attachment to Form 5500.

oM

Ofticial Use Only
B No. 1210-0110

2008

This Form is Open to
Public Inspection.

For calendar plan year 2008 or fiscal plan year beginning , and ending

A Name of plan or DFE
DIA CORPORATION PENSION PLANS TRUST plan number

SAN

B Three-digit

>

008

C Plan or DFE sponsor's name as shown on line 2a of Form 5500

SAN

DIA CORPORATION

D Employer Identification Number

36-3291356

I:R“af‘f?t:.fﬁ Information on interests in MTIAs, CCTs, PSAs, and 103-12 IEs (to be completed by plans and DFESs)

()
(b)
(c)

Name of MTIA, CCT, PSA, or 103-12 |[E EQUITY INDEX FUND

Name of sponsor of entity listed in (a) BARCLAYS GLOBAL INVESTORS, N.A.

Dollar value of interest in MTIA, CCT, PSA,
EIN-PN_94-6052285-001 (d) Enttycode C (@) or103-12 IE at end of year (ses instructions)

694437177

(a)
(b)
(c)

Name of MTIA, CCT, PSA, or 103-12 [E MONEY MARKET FUND

Name of sponsor of entity listed in (a) BARCLAYS GLOBAL INVESTORS, N.A.

Dollar value of intarest in MTIA, CCT, PSA,
EIN-PN 94-6450621-001 (d) Entitycode C (@) or 103-12 IE at end of yaer (see instructions)

211

(a)
(b)
(c)

Name of MTIA, CCT, PSA, or 103-12 I THE U.S. SMALL CAP SUBTRUST

Name of sponsor of entity isted in (2} DIMENSIONAL FUND ADVISORS

Dollar velue of interest in MTIA, CCT, PSA,
EIN-PN_23-6819730-001 (d) Entitycode E (@) or103-12 IE at end of year (see instructions)

59426011

(a)
(b)
(c)

Name of MTIA, CCT, PSA, or 103-12{E MSCI EAFE INDEX SL

Name of sponsor of entity listed in (a) STATE STREET GLOBAL ADVISORS

Doliar value of interest in MTIA, CCT, PSA,
EIN-PN 04-0025081-240 (d) Enttycode C_ (€) or103-12 [E at end of year (see instructions)

198404767

For Paperwork Reduction Act Notice and OMB Control Numbers, see the Instructions for Form §500. v1i.3
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Schedule D (Form 5500) 2008
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Schedule D (Form 5§500) 2008 Page

Official Use Only

(a) Name of MTIA, CCT, PSA, or 103-12 IE COLLECTIVE SHORT-TERM INV. FUND
(b) Name of sponsor of entity listed in (a) THE NORTHERN TRUST COMPANY
Dollar value of interest in MTIA, CCT, PSA,
(c) EIN-PN 36-6036794-001 (d) Entitycode C (@) or 103-12 IE at end of year (see instructions) 8509120
(a) Name of MTIA, CCT, PSA, or 103-12E INT'L VALUE EQUITY GROUP TRUST
(b) Name of sponsor of entity listed in (a) SILCHESTER INTERNATIONAL INVESTORS
Dollar value of interest in MTIA, CCT, PSA,
(c) EN-PN_36-7045783-001 (d) Entiycode E__(e) or 103-12IE atend of year (see instructions) 133788627
(a) Name of MTIA, CCT, PSA, or 103-121E FIXED INCOME SUBTRUST
(b) Name of sponsor of entity listed in (a) DIMENSIONAL FUND ADVISORS
Dollar value of interest in MTIA, CCT, PSA,
(c) EN-PN 23-6819730-003 (d) Entitycode E (@) or 103-12 [E at end of year (see instructions) 45789282
(a) Name of MTIA, CCT, PSA, or 103-12 [E
{b) Name of sponsor of entity listed in (a)
Dollar value of interest in MTIA, CCT, PSA,
(c) EIN-PN {d) Entity code (e) or 103-12 IE at end of year (see instructions)
(a) Namse of MTIA, CCT, PSA, or 103-12 IE
(b) Name of sponsor of entity listed in (a)
Dollar value of interest in MTIA, CCT, PSA,
(c) EIN-PN (d) Entity code {e) or103-12IE atend of year (see instructions)
(a) Name of MTIA, CCT, PSA, or 103-12 |E
(b) Name of sponsor of entity listed in (a)
Dollar value of interest in MTIA, CCT, PSA,
(c) EIN-PN (d) Entity code (e) or103-12 [E at end of year (see instructions)
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Schedule D (Form 5500) 2008 Pege 3
Ofticial Uso Only
Information on Participating Plans (to be completed by DFEs)
(a) Planname SANDIA CORP. PENSION SECURITY PLAN
(b) Name of plan sponsor SANDIA CORPORATION (c) EIN-PN_B85-00987942 005
(a) Pianname SANDIA CORP. RETIREMENT INCOME PLAN
(b) Name of plan sponsor  SANDIA CORPORATION (c) EN-PN 85-0097942 006
(a) Pian name
(b) Name of plan sponsor {c) EIN-PN
(a) Plan name
(b) Name of plan sponsor (¢) EIN-PN
(a) Pian name
(b) Name of plan sponsor (c) EIN-PN
(a) Plan name
{b) Name of plan sponsor (c) EIN-PN
(a) Plan name
(b) Name of plan sponsor (c) EIN-PN
(a) Pian name
(b) Name of plan sponsor (c) EIN-PN

G G B B O,
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Pension Benalit Guaranty Corporation

SCHEDULE H
(Form 5500)

Departmant of the Treasury
internal Revenue Service

Department of Labor
Employee Benofits Security
Administration

Financial Information

This schedule is requirad to be filed under Section 104 of the Employes
Retirement Income Security Act of 1974 (ERISA) and section 6058(a) of the
Internal Revenue Code (the Cods).

» File as an attachment to Form 5500,

Official Use Only
OMB No. 1210-0110

2008

This Form is Open to

Public Inspection.

and ending

For calendar year 2008 or fiscal plan year beginning .

A Name of plan
SANDIA CORPORATION PENSION PLANS TRUST

B Three-digit
plan number

> 008

C Plan sponsor's name as shown on line 2a of Form 5500

1

SANDIA CORPORATION

D Employer Identification Number

36-3291356

Asset and Liablility Statement

Current value of plan assets and liabilities at the beginning and end of the plan year. Combine the value of plan assets held in more than one
trust. Report the value of the plan’s interest in a commingled fund containing the assets of more than one plan on a line-by-line basis unless the
value is reportable on lines 1¢(9) through 1¢{14). Do not enter the valus of that portion of an Insurance contract which guarantees, during this plan
year, to pay a specific dollar benefit at a future date. Round off amounts to the nearest dollar. MTIAs, CCTs, PSAs, and 103-12 |Es do not

complete lines 1b(1), 1b(2), 1¢(8), 1g, 1h, and 1i. CCTs, PSAs, and 103-12 IEs also do no

t complete lines 1d and 1e. See instructions.
A

Assets SEaiEed (a) Beginning of Year {b) End of Year
Total NoNiMerest-beanNg CASN . . . .o vvvvnr v rerennenenrenernnennenennnns 824327
Receivables (less allowance for doubtful accounts): i e
(1) Employer contribulions. .. ........ciiii ittt i i e,
(2) Participant CONtibUtONS . . .. .. v vttt tniienterorenorosonearosnnns
(3) OINBI .ottt ettt eaeetenaenenseranseneaanrnranensaas 133067175
General investments: i % N
(1) Interest-bearing cash (include money market accounts & certificates of deposit) | ¢(1) 19560818 1944855
(2) U.S. GOVEINMENE SBCUMNIBS . . ...t vvvrerererenerensnserensennenenss 259312049 424226904
(3) Corporate debt Instruments {other than employer securities): 3 R i RS i
(A) PrBIRITEG. . .o\ttt et ie ettt eneenenatenenns c(34A) 148321341 189240672
(B) AOINOE. o .o\ttt ettt ee e ete it enearennaeieraraanaas X 83488192
(4) Corporate stocks {other than employer securities): P R b e
I R 2182025 046128
(B) COMMION. oottt teitetene et e rteenanietasasnsesenesnsnenss c{4}B) 1215452284 727006239
(5) Partnership/joint VEUre INTBrESIS. . . ...\ vvvveeenvanerneeeenennennnes c(5) 73508
(6) Real estate (other than employer real Property) .. ......ovvevvrenernnenss ¢(6)
{7) Loans (other than 10 PaMtICIPANTS) . . .. ...t overenvrererenennreenerannss c(7)
(B) PartiCiPANt IDBNS. ..\ v\ v et it s veeneenenennneenenenenanennennnnss c(8)
{9) Value of interest in common/collective trusts ... .........cuvivrnerernen. c(9) 1247268982 901380074
(10) Value of interest in pooled Separate 8CCOUNS . .......vevvnerernerernsn. c{10)
{(11) Value of interest in master trust investmMent 4CCOUNIS . . . .. ...ovrevrennn. .. c(11)
{12) Value of interest in 10312 Investment entlies . .. .. .......vvereenennan.. c(12) 803876418 239003921
{13) Value of interast in registered investment companles (e.g., mutual funds) . .... c(13)
(14) Value of funds held in insurance co. general account (unallocated contracts) .. | ¢{14)
[ e T PP c(15) 7121382 16820709
For Paperwork Reduction Act Notice and OMB Control Numbers, see the instructions for Form 5500. vi1.3  Schedule H (Form 5500) 2008
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Schedule H (Form 5500) 2008 Page 2
Official Use Only
1d Employer-related investments: {a) Beglinning of Year (b} End of Year
{1} Employer SBCUMMIES. . . ..o e vevrrireriererennerernenerannns d(1)
(2) Employer real PrOPaMY . . .. .. ..vureeeeraraervreerennnanes d(2)
€ Buildings and other property used in plan operation. . ................ e
f Total assets (add all amounts in lines 1a through1e) ................. { 3899286731 2803023608
Liabllities RsRE
O Benefitclaimspayable ......... ... ..o i it
h Operating payables. . ......covriniiiiiiiiieiererircrianneesns
I Acquisition indebtodness ... ...vvvervreernerrenrerononorencess
J Other lablliies . ... .vvvrenererenerrenaeneeenenaneenaanns j 129764206 178859808
K Total liabiliies (add all amounts in lines 1g through 1j) . . .............. 129764206 178859808
Net Assets 5 %
I Net assets (subtract line 1k from i@ 1) . . ... ouuienevnroneacen.e. 3769522525

income and Expense Statement

Plan incoms, expenses, and changes in net assets for the year. Include all income and expenses of the plan, including any trust(s) or separately

maintained fund(s) and any payments/receipts toffrom insurance cariers. Round off amounts to the nearest dollar. MTIAs, CCTs, PSAs, and
103-12 {Es do not complete lines 2a, 2b(1}E), 2e, 2f, and 2g.
Income j a) Amount {b) Total
a Contributions: SRy ' ¢ P
(1) Received or receivable in cash from: (A) Employers........ a(1)(A) 4
(B) Participants .....ovvevvneennrninranannranerannnn a(1}B) i 2
(C) Others (Including rollovers) . .......ccovvvvnvnrensnes a(1}(C)
{2) Noncashcontributions . ..........ccoirenrenrerennn.. a(2
(3) Total contributions. Add lines 2a{1){A), (B), (C), and line 2a(2) a(3 0
b Earnings on investments: : ) Y
(1) interest:
(A) Interest-bearing cash {including money market ;
accounts and certificates of deposit) . . ............... b{1)(A) 696813
(B) U.S. Governmentsecurities. ..........cevenenenenns b(1)(B) 12355639
(C) Corporate debt instruments. .........ccoevrrnerncnn b{1)}{C 15037553 D
(D) Loans (other than to parficipants) ................... b(1)(D)
(E) Participant loans .. ........c.vuivveeniereanereranens b{1}(E)
(a2 R 2 P 1 340903 ;
(G) Total interest. Add lines 2b{1)(A) through (F)........... b{1XG) : . 28430908
{2) Olvidends:  (A) Preferred Stock. . ........cocvveunnn.. b(2)(A) 32935 8
(B) CommMONSIOCK . ....coiuiiiiianriiianeanieennns b(2)(B 23296112 ; ;
{C) Total dividends. Add lines 2b(2)(A) and (B} ........... b(2}(C : 23329047
(3) REMS ...ttt ieteiiinnree ot eanerrenersnnanss b(3 '
(4) Net gain (loss) on sale of assets:  (A) Aggregate proceeds .. | b(4)(A) 2724205736 A
(B) Aggregate carrying amount (see instructions) . ......... b{4)(B 2875803750 RN
{C) Subtract line 2b{4)(B) from line 2b(4}{A) and enter result. . | B(4)(C) : -151598014
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Schedule H (Form 5500) 2008 Page 3
Official Use Only
{a) Amount {b) Total
2b (5) Unrealized appreciation {depreciation) of assets:  (A) Realestate ........ b{5)}(A) d
(BY OB o\ e ettt et e et e ettt b(5)(B -380407186
(C) Totat unrealized appreciation of assets. Add lines 2b{(5)(A) and (B) ... ... b(5)(C 3 -380407186
(6) Net investment gain (loss) from common/collective trusts. . .. ............. b(6) K -464374920
{7) Net investment gain (loss) from pooled separate accounts. . .............. b
(B) Net investment gain (loss) from master trust investment accounts . ......... b{8) : e
(9) Net investment gain (loss) from 103-12 investment entities . .............. b(9 PR ' -60320049
{10} Net investment gain (loss) from registered investment companies k : ; g
(8.0 MUIAIURGS) . .. v vt tttettee ettt e et e aen e enaenanns b(10) hushete ;
C OINeriNCOM . ..ottt ineiiteeranssonsosouonesssscaossesnnsnsnes [+ G : ; 2509478
d Total income. Add all Income amounts in column (b) and entertotal . . .. ....... d  [risaaie : -1002430736
Expenses 2 Lk : ' PR
e Benefit payment and payments to provide benefits: e ; : oA ALETRE
(1) Directly to participants or beneficiaries, including direct rollovers . .......... e(1) R
(2) Toinsurance casriers for the provisionofbenefits. . . . ................... e(2 : e
<) T 1T e(3) T
(4) Total banefit payments. Add lines 2e{1) through (3)..................... e(4 RSy : 0
f  Corrective distributions (S88 INSIUCHONS) « .+« v vt vvrrerurereeenrenernons f S
g Cenain deemed distributions of participant loans (see Instructions) ............ : : '
DY INtErESt BXPENSE . . . v v v vrevernnreenereennneeeansnereanaranaeanens h e, %
i Administrative expenses: (1) Professional fees .............coevenernenes i(1) 82739 sy St
(2) Contract adMINISITAtOr 8BS, . . o\t vt v v ersevnrenrrennnonnonsonsenes 1(2) i &
(3) investment advisory and Managementfees ... ...............cveevnnns i(3) 7914126
L N0 1 - O (4 2365566 G
(5) Total administrative expenses. Add lines 21(1) through(4) . . .............. i{5 : 10362431
] Total expenses. Add all expense amounts in column (b) and enter total ........ 10362431
Net Income and Reconcillation ORI Rt
k Netincome (loss) (subtract ine 2 rom N8 2d) .. .......ouvrervrnernrnnnn. k s (RS -1012793167
I Transters of assets i e e R A
(1) TohiS PIAN. .ttt te it ee et oneretaneiatorotatasneisonnes 1 R 1062404530
2) FrOM IS PIBN. . . . oo s s et e e s e ettt tio e o sesesnensensssnesss K2) : 1194970089

:Patkdlll Accountant’s Opinion
3 Complete lines 3a through 3c if the opinion of an independent qualified public accountant is attached to this Form 5500.

Compiete line 3d if an opinion Is not attached.
a The attached opinion of an independent qualifiad public accountant for this plan is (see instructions):

(1) [Junquatiied (2 [Jaualiied (3 [ Disclaimer (4 [] Adverse
b Did the accountant perform a limited scope audit pursuant to 29 CFR 2520.103-8 and/or 103-12(d)? .................. D Yes D No
C Enter the name and EIN of the accountant (or accounting firm) »

d The opinion of an independent qualified public accountant is not attached because:
{1) P?] this form is filed for a CCT, PSA or MTIA. {2) r| it will be attached to the next Form 5500 pursuant to 29 CFR 2520.104-50.
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Schedule H (Form 5500) 2008 Page 4

Official Use Only

Iper ...-,

‘PARIVY  Transactions During Plan Year
4 CCTs and PSAs do not complete Part {V. MTIAs, 103-12 IEs, and GiAs do not complete 4a, 4e, 4f, 4g, 4h, 4k, or 5.

103-12 (Es also do not complete 4j.

During the plan year: -
a Did the employer fail to transmit to the plan any participant contributions within the time - ; m}}ﬁ “E?ﬂ@f
period described in 29 CFR 2510.3-1027 (See instructions and DOL's Voluntary Fiduciary iy i “%(f#‘_,'{y? .ét\"ﬁ‘q-. :

COrreCtioN PrOGIAIML). . v vt vt e it rsseneenonasesisusrsnseosnsanasensassorsonsons

b Were any loans by the plan or fixed income abligations due the plan in default as of the close | ¥
of plan year or classified during the year as uncollectible? Disregard participant loans secured [
by participant's account balance. (Attach Schedule G (Form 5500) Part | if "Yes" is checked.) . .

C Were any leases to which the plan was a party in default or classified during the year as 1
uncollectible? (Attach Schedule G (Form 5500) Part Il if "Yes" is checked.). . ...............

d Were there any nonexempt transactions with any party-in-interest? (Do not include : o 1‘ i I
transactions reported on line 4a. Attach Schedule G (Form 5500) Part Ill if "Yes" is Wk [P i i l;’,;: Rl
L] (7=t ¢ 1 1 U P Peeasans

€@ Was this plan covered by afidelity bond? ............... ciiiiiiiians Ciirersanes e

f Did the plan have a loss, whether or not reimbursed by the plan's fidelity bond, that was S
caused by fraud Or dishonesty? . .. .. ... . i ittt it e it

g Did the plan hold any assets whose current value was neither readily determinable on an e e e R
established market nor set by an independent third party appraiser? ....................

h Did the plan receive any noncash contributions whose value was neither readily determinable FEce!
on an established market nor set by an independent third party appraiser? ...............

i Did the plan have assets held for investment? (Attach schedule(s) of assets it "Yes" is
checked, and see instructions for format requirements.) . .. .. .o vvviieen i eieenasnons

j Were any plan transactions or series of transactions in excess of 5% of the current value of
plan assets? (Attach schedule of transactions if "Yes" is checked and see instructions for

fOrmat reqUITEIMBNTS.) . .. oo v vt retornereroeeesanoiesseosusrassnssssnannnasnsnes
k Were all the plan assets either distributed to participants or beneficiaries, transferred to another P Y
plan, or brought underthe controlof the PBGC? .. .................00voovronen. ... i
5a Has a resolution to terminate the plan been adopted during the plan year or any prior plan year? If yes, enter the amount of any plan assats 1hat
reverted 10 the employer this year. . . ........ccciviverrrnrennrenronnaanes Yes No Amount

5b I, during this plan year, any assets or liabilities were transferred from this plan to another plan(s), identify the plan(s) to which assets or liabilities

were transferred. (See instructions).
5b{1) Name of plan(s) 5b(2) EIN(s) 5b{3) PN(s)
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5% Report - Part A

Single Transaction in Excess of 5%

Acquisition Disposition
Security Description / Asset 1D Shares/Par Value Date Price Price

Lease Expenses Current Value on

Rental Incurred Cost Transaction Date  Net GainflLoss
Value of Interest in Common/Collective Trusts
United States - USD
CF SSGA MSCI EAFE PROVISIONAL INDEX SL FUN (ZVUB) -32,843,049.29 10 Jun 08 947 000  316,309,017.17 311,155,246.06 -5,153.771.11
FD CUSIP: 144939109 -
MSCI EAFE INDEX SL (FD12SL) FD CUSIP: 3520990)2 4,185,578.03 10 Jun 08 74.33 000  311,155_246.06 311,155,246.06 0.00

NOTE: TRANSACTIONS ARE BASED ON THE 2007-12-31 VALUE (INCLUDING ACCRUALS) OF 3,769,522,524.89

Northern Trust - Dol

Generated by Northern Trust from periodic data on 18 Feb 09
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¢ 5% Report - Part B

g
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Series of Non-Security Transactions with Same Party in Excess of 5%

Acquisilion Disposition Lease Expenses
Security Description / Asset (D Shares/Par Value Date

Current Value on
Price Price Rental Incurred

Cost Transaction Date  Net Gain/Loss

THERE ARE NO REPORTABLE TRANSACTIONS

NOTE: TRANSACTIONS ARE BASED ON THE 2007-12-31 VALUE (INCLUDING ACCRUALS) OF 3,769,522,524.89

Northern Trust ~ Dol

Generated by Northem Trust from periodic data on 18 Feb 09



5% Report - Part C Summary

Series of Transactions by Issue in Excess of 5%

Page 195 of 429

Security Description / Asset ID Transactons  Acauisiion Prce Disgostion Prics Remal  meounes Costof Asset U o Seomuacien
CF DFA ONE YR TR CUSIP: 231937AAS Total dispositions 21 503,600,000.00 0.00  441,320,852.95 503,600.000.00
gs gg(s;ﬁ, ?A‘S“%IQ ss&!;% PROVISIONAL INDEX SL FUN (ZVUB)  Total acquisitions 8 453,797.38 0.00 453,797.38 453.797.38
Tota! dispositions 3 323,505.042.88 000  328863,367.75 323,505.042.88
COLTV SHORT TERM INVT FD CUSIP: 195998AC3 Tolal acquisitions 318 157,348,661.80 0.00  157,348,661.80 157,348.661.80
Total dispositions 276 160,772,232.45 000  160,772,232.45 160,772.232.45
COLTV STIF CUSIP: 195898AI0 Total acquisitions 589 324,310,747.97 0.00  324,310,747.97 324,310.747.97
Total dispositions 540 331,785,995.49 000  331,785995.49 331,785.995.49
MSCI EAFE INDEX St (FD12SL) FD CUSIP: 352009012 Total acquisitions 1 323,696,675.14 0.00  323,696,675.14 323,696.675.14
Total dispositions 1 121,963.70 0.00 199,588.35 121.963.70

NOTE: TRANSACTIONS ARE BASED ON THE 2007-12-31 VALUE (INCLUDING ACCRUALS) OF 3,769,522,524.89

Northern Trust - Dol

Generated by Northern Trust from periodic data on 18 Feb 09
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¢ 5% Report - Part D

Series of Transactions with Same Party in Excess of 5%

. Acquisition Disposition Lease Expenses Current Value on )
Security Description / Asset 1D Shares/Par Value Date Price Price Rental Incurred Cost  Transaction Date  Net Gain/Loss

THERE ARE NO REPORTABLE TRANSACTIONS

NOTE: TRANSACTIONS ARE BASED ON THE 2007-12-31 VALUE (INCLUDING ACCRUALS) OF 3,769,522,524.89

Northern Trust - Dol Generated by Northemn Trust from periodic data on 18 Feb 09
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¢ Schedule of Assets Held for Investment Purposes

Security Description / Asset ID

Shares/Par Value Historical Cost Current Value
Non-Interest Bearing Cash - USD
AUD - Australian dollar 524.22 524.22 524.22
CHF - Swiss franc 933.91 933.91 933.91
DKK - Danish krong 134.70 134.70 134.70
EUR - Euro 282,674.66 282,674.66 282,674.66
GBP - British pound sterfing 465,615.67 465,615.67 465,615.67
HKO - Hong Kong dollar 0.42 0.42 0.42
JPY - Japanese yen 356,840.51 356,840.51 356,840.51
MXN - Mexican peso 63,075.32 63,075.32 63,075.32
NOK - Norwegian krone -42,568.16 -42,568.16 -42,568.16
NZD - New Zealand dollar 462.66 462.66 462.66
SEK - Swedish krona 96.95 96.95 96.95
SGD - Singapore dofar 272.57 272.57 272,57
USD - United States dollar -693,013.27 -693,013.27 -693,013.27
USD - United States dollar 0.00 0.00 0.00
Total - all currencies 435,050.16 435,050.16
Total Non-Interest Bearing Cash - USD 435,050.16 435,050.16
Receivables - Other - USD
Pending foreign exchange purchases: Mexican peso 0.00 750,798.59 734,859.71
Pending foreign exchange purchases: United States dollar 0.00 4,036,089.62 4,036,089.62
Total - all currencies 4,786,888.21 4,770,949.33
Pending trado sales: United States dollar 0.00 3,120,517.07 3.120,517.07
Total - all currencies 3,120,517.07 3,120,517.07

** All or a portion of this securily participates in Securities Lending.

Northern Trust - Dol

Generated by Northemn Trust from periodic data on 18 Feb 09



Schedule of Assets Held for Investment Purposes

Security Description / Asset ID Shares/Par Value Historical Cost Current Value
Receivables - Other - USD

Pending lrade sales: Euro 0.00 911.01 987.10
Pending Urade salos: United Stales dollar 0.00 115,147,990.50 115,147,980.50
Total - all currencies 115,148,901.51 115,148,977.60
Total Receivables - Other - USD 123,056,306.79 123,040,444.00
Interest Bearing Cash - USD

AUD - Australian dollar 10,458.00 10,458.00 10,458.00
CHF - Swiss franc 10,334.95 10,334.95 10,334.95
DXK - Danish krone 70,032.59 70,032.59 70,032.59
EUR - Euro 34,751.25 34,751.25 34,751.25
GBP - Brilish pound sterling 28,755.00 28,755.00 28,755.00
HKD - Hong Kong dollar 32,386.26 32,386.26 32,386.26
NOK - Norwegian krone 44,272.44 44,272.44 44,272.44
NZD - New Zealand doliar 1,168.80 1,168.80 1,168.80
SEK - Swedish krona 9,231.22 9,231.22 9,231.22
SGD - Singapore dollar 30,539.65 30,539.65 30.539.65
USD - United States dollar 51,475.872.95 51,475,872.95 51,475,872.95

Total - all currencies

51,747,803.11

51,747,803.11

Total Interest Bearing Cash - USD 51,747,803.11 §1,747,803.11
Certificates of Deposit

United States - USD

SUNTRUST BK ATL GA INSTL CTF DEP PRO DTD06-02-2004 4.415 195,000.00 195,000.00 197,051.79
06-15-2009 SEDOL: B0O2NQD1

Total United States - USD 195,000.00 197,051.79
Total Certificates of Deposit 195,000.00 197,051.79

“* All or a portion of this security participates in Securities Lending.

Northern Trust - Dol

Generaled by Northern Trust from periodic data on 18 Feb 09



Page 297 of 429
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Schedule of Assets Held for Investment Purposes

Security Description / Asset ID Shares/Par Value Historical Cost Current Value
U.S. Government Securities

United States - USD

FEDERAL HOME LN MTG CORP POOL #A5-0923 6% 07-01-2036 BEO 330,121.01 327,799.84 340,450.50
CUSIP: 3128KDAY1

FEDERAL HOME LN MTG CORP POOL #C0-1598 5% 08-01-2033 BEO 397,336.80 389,141.73 407,039.76
SEDOL: B12XVX3

FEDERAL HOME LN MTG CORP POOL #C6-6817 7% 05-01-2032 BEO 53,664.48 56,515.40 56,396.54
SEDOL: B12XWD0

FEDERAL HOME LN MTG CORP POOL #C6-7714 7% 05-01-2032 BEO 14,262.53 14,954.49 14,988.64
CUSIP: 31287TSB2

FEDERAL HOME LN MTG CORP POOL #C7-4912 7% 08-01-2032 BEO 56,301.66 59,055.14 59,254.68
CUSIP: 31288DN54

FEDERAL HOME LN MTG CORP POOL #G0-1564 6% 04-01-2033 BEO 234,981.76 242,829.79 243,180.27
SEDOL: B03MF29 :

FEDERAL HOME LN MTG CORP POOL #G0-3449 6% 10-01-2037 BEO 902,638.60 910,254.62 930,833.42
CUSIP: 3128MSEWG

FEDERAL HOME LN MTG CORP POOL #G01767 6.5% 12-01-2032 BEO 3,831,343.76 3.912,759.82 4,002,558.85
CUSIP: 31283H6C4

FEDERAL HOME LN MTG CORP POOL #G1-1187 5.5% 09-01-2016 BEO 1,007,494.48 1,040,080.69 1,044,640.80
CUSIP: 31263KJ82

FEDERAL HOME LN MTG CORP POOL #G1-1805 5.5% 12-01-2019 BEO 1,571,419.91 1,588,852.85 1,626,405.46
CUSIP: 31336WAD1

FEDERAL HOME LN MTG CORP POOL #G11509 6%03-01-2018 BEO 1,612,535.91 1,692,910.85 1,672,120.72
CUSIP: 31283KVA3

FEDERAL HOME LN MTG CORP POOL #G11600 6%02-01-2019 BEO 1,602,748.93 1,674,872.63 1,661,970.50
CUSIP: 31283KX52

FEDERAL HOME LN MTG CORP POOL #H0-9117 6.5% 11-01.2037 BEO 1,410,094.31 1,431,686.39 1,444,060.66
CUSIP: 3128UNDWD

FEDERAL HOME LN MTG CORP POOL #1G-0189 4.907% 04-01-2035 3,386,479.60 3,330,920.25 3.414,451.92
BEO CUSIP- 3126NCF66

FEDERAL HOME LN MTG CORP POOL #1G-0784 5.313% 04-01-2036 715,140.70 701,201.06 724,120.01
BEO CUSIP: 3128NC3B3

FEDERAL HOME LN MTG CORP POOL #1G-0950 5.732% 05-01-2036 2,263,138.02 2,258,187.41 2,294,935.10
BEO CUSIP: 3128QJB47

FEDERAL HOME LN MTG CORP POOL #1Q-0080 4.852% 01-01-2036 3,820,778.22 3,747,347.69 3.858,917.22
BEO CUSIP: 3128S4CR6

FEDERAL HOME LN MTG CORP POOL #78-1222 4.718% 02-01-2034 2,842,135.39 2,809,051.18 2,873,739.93
BEO CUSIP: 31349SLBY

** Ali or a portion of this security participates in Securities Lending.

Northern Trust - Dol

Generated by Northern Trust from periodic data on 18 Feb 09



Schedule of Assets Held for Investment Purposes

Security Description / Asset ID

Shares/Par Value Historical Cost Current Value
U.S. Government Securities
United States - USD
FEDERAL HOME LN MTG CORP POOL #84-7671 4.627% 04-01-2036 5,291,026.38 5,220,961.63 5,333,571.52
BEO CUSIP: 3128JRQYS
FHLB BD 5.375 05-15-2019 2,620,000.00 2,635,140.98 2,948,024.00
SEDOL: BO1C5D2
FHLMC GOLD C70833 6.5 07-01-2032 123,242.62 127,748.69 128,596.28
CUSIP: 31287X4S52
FHLMC GOLD E01156 6.5 05-01-2017 222,971.55 234,398.87 231,783.38
CUSIP; 31294KH39
FHLMC GOLD E01157 6 06-01-2017 970,868.10 1.003,179.87 1,005,032.94
CUSIP: 31294KJ)A4
FHLMC GOLD E6-7144 7 07-01-2012 149,625.11 149,578.36 155,822.58
CUSIP: 31280M5D5
FHLMC GOLD G0-4697 5.5 09-01-2038 89.823.67 90,788.57 92,039.98
CUSIP: 3128M5RS9
FHLMC GOLD G01391 7 04-01.2032 116,173.71 121,809.95 122,090.55
CUSIP; 31283HRL1
FHLMC GOLD POOL G8-0119 7.3 12-17-2022 421,325.40 429,557.40 443,790.47
CUSIP: 31335PDQ5
FHLMC GOLD SINGLE FAMILY 4.5% 15 YEARS SETTLES JANUARY 3,000,000.00 3,009,843.75 3,066,564.00
CUSIP: 02R042413
FHLMC GOLD SINGLE FAMILY 4.5% 30 YEARS SETTLES JANUARY 600,000.00 594,750.00 607,875.00
CUSIP: D2R042611
FHLMC GOLD SINGLE FAMILY 5.5% 30 YEARS SETTLES JANUARY 1,700,000.00 1,726,562.50 1,739,844.60
SEDOL: 2216281
FHLMC GOLD SINGLE FAMILY 5% 30 YEARS SETTLES JANUARY 6,100,000.00 6,131,453.13 6,233,437.50
CUSIP: 02R050614
FHLMC MULTICLASS CL 3195 CL PN 65  08-15-2030 931,335.10 955,091.42 961,115.47
CUSIP: 31335UCMD
FHLMC MULTICLASS PREASSIGN 00394 6  10-15-2026 718,724.92 726,501.75 735,298.00
CUSIP; 31396NSK3
FHLMC MULTICLASS SER T-41 CL 2A 6.9832367897 272,919.67 283,494.98 281,107.26
07-25-2032 CUSIP: 31392MEMO
FHLMC MULTICLASS SER 2003-T57 CL 1A2 7 07-25-2043 753,771.02 792,990.71 775.913.04
CUSIP: 31394JD95
FHLMC MULTICLASS SER 2636 CLB 55  07-15-2017 2,978,134.05 3.060,963.41 3,065,089.60

CUSIP: 31393RMT4
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FHLMC MULTICLASS SER 3389 CL GA 6 12-15-2035 3,077,054.66 3,107,825.20 3,149,703.92
CUSIP: 31397P5M8

FHLMC POOL #1B1580 ADJ RT 03-01-2034 490,037.00 497,523.93 490,482.93
CUSIP: 3128JLUE?

FHLMC POOL #1L-0193 ADJ RT 09-01-2035 1,224,510.88 1,232,116.23 1,231,748.96
CUSIP: 3128Q2GG2 .

FHLMC 15 YEAR GOLD PARTICIPATION CERTIFICATE (PC) 5 2,000,000.00 2,025,625.00 2,052,500.00
15 YEARS SETTLES JAN CUSIP: 02R050416

FHLMC 30 YEAR GOLD PARTICIPATION CERTIFICATE (PC) 6 4,800,000.00 4,910,345.35 4,944 ,000.00
30 YEARS SETTLES JAN  CUSIP: 02R060613

FHLMC 30 YEAR GOLD PARTICIPATION CTF  (PC) 6.5 30 YEARS -100,000.00 -102,828.13 -103,843.80
SETTLES JAN CUSIP: 02R062619

FNMA POOL #252389 6.5% DUE 03-01-2009 REG 1.028.09 1,003.59 1,027.52
CUSIP; 31371HKAS

FNMA POOL #252449 6.5% DUE 04-01-2009 REG 5,085.44 4,964.26 5,090.07
CUSIP: 31371HL63

FNMA POOL #254473 5.5% DUE 10-01-2017 REG 172,326.41 177,146.18 178,410.22
SEDOL: BOINBHY

FNMA PODL #254548 5.5% DUE 12-01-2032 REG 2,039,735.14 2,026,349.37 2,098,145.00
SEDOL: B103RN?

FNMA POOL #254861 4% 08-01-2010 BEO 290,493.83 284,502.41 290,171.38
CUSIP; 313711865

FNMA POOL #255225 5.5% 06-01-2034 BEO 15,869.79 16,008.65 16,297.00
SEDOL: BO3R289

FNMA POOL #256851 7% DUE 08-01-2037 BEO 4,672,202.09 4,895,956.75 4,897,360.18
CUSIP: 31371NH40

FNMA POOL #256883 6 08-01-2037 BEO 208,524.07 206,585.45 214,906.99
SEDOL: B2451F6

FNMA POOL #256890 6% DUE 09-01-2037 REG 891,292.62 882,658.23 904,581.79
CUSIP: 31371NKBO

FNMA POOL #256937 6.5% 10-01-2037 BEO 2,324,269.91 2,366,397.31 2,380,256.92
CUSIP: 31371NLS2

FNMA POOL #303041 8% DUE 10-01-2008 REG 2,716.46 2,721.55 2,733.03
CUSIP: 313737568

FNMA POOL #303052 8% DUE 10-01-2009 REG 416.26 416.53 425.74

CUSIP: 31373TTH3
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FNMA POOL #303906 7% DUE 05-01-2011 REG 32,382.40 32,038.33 33,322.46
CUSIP: 31373UR33
FNMA POOL #320566 7% DUE 10-01-2010 REG 2,458.40 2,432.28 2,529.77
CUSIP: 31374QCB9
FNMA POOL #323636 5.5% DUE 11-01-2013 REG 216,208.44 210,634.33 222,061.20
CUSIP; 31374TPV5
FNMA POOL #323783 6% DUE 06-01-2014 REG 354,049.39 364,283.66 369,092.94
CUSIP; 31374TUG2
FNMA POOL #346839 7% DUE 05-01-2011 REG 3,264.93 3,230.22 3,359.71
CUSIP; 31375WHQ7
FNMA POOL #496420 5.5% DUE 04-01-2014 REG 39,205.30 37,845.37 40,785.27
CUSIP: 31382YPD4
FNMA POOL #516232 8.5% DUE 08-01-2009 REG 3,513.00 3,596.72 3,502.12
CUSIP: 31383XPR4
FNMA POOL #517710 6.5% DUE 06-01-2009 REG 10,960.01 10,759.65 11,001.55
CUSIP: 31384ADP0
POOL #535755 6.26% DUE 03-01-2011 REG 206,753.33 219,190.84 215,431.38
cusnp 31384WE48
FNMA POOL #535926 6.5% 05-01-2031 BEO 262,805.85 275,502.78 275,042.88
CUSIP; 31384WLF5
FNMA POOL #545139 7% DUE 08-01-2031 REG 35,195.72 37,046.23 37,240.06
SEDOL: B1085S06
FNMA POOL #545210 5.922% DUE 10-01-2011 REG 432,192.46 477,690.89 450,084.36
CUSIP: 31385HVBS
FNMA POOL #545605 7% DUE 05-01-2032 REG 3.244.47 3,331.65 3,455.88
CUSIP: 31385JDJ4
FNMA POOL #545762 6.5% DUE 07-01-2032 REG 293,615.79 307.801.24 306,369.87
SEDOL: 2986625
FNMA POOL #545862 5.5% DUE 12-01-2013 REG 227,684.42 235,991.35 236,861.01
CUSIP: 31385J0P6
FNMA POOL #555065 6% DUE 11-01-2014 REG 453,778.80 474,907.90 473,060.31
CUSIP: 31385WTW9
FNMA POOL #555066 5.5% DUE 09-01-2014 REG 267,483.12 277,137.60 278,262.69
CUSIP: 31385WTX7
FNMA POOL #555095 6.5% 07-01-2017 BEQ 516,234.16 547,772.90 536.981.61

CUSIP: 31385WUU1
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Eﬁgﬁ: ngl. #555168 6.5% DUE 10-01-2017 REG 349,449.62 370,798.84 363.494.00
FNMA POOL #555191 4.858% 02-01-2013 BEO 505,620.31 517,964.57 516,061.87
CUSIP: 31385WXU8
FNMA POOL #555264 4.959% DUE 02-01-2013 REG 768,410.85 803,349.56 785,261.33
CUSIP: 31385WZ51
- FNMA POOL #555361 4.5% 04-01-2018 BEO 2,569,246.19 2,582,092.42 2,642,652.12
CUSIP; 31385W5W5
FNMA POOL #555382 5.5% 08-01-2015 BEO 321,017.65 335,563.79 333,955.94
CUSIP; 31385W6T1
FNMA POOL #555531 5.5% 06-01-2033 BEO 1,783,074.40 1.769,980.07 1,832,185.62
SEDOL: B02K2X4
FNMA POOL #555880 5.5% 11-01-2033 BEO 323,704.57 330,001.66 332,620.36
SEDOL: BO3NXTS
FNMA POOL #651889 5.5% DUE 07-01-2017 REG 9,168.31 9,396.82 9,509.19
CUSIP: 31390PF69
FNMA POOL #670402 6.5% 06-01-2032 BEO 247,765.04 259,735.34 258,527.46
SEDOL: B11PJ47
FNMA POOL #673126 5.5% DUE 11-01-2017 REG 64,724.55 66,977.26 67,009.33
CUSIP; 31391PYX8
FNMA POOL #677048 5.5% DUE 01-01-2033 REG 2,622,142.90 2,540,405.78 2,697,241.07
CUSIP: 313g1UEV3
FNMA POOL #683436 5.5% 02-01-2018 BEO 8,496.13 8,704.54 8,796.04
CUSIP 31400J4V8
MA POOL #725135 6% 05-01-2018 BEO 626,379.93 657,796.85 652,603.95
cusnn 31402CSY9
FNMA POOL #725162 6% 02-01-2034 BEO 1,956,334.29 1.975,726.35 2,020,304.46
CUSIP: 31402CTT9
FNMA POOL #725226 6.5% 07-01-2018 BEO 1,733,112.97 1,837,709.10 1,803,210.45
CUSIP: 31402CVT6
FNMA POOL #725272 6% 01-01-2019 BEO 1,568,066.95 1.627,849.52 1,633,721.91
CUSIP: 31402CW99
FNMA POOL #725324 5.388% 11-01-2013 BEO 760,363.88 801,055.32 789,535.24
CUSIP: 31402CYVa
FNMA POOL #725424 5.5% 04-01-2034 BEO 3.412,053.33 3,299,828.78 3,506,031.51
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FNMA POOL #725519 5.5% 05-01-2019 BEO 323,652.57 322,767.57 335,078.80
CUSIP: 314020AU4
FNMA POOL #725594 5.5% 07-01-2034 BEO 2,008,940.92 2,027,460.85 2,063,017.59
CUSIP: 31402DC73
FNMA POOL #725946 5.5% 11-01-2034 BEO 1,082,622.99 1,069,428.54 1,111,765.04
CUSIP: 31402DP79
FNMA POOL #735068 6% 02-01-2019 BEO 3,094,375.28 3,246,918.42 3,223,936.77
CUSIP: 31402QTZ4
FNMA POOL #735222 5% 02-01-2035 BEO 561,862.78 5§72,529.39 574,791.80
CUSIP: 31402QYT2
FNMA POOL #735415 6.5% 12-01-2032 BEO 2,528,491.86 2,598,900.93 2,646,226.02
CUSIP: 31402RAQ2
FNMA POOL #735439 6% 09-01-2019 BEO 970,352.07 994,762.50 1,010,976.83
CUSIP: 31402RBG3
FNMA POOL #735503 6% 04-01-2035 BEO 3,773,057.27 3,823,463.04 3,896,432.47
CUSIP: 31402R0G1 :
FNMA POOL #735504 6% 04-01-2035 BEO 2,853,785.28 2,861,923.03 2,948,884.82
SEDOL: BICN9TS
FNMA POOL #735591 5% DUE 06-01-2035 REG 3,781,258.17 3,716,267.79 3,868,268.70
CUSIP; 31402RF87
FNMA POOL #735611 5.5% 03.01-2020 BEO 323,646.75 331,560.94 335,071.48
CUSIP: 31402RGU7
FNMA POOL #735649 6% 12-01-2032 BEO 359,040.09 361,676.77 371,003.30
CUSIP: 31402RH28
FNMA POOL #735930 5.5 12-01-2018 BEO 1.340,454.37 1,368,729.61 1,390,291.12
CUSIP: 31402RST7
FNMA POOL #745193 5.5% DUE 056-01-2020 REG 321,248.07 320,369.66 332,589.41
CUSIP: 31403C3A7
FNMA POOL #745253 6.5% 12-01-2019 BEQ 2,940,405.00 3,034,589.94 3,058,579.87
CUSIP: 31403CSN7
FNMA POOL #745329 6% DUE 07-01-2035 BEQ 1.765,417.09 1,782,243.76 1,824,247 .84
CUSIP: 31403DA66
FNMA POOL #745499 5.5% 07-01-2020 BEOQ 1,416,185.32 1,416,366.53 1,465,298.63
SEDOL: B1664L7
FNMA POOL #745942 6% 04-01-2034 BEOQ 1,918,084.04 1.933,069.06 1.980,805.38
CUSIP: 31403DWB1

“* All or a portion of this securily participates in Securities Lending.
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FNMA POOL #760744 4.75% 03-01-2015 BEOQ
CUSIP: 31403XER2

FNMA POOL #782832 5.5% 08-01-2019 BEO
CUSIP: 31404YVZ2

FNMA POOL #788211 5.5% DUE 02-01-2021 REG
CUSIP: 31405FVC3

FNMA POOL #789634 5.5% 08-01-2019 BEO
CUSIP: 31405HRK7

FNMA POOL #791589 4.64% 10-01-2034 BEO
CUSIP: 31405KNE7

FNMA POOL #793806 5% 08-01-2034 BEO
CUSIP: 31405M3P0

FNMA POOL #804302 5% 11-01-2034 BEO
SEDOL: 804BL20

FNMA POOL #826728 5.5% 08-01-2020 BEO
CUSIP: 31407CPM3

FNMA POOL #831735 6.5% 08-01-2036 BEO
CUSIP: 31407JBCS

FNMA POOL #831893 6% 11-01-2021 BEO
CUSIP: 31407JGA4

FNMA POOL #836497 5.5% 10-01-2035 BEO
CUSIP: 31407PKJ6

FNMA POOL #840569 5.5% DUE 09-01-2020 REG
CUSIP: 31407T2A7

FNMA POOL #845154 5.5% 01-01-2021 BEO
CUSIP: 31407Y5P0

FNMA POOL #879152 5.276% 11-01-2035 BEO
CUSIP: 31409UWM3

FNMA POOL #888040 6% 11-01-2016 BEO
CUSIP: 31410FS55

FNMA POOL #888366 7% 04-01-2037 BEO
CUSIP: 31410F686

FNMA POOL #888560 6 11-01-2035 BEQ
CUSIP: 31410GE90

FNMA POOL #888673 6% 04-01-2035 BEO
CUS!P: 31410GJS3

“* Ali or a portion of this security participates in Securities Lending.

Northern Trust

- Dol

1,985,000.00
48,345.21
142,679.64
54,092.28
704,293.63
3,014,180.08
2,814,732.70
460,403.94
90,891.33
823,200.70
2,151,903.97
416,788.29
871,116.04
1,480,836.55
1.817,882.89
780,786.20
2,967,297 49
1,938,488.49

1,932,775.01
50,029.78
141,119.07
55,436.18
712,547.10
3,071,402.41
2,868,168.64
455,422.23
92,361.21
831,046.81
2,173,759.25
412,229.67
861,588.20
1,493,446.80
1,846,855.41
816,592.56
2,943,651.84
1,933,036.49

2,007,960.49
49,961.39
147,204.01
55,900.58
694,525.08
3,083,536.36
2,879,499.70
475,362.46
94.512.44
855,223.20
2,208,477.53
430,329.74
899,418.60
1,528,741.61
1,882,399.55
822,133.51
3,064,328.11
2,004,903.04
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FNMA POOL #888892 7.5% 11-01-2037 BEO 313,867.03 327,745.83 329,452.41
CUSIP: 31410GRM7
FNMA POOL #889116 6% DUE 02-01-2038 REG 6,965,988.32 7.156.464.55 7,179,224.19
CUSIP: 31410GYM9
FNMA POOL #889528 6.5% DUE 05-01-2038 REG 5,186,588.80 5,349,885.30 5,311,523.35
CUSIP: 31410KHD9
ENMA POOL #889886 7% 12-01-2037 BEO 4,232,586.32 4,430,988.80 4,436,558.88
CUSIP: 31410KUK8
FNMA POOL #899830 6% 08-01-2037 BEO 896,254.79 897,375.11 923,689.15
CUSIP: 31410WVX3
FNMA POOL #937661 5.5% 06-01-2037 BEO 867.169.56 839,325.30 889,924.09
CUSIP: 31412XFA7
FNMA POOL #942950 6% 09-01-2037 BEO 1,598,226.01 1,646,672.24 1,647,147.71
CUSIP; 31413E8T1
FNMA POOL #950298 5% DUE 07-01-2037 REG 609,224.44 620,790.18 623,626.51
CUSIP; 31413NGF6
FNMA POOL #962205 ADJ RT DUE 01-04-2036 BEO 1,659,865.41 1,652,862.85 1,655,860.15
CUSIP; 31414CNW4
FNMA POOL #967483 6% 01-01-2038 BEO 864,106.37 889,354.49 890,556.67
CUSIP: 31414JJ46
FNMA POOL #958465 ADJ RT DUE 08-01-2038 BEO 1,380,995.46 1.355,964.93 1,398,014.85
CUSIP: 31414KMN7
FNMA POOL #984632 ADJ RT DUE 06-01-2038 BEO 1,305,807.41 1.295,299.76 1,325,472.87
CUSIP: 31415MY58
FNMA PREASSIGN 00276 7 03-25-2035 582,764.08 597,515.36 613,177.37
CUSIP: 31392BMMS5
FNMA PREASSIGN 00310 5.125 01-02-2014 475,000.00 458,536.94 501,961.00
CUSIP: 31359MTP8
FNMA PREASSIGN 00441 2.875 12-11-2013 1,500,000.00 1,497,855.00 1.536,409.50
SEDOL: B3KHVWO
FNMA PREASSIGN 00533 3.31 02-25-2032 225,175.49 205,472.64 217.857.29
CUSIP: 31392CYES
FNMA PREASSIGN 00619 7 06-25-2042 641,064.96 675,221.75 674,520.85
CUSIP: 31392DF49
FNMA PREASSIGN 00886 7.5 02-25-2041 570,321.33 589,213.26 591,886.89

CUSIP: 3135956X3
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FNMA REMIC SER 2003-W2 CL 1-A1 6.5  07-25.2032 625,275.09 661,961.19 639,930.28
CUSIP: 31392JAA7
FNMA REMIC SER 2005-48 CL AR 5.5 02-25-2035 518,356.92 635,041.57 538,731.98
CUSIP;: 31394DA42
FNMA REMIC TR SER 1993-87 CL Z 6.5 GTD MTG PASS THRU CTF 2,356,756.65 2,459,128.29 2,450,232.68
DUE 08-25-2023 REG CUSIP: 31359AYN3
FNMA REMIC TR 2004-M1 CL-A PRIN ONLY 4.706-25-2013 359,634.86 360,056.31 365,949.33
CUSIP: 31393YRY3
FNMA SINGLE FAMILY MORTGAGE 4.5% 30  YEARS SETTLES 4,100,000.00 4,144,390.63 4,137,154.20
FEBRUARY CUSIP: 01F042624
FNMA SINGLE FAMILY MORTGAGE 4% 30 YEARS SETTLES FEBRUARY 1,000,000.00 991,250.00 1,003,750.00
SEDOL: B3KZBN5
FNMA SINGLE FAMILY MORTGAGE 5% 30 YEARS SETTLES JANUARY -5,800,000.00 -5,903,968.76 -5,921,440.40
SEDOL: 2216504
FNMA SINGLE FAMILY MTG 5 30 YEARS SETTLES FEB -2,100,000.00 -2,143,968.75 -2,137,405.20
CUSIP: 01F050627
FNMA 08-25-2047 3.375,339.01 3.407,715.68 3,492,868.31
CUSIP: 31396XD35
FNMA 15 YEAR PASS-THROUGHS 5.5% 15 YEARSSETTLES JANUARY -1,900,000.00 -1,939,953.13 -1,956,407.20
SEDOL: 2216463
FNMA 15 YEAR PASS-THROUGHS 5% 15 YEARS SETTLES JANUARY 2,100,000.00 2,132,421.88 2,155,125.00
CUSIP: 01F050411
FNMA 30 YEAR PASS-THROUGHS 5.5% 30 YEARSSETTLES FEBRUARY -800,000.00 -816,625.00 -817,500.00
SEDOL: 2337803
ENMA 30 YEAR PASS-THROUGHS 6.5% 30 YEARSSETTLES JANUARY 2,400,000.00 2,461,516.34 2,492,251.20
SEDOL: 2166803
FNMA 30 YEAR PASS-THROUGHS 6% 30 YEARS SETTLES JANUARY -9,700,000.00 -9,975,563.65 -9,984,937.50
SEDOL: 2186027
FNMA 6.625 11-15-2030 9,400,000.00 11,620,018.00 13,571,738.80
CUSIP: 31359MGK3
GNMA | SINGLE FAMILY MORTGAGE 5.5% 30 YEARS SETTLES 1,000,000.00 1,025,468.75 1,025,312.00
FEBRUARY CUSIP; 01N052624
GNMA 1 30 YEARS SINGLE FAMILY MTG 6 30 YEARS SETTLES FEB 1,200,000.00 1,234,312.50 1.233,750.00
CUSIP: 01N060627
GNMA 1 30 YR SINGLE FAM PASS-THROUGHS(SF) 0.00 0.00 0.00

5.5 30 YRS SETTLES JAN SEDOL: 2216560
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GNMA 1 30 YR SINGLE FAMILY PASS-THROUGHS(SF) 0.00 0.00 0.00
6.5 30 YRS SETTLES JAN SEDOL: 2216537
GNMA | 30 YR SINGLE FAMILY PASS-THROUGHS(SF) 6 30 YEARS 2,000,000.00 2,046,953.13 2,063,124.00
SETILES JAN SEDOL: 2216559
GNMA (I JUMBOS 5.5 30 YEARS SETTLES FEB 2,100,000.00 2,146,921.88 2,146,603.20
CUSIP: 21H052629
GNMA |l 30 YR SINGLE FAMILY 30 YEARS SETTLES FEB 2,300,000.00 2.359,656.25 2,358,224.50
CUSIP: 21H060622
GNMA POOL #489956 SER 2032 7% DUE  01-15-2032 REG 7,615.86 8,024.03 8,008.00
CUSIP: 36210EH93
GNMA POOL #514330 SER 2029 7% DUE 07-15-2029 REG 1,834.07 1,941.52 1,940.92
CUSIP: 36211JLK1
GNMA POOL #561515 SER 2031 6% DUE 07-15-2031 REG 7,097.06 7.309.97 7,355.39
CUSIP: 36213QYLT
GNMA PQOL #564573 SER 2031 6% DUE 07-15-2031 REG 50,217.94 50,312.10 52,045.87
CUSIP: 36213UFN5 )
GNMA POOL #568202 SER 2031 7% DUE 11-15-2031 REG 42,743.19 45,247.70 45,198.36
CUSIP: 36213YGK2
GNMA POOL #576238 7% 03-15-2032 BEO 17,199.24 18,121.01 18,084.83
CUSIP: 36200YEK9
GNMA POOL #604791 5.5% 11-15-2033 BEO 30,719.33 31,201.75 31,748.73
SEDOL: BO3C3B4
GNMA POOL #761328 SER 2031 7% DUE 09-15-2031 REG 1,087.76 1,151.51 1,150.92
SEDOL: BO3RJT9
GNMA POOL #781584 7% 05-15-2032 BEO 64,028.14 67,779.74 67,727.05
SEDOL: 2810360
GNMA POOL #781594 6.5% 01-15-2033 BEOQ 1,692,011.19 1.770,068.42 1,784,293.48
CUSIP: 362258XX1
GNMA POOL #781671 SER 2032 65% DUE  10-15-2032 REG 522,683.43 541,059.01 551,242.85
CUSIP: 36225B82C1
GNMA POOL #761816 6.5% 08-15-2034 BEO 825,862.56 869,994.58 865,404.03
CUSIP: 36241KAR9
GNMA POOL #781861 6.5% 01-15-2035 BEO 1,217,009.19 1,260,935.62 1,274,938.83
CUSIP; 36241KB64
GNMA POOL £#782461 SER 2032 7.5% DUE 03-15-2032 REG 398,228.28 423,117.58 422,748.39
CUSIP; 36241KwWWw4

“* All or a portion of this security participates in Securities Lending.
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Schedule of Assets Held for Investment Purposes

Shares/Par Value Historical Cost Current Value
U.S. Government Securities
United States - USD
NEW VY GENERATION V 2003-2 PASSTHRU CTF 4.92899990082% DUE 1,394,297.77 1,394,297.77 1,585,609.36
01-15-2021 BEO CUSIP: 649080AA9
OVERSEAS PVT INVT CORP US GOVT GTD _ CTFSPARTN SER 400,000.15 400,000.15 422,676.15
1996-275 7.45 12-15-10 REG CUSIP: 630353ELT
SMALL BUSINESS ADMIN GTD DEV PARTN CTF DEB SER 1997-20 D 233,386.70 247,556.43 246,806.43
7.5 01 APR 2017 CUSIP: 83162CHK2
SMALL BUSINESS ADMIN GTD DEV PARTN CTF DEB SER 1999-20C 544,319.41 544,376.18 561,841.05
6.3 DUE 03.01-2019 REG CUSIP: 83162CJW4
SMALL BUSINESS ADMIN GTD DEV PARTN CTF DEB SER 1999-20D 1,007,345.67 1,028,910.01 1,040,084.40
6.15 DUE 04-01.2019 REG CUSIP: 83162CJX2
SMALL BUSINESS ADMIN GTD DEV PARTN CTF 2006-20C CL 1 5.57% 1,301,305.29 1,301,305.29 1,354,984.13
OUE 03-01-2026 BEO CUSIP: 83162CQD8
SMALL BUSINESS ADMIN GTD DEV PARTN CTF 2006-20F PARTN CTF 1,434,932.15 1,489,638.95 1,508,623.09
5.82 06-01-2026 REG  CUSIP: 83162CQH9
SMALL BUSINESS ADMIN GTD SER 2000-20B  7.73 DUE 173,320.45 173,320.45 184,401.00
02-01-2020/09-01-00 BEOQ CUSIP: 83162CKN2
UNITED STATES TREAS BO STRIPPED PRIN PMT00054 05-15-2030 58,910,000.00 27,829,736.30 30,666,896.52
(UNDDATE) REG SEDOL: 2063175
UNITED STATES TREAS BDS DTD 00206 4.5% DUE 05-15-2038 REG 24,330,000.00 28,359,545.67 33,206,654.52
SEDOL: B3CJB24
UNITED STATES TREAS BDS DTD 02/15/1995 7.625% DUE 33,580,000.00 55,005,181.70 54,536.001.96
02-15-2025 REG SEDOL: 2937559
UNITED STATES TREAS B0S INFL [X BOND  2.00 DUE 01-15-2026 §00,000.00 518,469.02 514,084.98
REG SEDOL: BOXMEGO
UNITED STATES TREAS BDS 00205 4.375% DUE02-15-2038 REG 2,580,000.00 3,186,494.89 3,455,587.50
SEDOL: B2PKS37
** UNITED STATES TREAS NTS DTD 01-15-2004 3.25% DUE 7.650,000.00 7.694,039.80 7.657.474.05
01-15-2009 REG CUSIP: 912828BV1
UNITED STATES TREAS NTS 4% NTS 15/08/18 USD1000 4% DUE 5§6,300,000.00 59,390,048.40 65,013,325.80
08-15-2018 REG SEDOL: B3CGDG3
US TREAS BDS USD1000 8.125 DUE 08-15-2019 REG 4,300,000.00 6,188,640.63 6.355,266.70
SEDOL: 2916934
US TREAS INFL INDEXED BONDS 2.375 DUE  01-15-2025 BEO 375,000.00 434,275.10 423,590.74
SEDOL: B021PJ4

“* All or a porlion of this security participates in Securities Lending.
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¢ Schedule of Assets Held for Investment Purposes

Security Description / Asset ID ) Shares/Par Value Historical Cost Current Value

U.S. Government Securities

United States - USD

** US TREAS NTS DTD 00053 3.125 DUE 04-15-2009 REG 4,000,000.00 4,030,937.50 4,033,280.00
CUSIP: 912828CEB

Tota) United States - USD 405,415,499.30 424,226,904.13
Total U.S. Government Socurities 405,415,499.30 424,226,904.13

Corporate Debt Instruments - Preferred
Canada - USD

ENCANA HLDGS FIN CORP 5.80UE 05-01-2014 235,000.00 245,861.79 220,151.06
8EO SEDOL: 8013847

Total Canada - USD 245,861.79 220,151.06
Luxembourg - USD

COVIDIEN INTL FIN S A SRNT 6% DUE  10-15-2017 REG 500,000.00 499,635.00 493,253.00
CUSIP: 22303QAGS5

Total Luxembourg - USD 499,635.00 493,253.00
Netherlands - USD

PVIPL EDP FIN B V AMSTERDAM NT 144A  5.375 DUE 475,000.00 . 473,950.25 436,806.20
11.02-2042 BEO SEDOL: B28XRZ8

TELEFONICA EUROPE B V U S NT 7.75 DUE  09-15-2010 BEO 65,000.00 77,432.98 65,998.53
CUSIP; 879385AC6

Tolal Netherlands - USD 551,383.23 502,804.73
Philippines - USD

PVTPL PHILIPPINE PWR TR | OPIC INSURED 144A 5.4% DUE 2,142,857.14 2,142,857.14 2,265,921.42
09-26-2018 BEO CUSIP; 718282AA4

Total Philippines - USD 2,142,857.14 2,265,921.42
Spain - USD

TELEFONICA EMISIONES S A U GTD SR NT  7.045% DUE 630,000.00 605,981.60 687.664.53
06-20-2036 REG SEDOL: B170DG6

** All or a portion of this security participates in Securities Lending.
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Schedule of Assets Held for Investment Purposes

Security Description / Asset ID

Shares/Par Value Historical Cost Current Value

Corporate Debt Instruments - Preferred
Spain - USD
TELEFONICA EMISIONES S A U SR NT 6.421% DUE 06-20-2016 REG 250,000.00 250,000.00 249,566.00
SEDOL: B170DD3
Total Spain - USD 855,981.60 937,230.53
United Kingdom - USD
ASTRAZENECA PLC ASTRAZENECA PLC 6.459 15 37 6.45 DUE 1,000,000.00 999,090.00 1,136,680.00
09-15-2037 BEO CUSIP: 046353AD0
GLAXOSMITHKLINE CAP INC GTD NT 6.375% DUE 05-15-2038 BEO 2,530,000.00 2,605,867.10 2,858.482.55
SEDOL: B2RDM21
HSBC HLDGS PLC NT 6.5% DUE 05-02-2036 BEO §50,000.00 549,208.00 558,420.50
CUSIP: 404280AG4
HSBC HLDGS PLC SUB NT 6.5% DUE 09-15-2037 BEO 2,670,000.00 2,538,924.30 2.711,611.95
SEDOL: B24FY35
SHELL INTL FIN B V GTD NT 6.375% DUE  12-15-2038 BEO 3,810,000.00 3.797,522.40 4,286,208.09
SEDOL: BIKFDYOD
VODAFONE AIRTOUCH PLC NT 7.75% DUE ~ 02-15-2010 BEO 465,000.00 535,013.43 475,236.98
SEDOL: B2NTDXA
VODAFONE GROUP PLC NEW GCB 02/27/07  6.150 FA37 6.15 DUE 400,000.00 337,631.60 395,372.80
02-27-2037 BEO SEDOL: B1SBEX9
VODAFONE GROUP PLC NEW NT 5% DUE 25,000.00 24,418.75 24,049.33
12-16-2013/12-15-2013  BEO SEDOL: 2011839
Total United Kingdom - USD 11,387,675.58 12,446.062.20
United States - USD
ABBEY NATL CAP TR | 8.963% TR PFD SECS DUE 12-29-2049 BEO 860,000.00 663,205.40 639,883.00
SEDOL: 2550934
ABBOTT LABS NT 56% DUE 05-15-2011 BEO 300,000.00 299,805.00 316,754.70
SEDOL: B14z8L4
ABBOTT LABS NT 6.15% DUE 1,040,000.00 1,131,434.70 1,227.101.20
11.30-2037/11-09-2007 BEO SEDOL: B292TW5
ACCREDITED MTG LN TR 2007-1 ASSET BACKEDNT CL A-1 971,238.70 971,238.70 857,952.45
02-25-2037 REG SEDOL: BIQHBX1
AMERIQUEST MTG SECS ING 2004-R11 ASSET BKD PASSTHRU CTF 605,913.18 607,427.98 420,434.07

-1 11252034 REG SEDOL: B3D2vD3
APACHE CORP APACHE CORPORATION 6 DUE  01-15-2037 BEO 1,400,000.00 1,277,178.00 1,357,545.00

SEDOL: B1P8FN3
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¢ Schedule of Assets Held for Investment Purposes

Security Descriplion / Asset 1D Shares/Par Value

Historical Cost Current Value
Corporate Debt Instruments - Preferred
United States - USD
AT&T CORP USD SR NT VAR RATE DUE 2,750,000.00 2,413,394.50 3.454,371.25
11-15-2031/11-14-2031  8EQ CUSIP: 001957BD0
AT&T INC GLOBAI. NT DTD 05/13/2008 6.4% DUE 05-15-2038 REG 3,460,000.00 3.199,560.10 3.706,286.26
SEDOL: B2RHH4
AT&T INC GLOBAL NT 6.3% DUE 01-15-2038 BEO 1,000,000.00 845,900.00 1,057,110.00
SEDOL B29T034
C CAP TR XI BAC CAPITAL TRUST 6.625 20360 6.625% DUE 1,350,000.00 1,461,843.00 1,282,905.00
05-23-2035 BEO CUSIP: 0556335AA0
BANK AMER CORP DEP SHS REPSTG 125TH FXDTO FLTG DUE 835,000.00 835,000.00 624,580.00
12-29-2049/05-15-2018 REG  SEDOL: B2R6CMD
ANK AMER CORP GLOBAL NT 7.8% DUE  02-15-2010 BEO 205,000.00 239,818.13 210,030.70
SEDOL 2551012
** BANK ONE CAP Il 8.75% BDS 01/09/30 USD 8.75% DUE 1,050,000.00 1,117,588.50 1,034,084.10
09-01-2030/08-31-2030  BEO CUSIP: 06423KAA9
BANK ONE ISSUANCE TR SERIES 2004-A5  CLASS-AS 03-15-2014 1,745,000.00 1,596,402.34 1,510,842.28
REG CUSIP: 06423RBNS5
BANKAMERICA CAP Il SER 2 8 BD DUE 12-15-2026/06 BEO 1,500,000.00 1,468,350.00 1,167,867.00
CUSIP: 066048AA7
BEAR STEARNS cos INC BEAR STEARNS CO  5.5% DUE 08-15-2011 350,000.00 354,347.00 345,956.45
SEDOL: BIBVNS7
STEARNS COS INC NT 3.25 DUE 03-25-2009 BEO 425,000.00 " 406,929.00 423,416.88
seoon. BOOHCE0
BK AMER N A CHARLOTTE N C MEDIUM TERM TRANCHE # TR 00229 1,650,000.00 1,648,465.50 1,566,717.90
5.3 DUE 03-15-2017 CUSIP: 06050TKN
gggggab ggens SQUIBB CO NT 6.125% DUE 05-01-2038 BEO 1,370,000.00 1,409,601.70 1,504,477.83
BSCMS 2007-T28 A4 214748309/11/42 1,325,000.00 1,332,191.31 962,957.00
cusup 073945AE7
TN PPTYS LTD PARTNERSHIP NT § DUE 475,000.00 461,481.50 299,109.87
o&o1-zo1s:o&31-2o1s BEO CUSIP: 10112RAE4
** BSTN PPTYS LTO PARTNERSHIP SR NT 6.25 DUE 2,425,000.00 2,362,233.75 1.800,215.72
01-15-2013/01-14-2013 BEO CUSIP: 10112RAB0
sum. NORTHN SANTA FE RY CO PASS THRU TR SER 1999-2 MTG 7.57 2,428,060.82 2,428,024.51 2,574,739.97
1-2-21 BEO SF 7-2-00 CUSIP; 12189PAF9
CANADIAN NATL RY CO NT 4.25% DUE 315,000.00 313,232.85 314,434.26
08-01-2009/07-31-2009  BEO SEDOL: BO1VZ17

** All or a portion of this security paricipates in Securities Lending.
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Shares/Par Value Historical Cost Currenl Value
Corporate Debt Instruments - Preferred
United States - USD
CARRINGTON MTG LN TR SER 2007-RFC1 MTG PASSTHRU CTF CL A-1 962,501.11 962,501.11 881,081.22
VAR RATE 12-25-2036  SEDOL: B1Q1728
CHUBB CORP CHUBB CORP 6.375 3 29 67 DUE 200,000.00 202,152.00 124,038.40
03-29-2067/04-15-2008 BEO SEDOL: B1VS0Q5
CITIGROUP INC CITIGROUP INC NOTE 6.125% DUE 11-21-2017 BEO 1,200,000.00 1,194,864.00 1,212,648.00
CUSIP: 172967EM3 .
CITIGROUP INC GLOBAL SR NT FLTG RATE DUED5-15-2018 REG 2,450,000.00 2,450,000.00 1,838,433.45
CUSIP: 172967€T4
CITIGROUP INC SR NT 6.875% DUE 03-05-2038 BEO 6,640,000.00 6,647,394.60 7,555,569.68
CUSIP: 172967EP2
CMO AHMAT AMERN HOME MTG CORP SER 2006-6CMO CL A1-A DUE 512,606.34 371,639.60 212,229.28
12.25-2046 REG SEDOL: BIGHLD1
CMO ALTERNATIVE LN TR 2006-0A10 MTG  PASSTHRU CTF CL 259,634 .41 197,322.10 108,867.30
1-A-1 DUE 08-25-2046 REG CUSIP: 02146QAA1
€MO BANC AMER COML MTG INC 2001-3 MTG PASSTHRU CTF CL A-2 1,050,000.00 1,084,125.00 999,354.30
5.464 04-11-2037BEO ~ SEDOL: BOSH4SS
CMO BANC AMER MTG TR 2007 4 MTG PASS THRU CTF CL A4 DUE 1,325,000.00 879,468.75 954,712.85
02-10-2051 REG SEDOL: B2838V9
CMO BEAR STEARNS ALT-A_TR SER 2004-13 CLA1 FLT RT DUE 180,816.12 180,816.12 89,579.92
11-25-2034 REG SEDOL: BOLXS58
CMO BEAR STEARNS ARM TR SER 2004-5 CL IIl-A FLT RT DUE 846,684.69 840,334.54 631,711.45
07-25-2034 REG CUSIP: 07384MS78
CMO BEAR STEARNS ARM TR 20074 CL DUE 06-25-2047 BEO 1,450,698.94 1,403,667.30 864,525.90
SEOOL: 823286
CMO CD 2007-CD5 MTG TR DUE 11-15-2044 BEO 500,000.00 502,469.57 361,394.70
CUSIP: 12514AAE1
CMO CHL MTG PASS THRU TR 2007-16 6.5 DUE10-25-2037 REG 860,288.84 859,886.58 545,731.97
CUSIP: 12544MAAT
CMO CITIGROUP MTG LN TR SER 200544 CL I-A1 FLT RT DUE 1,992,596.63 1,896,473.76 1,425,623.18
08-25-2035 BEO CUSIP: 17307GWE4
CMO CWALT ALT LN TR 2006-0C8 MTGPASSTHRUCTF CL 2-A-1 DUE 467,699.63 467,699.63 397,544.69
11-25-2036 REG SEDOL: BITRKRS
CMO CWALT ALTERNATIVE LN TR SER 2006-0A21 MTG RATE 669,336.48 493,635.67 281,121.32
DUE 03-20-2047 REG  GUSIP: 232450AA7
CMO GE CAP COML MTG CORP 2002-3 CL A-2 4.995 DUE 1,455,000.00 1,452,158.20 1,319.440.56

12-10-2037BEO SEDOL: BO7Y071
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Corporate Debt Instruments - Preferred

United States - USD

CMO GMAC COML MTG SECS INC SER 2000-C2 A2 7.455% DUE 770,944.08 893,722.95 769,360.56
08-16-2033 BEO SEDOL: B08G282

CMO GREENWICH CAP COML FDG CORP 2004-GG1 CL A4 330,000.00 331,639.44 320,315.16
4.755 DUE 07-10-2036 REG CUSIP: 396789FQ7

CMO GREENWICH CAP COML FDG CORP SER  2005-GG3 CL A3 1,185,000.00 1,180,900.11 987,529.23
4.569% DUE 08-10-2042 BEO SEDOL: B2RLZR1

CMO GS MTG SECS CORP 1l 2004-GG2 COML MTG PASSTHRU CTF 850,000.00 871,548.83 773,399.70
A4 4964 08-01-38 REG CUSIP: 36228CTFO

CMO GS MTG SECS CORP 2005-AR7 MTG PASSTHRU CTF CL 6A1 725,799.77 689,963.42 520,674.24
DUE 11-25-2035 REG  CUSIP: 362341XG9

CMO HARBORVIEW MTG LN TR 2006-11 MTG  PASSTHRU CTF CL 1,221,895.15 1,221,895.15 484,960.41
A-1A 012-19-2036 REG  CUSIP: 41162GAAD

CMO J P MORGAN CHASE COML MTG SECS CORP PSTRU CL A3 6.26 1,096,194.15 1,225,810.54 1,071,432.22
3-15-338E SEDOL: 2772233

CMO J P MORGAN CHASE COML MTG SECS CORP SER 2001-C1 CL A-3 1,000,000.00 1,056,132.81 954,526.00
DUE 10-12-2035 BEO  SEDOL: BO7YOC6

CMO J P MORGAN CHASE COML MTG SECS CORP 2004-CIBC8 COML MTG 214,971.60 202,987.59 176,715.68
PASSTHRU 144A A-1A  CUSIP: 46625M2L2

CMO J P MORGAN MTG TR 2006-A2 CL 5-A-3 3.75 DUE 04-25-2036 740,503.86 720,221.46 574,073.40
REG SEDOL: B1282Q9

CMO LB-UBS COML MTG TR 2003-C7 CTF CL  A-3 4.559% DUE 840,000.00 861,951.56 793,563.12
08-15-2027 REG CUSIP: 52108HUL6

CMO MORGAN STANLEY CAP | INC MSC 99-LIFEA2 SEQ 7.11% DUE 1,049,861.27 1,086,565.42 1,045,902.24
04-15-2033 BEO SEDOL: BO8H284

CMO MORGAN STANLEY DEAN WITTER CAP | TR SER 2001-TOP1 CL-A4 1,150,129.87 1,194,966.97 1,132,076.28
6.66 02-15-33 BEO  SEDOL: 2891569

CMO SALOMON BROS COML MTG TR SER 2000-C3CL A2 6.592% DUE 799,168.85 877,774.59 784,515.29
12-18-2033 BEO SEDOL: BOBH4TY

CMO SALOMON BROS SER 2002-KEY2 CL A3 4.865 DUE 1,440,000.00 1,424,812.50 1,305,954.72
03-18-2036 BEO CUSIP; 79548CCQ7

CMO STRUCTURED ASSET SECS CORP SER  2005-6 CL SAS 5% 221,805.24 220,263.00 217,262.23
DUE 05-25-2035 BEO CUSIP: 863576CK8

CMO TEACHERS INS & ANNUITY ASSN AMER  2001-C1 CMO 144A 1,100,935.40 1,138,178.00 1,093,183.71
6.68 DUE 06-19-2031 BEQO SEDOL: B1Z8R04

CMO TIAA SEASONED COML MTG TR 2007-C4 MTG PTHRU CTF CL 565,000.00 562,413.48 486,592.13

A-3 DUE 8-15-33 REG SEDOL: B2427M5
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Security Descriplion / Asset 1D Shares/Par Value Historical Cost Current Value
Corporate Debt Instruments - Preferred
United States - USD
CMO WAMU MTG PASS THRU CTFS SER 2007-HY3TR CL 4-At ,353,465.84 1,354,417.51 774,371,
FLTRT 3-25-37 REG  CUSIP: 933634AJ6 .3 %
CMO 1ST UN NATL BK COML MTG TR 2000-C2 CL A-2 7.202 842,700.68 950,309.61 818,412.08
12-15-2032 BEO SEDOL: BOBGYQ3

UN NATL BK COML MTG TR 2001-C2 COML MTG PSTRU CTF 1,285,728.82 1,337,710.45 1,263,669.57
Cl. A 2 6 .6631-1243BE  SEDOL: BO3RJB1
CMO 1ST UN NATL BK COML MTG TR 2001-C3 PT CTF CL A-3 6423 1,315,132.89 1.420,446.28 1,279,377.06
DUE 8-15-33 BEO SEDOL: BOBGYR4
CONOCOPHILLIPS GTD NT 5.9% DUE 1,730,000.00 1,601,755.10 1,699,069.33
05-15-2038/05-08-2008 BEO SEDOL: B2RBOLO
CONRAIL CORP 6.76 BD DUE 05-25-2015 937,363.93 901,978.95 943,822.36
CUSIP: 209B6NAA3
CSX TRANSN INC CSX B8.375 10/15/14 8.375%DUE 10-15-2014 BEC 1,100,000.00 1,100,000.00 1,142,075.00
CUSIP: 126410LN7
DAIMLERCHRYSLER AUTO TR 2006-D ASSET 8KDNT CL A3 4.98% DUE 1.114,759.96 1,114,757.95 1,099,767.55
02-08-2011 REG CUSIP: 233880AB9
DAIMLERCHRYSLER N AMER HLDG CORP MED TRANCHE # TR 00043 775,000.00 769,561.75 654,517.73
5.75 DUE 09-08-201t  SEDOL: BIDRJO?
DAIMLERCHRYSLER N AMER HLDG CORP NT 6.5 DUE 11-15-2013 BEO 25,000.00 24,811.50 19,500.33
SEDOL: 2119863
DEUTSCHE ALT-A SECS MTG LN TR SER 2006-OMTG PASSTHRU CTF CL §59,661.11 406,100.34 240,654.28
A-1 FLTG 2-25-47 CUSIP: 25150QAA5
DOMINION RES INC DEL SR NT SER D 5.125% DUE 25,000.00 24,888.25 24,944.98
12-15-2009/12-14-2009  BEO SEDOL: BOSKB74
DOMINION RES INC VA NEW DOMINION RES INC5.95 6 15 35 5.95% 1,000,000.00 771,030.00 854,436.00
DUE 06-15-2035 BEO  SEDOL: BOBSGX7
DUKE ENERGY CAROLINAS LLC 5.25% DUE 275,000.00 274,065.00 280,942.48
01-15-2018/01-18-2008 BEO SEDOL: B2NJ933
DUKE ENERGY CAROLINAS LLC 6% DUE 1,000,000.00 976,020.00 1,089,450.00
01-15-2038/01-18-2008 8EO SEDOL: B2NJBJ3
FLORIDA PWR CORP 1ST MTG BD 6.4% DUE  06-15-2038 BEO 1,000,000.00 1,013,730.00 1,116,740.00
SEDOL: B39XY20
FORD CR AUTO OWNER TR 2006-B NT CL A-3 5.26000022888% DUE 1,157,163.46 1,156,946.15 1,147,361.13
10-15-2010 REG CUSIP: 34528AAD1
GEN ELEC CAP CORP MEOIUM TERM NTS B0 TR # TR 00793 6.15 3,500,000.00 3,111,200.00 3,509,156.00

7-37 REG SEDOL: B293H13
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Corporate Debt Instruments - Preferred
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GEN ELEC CAP CORP MTN BO TRANCHE # TR 00521 §.875 DUE 170,000.00 170,884.00 174,779.04
02-15-2012BEO SEDOL: 2849643
GENERAL ELEC CAP CORP GECC VAR RT DUE  12-17-2013 1,600,000.00 1,144,000.00 1.283,840.00
CUSIP: U36984CV1
GENERAL ELEC CAP CORP MEDIUM TERM NTS BOOK ENTRY MTN VAR 640,000.00 476,800.00 492,698.88
RT DUE 09-15-2014 REG SEDOL: BO2YTZ7
GENERAL ELEC CAP CORP MEOIUM TERM NTS BOOK ENTRY MTN 505,000.00 494,122.30 505,863.05
3.75% DUE 12-15-2009 CUSIP: 36962GM27
GENERAL ELEC CAP CORP MEDIUM TERM NTS BOOK ENTRY 5.875% 3,480,000.00 3.071,482.80 3.406,432.80
OUE 01-14-2038 BEO SEDOL: B2NJ7Z1
GOLDMAN SACHS GROUP INC BOND 5.25 DUE  10-15-2013 BEO 580,000.00 574,855.40 532,818.16
SEDOL: 2010676
GOLDMAN SACHS GROUP INC GSINC 6.75 10 0137 6.75 DUE 3,740,000.00 2,596,690.10 3,036,386.32
10-01-2037 BEO SEDOL: B283338 '
HARLEY-DAVIDSON MOTORCYCLE TR 2006-3 CL A3 5.23999977112% 731,907.92 731,817.61 727,624.06
DUE 01-15-2012 BEO CUSIP: 41283EACS
HOME EQUITY ASSET TR 2007-2 HOME EQUITY PASSTHR CTF 2-A-1 437,308.85 406,697.23 372,740.20
07-25-2037 REG CUSIP: 43710KAB2
10 PVTPL CMD GS MTG SECS CORP Ii 2003-C1 CL 144A X-2 13,190,455.50 626,462.31 112,870.73
1.23434 110-40 BEO CUSIP: 36228CQL0
INDEPENDENCE CMNTY BK CORP SR NT 4.9% DUE 09-23-2010 REG 160,000.00 145,800.00 143,498.08
SEDOL: BOLBTPI
INTERNATIONAL BUSINESS MACHS CORP 7.625%DUE 10-15-2018 BEO 400,000.00 398,512.00 479,678.00
SEDOL: B3DT811
JOHNSON & JOHNSON JOHNSON & JOHNSON  5.850 20380 5.85% 1,230,000.00 1,347,231.30 1.486,020.81
DUE 07-15-2038 BEO SEDOL: 8382029
JPMORGAN CHASE & CO FORMERLY J P MORGAN C CRF JPM DUE 695,000.00 695,000.00 678,121.85
12-31.2040 BEO SEDOL: B2ROJX2
JPMORGAN CHASE BK N A NY N Y FORME SUB BK NT 6 DUE 550,000.00 545,704.50 554,728.90
07-05-2017 BEO SEDOL: B231MP2
JPMORGAN CHASE CAP XVIit BD 6.95 DUE 2,770,000.00 2,365,219.90 2,333,971.53
08-17-2036/08-17-2006 BEO SEDOL: B1BRXDO
MASSACHUSETTS RRB SPL PURP TR DEL SER 2005-1 CL A4 4.4% 250,000.00 249,932.37 239,400.25
DUE 03-15-2015 REG  CUSIP: 575800AE7
MCDONALDS CORP MEDIUM TERM NTS BOOK  ENTRY SR NT 6.3% 1,160,000.00 1,188,995.60 1,279,485.80

OUE 03-01-2038 SEDOL: B2Q1JQ9
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MERRILL LYNCH & CO INC MERRILL LYNCH + 7.750 MAY 14 2038 4,280,000.00 4,223,127.60 4,665,448.24
7.75 DUE 05-14-2038 SEDOL: B2RFJLS
MET LIFE GLOBAL FDG | MEDIUM TE MTN  4.25DUE 07-30-2009 155,000.00 154,922.50 151,664.09
BEO SEDOL: BO6VSNS
MORGAN J P & CO INC SUB NT DTD 02/15/1996 6.25% 325,000.00 334,067.50 320,532.23
DUE 02-15-2011 REG SEDOL: 2065773
MORGAN STANLEY ABS CAP 1 INC TR 2007-NC1CL A.2A FLT RT 518,853.86 518,853.86 487.838.85
11-25-2036 BEO CUSIP: 617505AB8
MORGAN STANLEY FOR EQTY ISSUES SEE 617 MORGAN STANLEY 5.75 600,000.00 583,782.00 504,163.80
DUE 10-18-2016 BEO SEDOL. B1G0J92
NISSAN AUTO RECEIVABLES 2005-A OWNER TR CL A4 4.77 DUE 425,000.00 424,891.79 420,617.83
07-15-2011 REG SEDOL: BOYBPV4
NISSAN AUTO RECEIVABLES 2008-B OWNER TR AST BACKED NT CL 1,820,000.00 1.819,900.45 1.782,515.28
A2 3.8 10-15.10 SEDOL: B39ZGK8
NY LIFE GLOBAL FOG MEDIUM TERM NTS  TRANCHE # TR 00002 360,000.00 365,040.00 360,087.48
3.875 DUE 01-15-2009  SEDOL: 2323114
PECO ENERGY TRANSITION TR SER 2001-A  TRANSITION BD 6.52% 840,000.00 932,400.00 846.463.80
DUE 12:31.2010 BEO  CUSIP: 705220AM3
PHILIP MORRIS INTU INC 6.375% DUE  05-16-2038 BEO 1,060,000.00 1.006,843.80 1,102,468.90
SEDOL: B2RK1T2
PHILLIP MORRIS INTL INC NT 6.875 DUE  03-17-2014 BEO 325,000.00 323.414.00 341,538.60
SEDOL: B3FJMK6
PROCTER & GAMBLE CO NT 5.55 DUE 03-05-2037 REG 930,000.00 1,021,177.20 1.099,022.76
SEDOL: B1THZHO
PRUDENTIAL FINL INC MEDIUM TERM NTS  BOOKTRANCHE #00008 77,000.00 44,415.00 45,986.48
5.406-13-2035 REG  SEDOL: BOBL6QS
PRUDENTIAL FINL INC MTN BOOK TRANCHE # TR 00022 5.8 DUE 425,000.00 423,988.50 320,621.28
05-15-2012 SEDOL: B1Z6Y8S
PVTPL AMERICAN INTL GROUP INC NT 144A  8.25% DUE 1,200,000.00 1,200,000.00 898,500.00
08-15-2018  BEO CUSIP: 026874BUO
PVTPL BARCLAYS BK PLC BARCLAYS BANK PLC 7.375% DUE 275,000.00 316,833.00 135,238.13
06-29-2049 BEO SEDOL: 2762096
PVTPL CMO J P MORGAN CHASE SECS CORP SER2001-CIBCI CL A-3 870,000.00 944,867.58 841,740.66
6.465 11-15-2035 BEO  SEDOL: BOSHOGS
PVTPL HBOS TREAS SVCS PLC COVERED BD PROGRAM B # TR 14,640,000.00 1,639,147.20 1.660,675.48

00001 5 DUE 11-21-2011 CUSIP: 40411EAAE
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PVTPL METROPOLITAN LIFE GLOBAL FOG | SR NT 144A 5.125% DUE 300,000.00 299,778.00 279,527.70
04-10-2013 BEO SEDOL: B2QV5R2
PVTPL NY LIFE GBL FDG M T N # TR 00009 5.25 DUE 10-16-2012 1,280,000.00 1,279,449.60 1,255,619.84
BEO SEDOL: 828G1M2
PVTPL PRICOA GLOBAL FDG | 144A 5.4% DUE 10-18-2012 BEO 1,125,000.00 1,122,761.25 1,040,203.13
CUSIP: 741531EZ6
PVTPL SCOTTISH PWR PLC NT 144A 4.91% DUE03-15-2010 BEO 425,000.00 425,202.50 416,080.95
CUSIP: B1013TAAS
PVTPL STRUCTURED AST SECS CORP SER  2003-AL2 CL A 144A 529,375.29 526,172.46 390.611.20
3.357 1-25-2031 BEO  CUSIP: 86359AWR
PVTPL TIAA GLOBAL MKTS INC MEDIUM TERM NTS TR 00003 5.125 1,050,000.00 1,048,897.50 1,034,932.50
10-10-2012 BEO SEDOL: B28C324
PVTPL VERIZON WIRELESS CAP LLC / CELLCO PARTNE NT 144A 8.5 1,250,000.00 1,289,637.50 1,464,596.25
DUE 11-15-2018 BEO  SEDOL: BIFMRN3
SBC COMMUNICATIONS INC GLOBAL NT 5.875 OUE 15,000.00 16,989.70 15,284.46
02-01-2012/01-31-2012 BEO SEDOL: 2847647
SLM STUD LN TR 2007-2 CL A-2 FLTRT  07-25-2017 REG 2,800,000.00 2,800,000.00 2,454,037.60
CUSIP: 78443XAB4
SLM STUDENT LN TR SER 2006-3 CL A4 FLT RT 07-25-2013 REG 1,500,000.01 1,492,617.19 1,286,250.00
CUSIP: 78442GSC1
SLM STUDENT LN TR 2008-3 STUDENT LOAN BKD NTS FLTG RATE 1,767,215.98 1,767,215.98 1.696,256.95
01-25-2014 "REG CUSIP: 78444GAA2
SLM STUDENT LN TR 2008-5 STUDENT LN 8KD BD CL A-1 2,332,195.40 2.332,195.40 2,302,483.23
10-25-2013 REG CUSIP: 78444YAA3
SLM STUDENT LN TR 2008-5 STUDENT LN BKD 8D CL A4 2.85938% 910,000.00 910,000.00 780,416.00
DUE 07-25-2023 REG  CUSIP: 78444YAD7
ST PAUL TRAVELERS COS INC 5.5 DUE 1,100,000.00 1.106.615.10 1,054,058.50
12-01-2015 BEO cusp: 792860AH1
ST PAUL TRAVELERS COS INC FORMERLY ST P 6.25 DUE 06-20-2016 5§50,000.00 548,064.00 550,138.05
8EO CUSIP: 792860AJ7
STATE STR CAP TR 1ll NORMAL APEX DUE  12-29-2049 BEO 645,000.00 645,000.00 498,320.55
SEDOL: B2NXCS1
STRUCTURED AST SECS CORP 2003-AL1 CL A 144A 3.3565 DUE 382,495.73 373,186.54 301,426.14
04-25-2031 BEO CUSIP: 86359AMEO
TARGET CORP NT 7 DUE 160,000.00 133,406.40 148,287.20
01-15-2038/01-17-2008 REG SEDOL: B2NPQ41
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TRAVELERS COS INC SR NT 5.75% DUE 525,000.00 523,624.50 504,786.45
12-15-2017/05-29-2007 CUSIP: 89417EAC3

UBS AG STAMFORD BRH MEDIUM TERM SR DEP NTRANCHE # SR 00108 1,180,000.00 1,178,584.00 1.084,001.10
5875 DUE 12-20-2017 SEDOL: B2B2YG2

UN PAC RR CO PASS THRU TR PASS THRU CTF SER 1999-A 7.6 DUE 2,336,485.92 2,336,485.92 2,478,404.07
01-02-2020 BEO CUSIP: 907833AH0

UNITED PARCEL SVC INC SR NT 6.2% DUE 1,210,000.00 1,272,312.30 1.333.969.34
01-15-2038/01-15.2008 REG SEDOL: B2NP6Q3

UNITED TECHNOLOGIES CORP NT 6.125% DUE 07-15-2038 BEO 1,290,000.00 1,283,636.00 1.401,948.78
SEOOL: B2RJSLO 60
UNITEDHEALTH GROUP INC SR NT 6.875% DUE 02-15-2038 BEO 1,360,000.00 1,119,160.40 1,190,829.
SEDOL: BZPHBR3 0
UNITEDHEALTH GROUP INC UNITED HEALTH GP 5.25% DUE 675,000.00 673,920.00 634,678.2
03-15-2011/03-02-2006 BEO SEDOL: B19G7H1 650
USAA AUTO OWNER TR 2006-4 ASSET BACKED NT CL A< 4.98% DUE 1,500,000.00 1,501,171.87 1,442,578,
10-15-2012 REG CUSIP: 90327LAD2 85,867 40
VERIZON COMMUNICATIONS INC NT 8.95% DUE 03-01-2039 BEO 1,460,000.00 1,593,164.19 1,885,867.
SEDOL: BIFBWF7 0.204.76
VERIZON NEW JERSEY 5.875% DUE 01-17-2012BEQ 630,000.00 684,860.40 620,204,
SEDOL: 2841746 634.86
WACHOVIA BK COML MTG TR COML MTG ~ PASS-THCL A-J 5.368 255,000.00 213,851.37 71.634.
DUE 11-15-2048 BEO  CUSIP: 92978PAJ8 58.391.20
WACHOVIA BK NATL ASSN MEDIUM TERM SUB BKTRANCHE # SB 1,200,000.00 1,190,436.00 1,158,391.
00008 6 OUE 11-15-2017 CUSIP: 92976GAH4 008,68
WACHOVIA BK NATL ASSN MEDIUM TERM SUB BKTRANCHE # S8 3,710,000.00 3.550,867.00 4.025,008.
00009 6.6 DUE 01-15-2038  SEDOL: B2OSNGS 02.388.00
WACHOVIA CORP GL MED TRM SR NTS TRANCHE # SR 00032 5.75 DUE 1,200,000.00 1,194,864.00 1.202.388.
02012018 BEO CUSIP: 62976WBHS 90.684.65
WACHOVIA CORP GLOBAL MEDIUM TERM SR NTS BOOK ENTRY £LT RT 2,450,000.00 2,450,000.00 2.190.684.
DUE 05-01-2013 BEO  CUSIP: 92976WBK1 06.38
WACHOVIA CORP NEW NT 5.3% DUE 10-15-2011 815,000.00 712,950.00 786.006.
SEDOL: B1G54Y7 278.50
WACHOVIA CORP NEW SR NT FLTRT DUE ~ 04-23-2012 BEO 2,350,000.00 2,350,000.00 2,066,378.
CUSIP: 820903DF6 4,00
WAL-MART STORES INC BD 5.25% DUE 09-01-2035 REG 2,000,000.00 1,795,460.00 1,991,324,
SEDOL: BOJASR4
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WAL-MART STORES INC WALMART 6.2 4 15 38 6.2% DUE 04-15-2038 2,090,000.00 2,157,243.10 2,391,910.95
BEC SEDOL: B2QVLK?
WELLPOINT INC NT 5.25% DUE 01-15-2016 BEO 1,700,000.00 1.656,866.25 1,504,936.90
CUSIP: 94973VAK3
WELLPOINT INC NT 5% DUE §00,000.00 499,165.00 472,574.00
01-15-2011/01-10-2008 BEO SEDOL: BOWGFPS
WELLPOINT INC NT 5% DUE 625,000.00 614,950.00 557,297.50
12-15-2014/05-06-2005 REG CUSIP: 94973VAG2
&5}5%1;7 INC WELLPOINT mc 6 375 oa 15 37 6.375 DUE 250,000.00 203,565.00 225,544.32
WELLS FARGO & CO NEW BD 4.875% DUE 01-12-2011 BEO 190,000.00 189,899.30 190,007.22
SEDOL: BOWFSH5
WELLS FARGO & CO NEW NT 4.625% DUE  08-09-2010 495,000.00 494,059.50 497,276.01
SEDOL: BOG0456
WELLS FARGO & CO NEW PERP PFD CL A SER KFIXED/FLTG 7.98 DUE 1,320,000.00 1,203,962.79 1,104,400.44
0228-2049 REG SEDOL: B3KTNRS
°° WELLS FARGO & CO NEW WELLS FARGO CO  5.625% DUE 1,150,000.00 1.145,216.00 1,199,768.55
12-11-2017 BEO CUSIP: 849746NX5
WELLS FARGO BK NATL ASSN SUB NT ACCREDITED INVS 1,000,000.00 960,980.00 1,036,908.00
5.95% DUE 08-26-2036 BEO SEDOL: BICL665
WELLS FARGO CAP X GTD CAP SECS 5.95% 400,000.00 341,564.00 342,819.20
DUE12-15-2086/12-15-2008 REG SEDOL: B1JNGSS
WELLS FARGO MTG BACKED SECS 2004-H TR MTG PASSTHRU CTF CL 1,077.333.33 1,054,397.99 839,391.34
A-1 VAR06-25:34 REG CUSIP: 94979TAA4

** WYETH NT 5.45% DUE 04-01-2017/03-31-2017REG 300,000.00 299,379.00 305,550.30
CUSIP: 983024AM2
WYETH NT 5.95 DUE 04-01-2037/03-27-2007 BEO 1,500,000.00 1,495,069.50 1.632,379.50
SEDOL: B1VQ7TMA
WYETH WYE 5.50 0210112014 5.5% DUE 1,625,000.00 1,643,175.88 1,650,655.50
02-01-2014/12-16-2003 CUSIP: 983024AE0
8.875% DUE 11-15-2038/11-06-2008 BEO 1,380,000.00 1,570,099.60 1,746,476.94
SEDOL: B3FDIW3
Total United States - USD 177,811,737.04 172,375,248.95
Total Corporate Debt Instruments - Preferred 193,495,131.38 189,240,671.89
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Australia - USD

RIO TINTO FIN USA LTD GTD NT 7.125% DUE 07-15-2028 REG 2,000,000.00 1,305,040.00 1,411,930.00
SEDOL: B3Bsvo0d
Total Austratia - USD 1,305,040.00 1,411,930.00
Canada - USD
CDN NAT RES LTD NT 5.7 DUE 05-15-2017 REG 180,000.00 179,505.00 156,983.04
CUSIP: 136385AK7
CDN NAT RES LTD NT 6.25 DUE 03-15-2038 REG 2,000,000.00 1,554,620.00 1,571,990.00
CUSIP: 136385ALS
NEXEN INC NT 6.4 DUE 05-15-2037 REG 2,500,000.00 1,8686,300.00 1,956,205.00
SEDOL: BI1WVOTE
PVTPL XSTRATA FIN COA LTD GTD NT 144A 5.8% DUE 210,000.00 209,510.70 132,568.80
11-15-2016/11-15-2008 BEO SEDOL: B1H2R26
ROGERS COMMUNICATIONS INC SR NT 6.8% DUE08-15-2018 BEO 2,000,000.00 1,980,420.00 2,020,862.00
CUSIP: 775109AK7
ROGERS WIRELESS INC SR SECD NT 7.5% DUE 145,000.00 155,875.00 143,568.56
03-15-2015/03-14-2015 REG SEDOL: BO5QBG4A
Total Canada - USD 5,946,230.70 5,982,177.40
France - USD
LAFARGE S A NT 6.5% DUE 07-15-2016 REG 1.075,000.00 1,072,925.50 725,327.22
CUSIP: 505861AB0
Total France - USD 1,072,925.50 725,327.22
Germany - USD
DEUTSCHE TELEKOM INTL FINB V GTD NT__ 8.75% DUE 530,000.00 558,106.60 653,565.26
06-15-2030 SEDOL: B157195
Total Germany - USD 558,106.60 653,565.26
iceland - USD
PVTPL KAUPTHING BK HF MEDIUM TERM SUB BKB TRANCHE # 01 1.850,000.00 1,858,866.50 555.00
7.125 DUE 05-19-2016 BEO CUSIP: 48632HAAS
Total Iceland - USD 1,858,866.50 §55.00
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Italy - USD
TELECOM ITALIA CAP GTD SR NT SER B 5.25 DUE 185,000.00 188,017.35 148,521.70
11-15-2013/05-15-2005 REG CUSIP: 87927VAES
Total ltaly - USD 188,017.35 148,521.70
Luxembourg - USD
TYCO ELECTRONICS GROUP S A SR NT 7.126% DUE 10-01-2037 REG 1,030,000.00 726.469.30 779.262.98
CUSIP: 902133AG2
Total Luxembourg - USD 726,469.30 779,262.98
Netherlands - USD
ROYAL KPN NV FORMERLY ROYAL PTT NEDERLAND NV TO 370,000.00 344,177.70 404,961.77
07/06/1998 B.375 10-1-30  SEDOL: 2734385
Total Netherfands - USD 344,177.70 404,961.77
United Kingdom - USD
BRITISH TELECOMMUNICATIONS P L CNT  9.125% DUE 540,000.00 §34,279.00 573,988.68
12-152030/12:12-.2000 BEO  SEDOL: B23XC67
ROYAL BK SCOT ADR 03-31-2049 REG 700,000.00 733,530.00 278,798.80
CUSIP: 780097AUS
Total United Kingdom - USD 1,267,809.00 852,787.48
United States - USD
ALTRIA GROUP INC NT 9.95% DUE 11-10-20388E0 970,000.00 993,323.80 1.056.146.67

AMERADA HESS CORP NT DTD 08/15/2001 7.3%0UE 1,170,000.00 1,026,550.20 1,064,531.52
08-15-2031/06-14-2031 SEDOL: 2791205
ANADARKO PETE CORP SR NT 5.95% DUE §25,000.00 525,757.15 463,737.23
09-15-2016/09-19.2006 BEO SEDOL: BIFGZH1

ANADARKO PETE CORP SR NT 6.45% DUE 1,790,000.00 1,345,529.10 1,412,012.86

09-15-2036/09-19-2006 SEDOL: BIFGZM6
ANHEUSER BUSCH COS mc ANHEUSER BUSCH 6.45% DUE 1,000,000.00 867,210.00 900.560.00
09012037 BEO SEOOL: B244MN8
agl. TIME WARNER INC DEB DTD 04/08/2002 7.7 DUE 05-01-2032 4,460,000.00 4,509,636.50 4,465,499.18

CUSIP: 00184AAGO
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AOL TIME WARNER INC DEB DTD 04/19/2001 7.625% DUE 2.475,000.00 2,482,902.00 2.432,454.75
04-15-2031/04-14-2031 BEO CUSIP: 00184AACY
AOL TIME WARNER INC 6.75 DUE 175,000.00 192,246.77 170,865.45
04-15-2011/04-19-2001 ~ BEO SEDOL: 2750262
BOSTON SCIENTIFIC CORP BOSTON SCIENTIFC 5.45% DUE 675,000.00 609,187.50 573.750.00
06-15-2014/06-25-2004 BEO CUSIP: 101137AB3
BOSTON SCIENTIFIC CORP SR NT 6.4% DUE  06-15-2016 BEO 1.250,000.00 1,155,375.00 1,068,750.00
CUSIP: 101137AG2
CAP 1 FINL conp 6.75 DUE 09-15-2017 BEO 2,000,000.00 1,994,985.00 1,937,148.00
CUSIP: 14040HAR
CIGNA CORP NT DTD 07/15/1998 STEP UP DUE1-15-33 BEO 8.3 TIL 250,000.00 298,672.50 228,672.50
1-15-23 8,08 AFTER  CUSIP: 125509BES
CIGNA CORP SR NT 7 DUE 1,050,000.00 1,083,789.00 1,035,657 25
01-15-2011/01-14-2011  BEO CUSIP: 125509BF5
CIGNA CORP 7.875 DEB DUE 05-15-2027 725,000.00 894,412.00 671,540.67
CUSIP: 125509AZ2
CMO BANC AMER ALTERNATIVE LN TR SER  2004-6 CL 4A1 5% 308,391.13 308,583.88 254,808.17
DUE 07-25:2019 REG  CUSIP: 05948KSNO
CMO BANC AMER ALTERNATIVE LN TR 2004-5 MTG PASSTHRU CTF CL 244,436.89 246,384.63 216,048.72

4°A-1 508-2519 REG CUSIP: 05948KRLS5
CMO BEAR STEARNS COML MTG SECS INC SER 2005-PWRSB CL-Ad 260,000.00 261,415.88 219,657.36
4674 06-11-15 BEO  CUSIP: 073B3FTW2
CMO CR SUISSE 1ST BSTN MTG SECS CORP  CSFB PTC 20 1,380,000.00 1,366,739.06 1,282,312.56
08/15/12 5.603 7-15-2035 BEO SEDOL: BOBGXVY
CMO DLJ COML MTG CORP COML MTG PASSTHRU CTF 00-CKP1 CL A-18 1,194,631.83 1,280,029.36 1,189,757.73
7.18 11-30-2033 BEO = SEDOL: 2011442
CMO DLJ COML MTG CORP SER 1999-CG3 CL A-1B 7.34% DUE 1,147,270.08 1,220,946.34 1.145.199.27
10-10-2032 BEO SEDOL: 2539966
CMO MORGAN J P COML MTG FIN CORP MTG CTF2000-C10 A2 7.371 726,745.12 816,963.71 725,107.76
8-15-32 SEDOL: 808l
CMO UN PLANTERS MTG FIN CORP 2000-1 MTG PASSTHRU CTF CL A-1 314,440.56 311,541.76 343,729.12
Py OuR FoaTERE e RN e S08071AV5
CMO WAMU MTG PASS THRU CTFS SER 2007.HY3TR CL 1A1 FLT RT 1,217,637.22 1,197,752.22 648,947.34
DUE 03-25-2037 REG  CUSIP: 933634AA5
COMCAST CABLE COMMUNICATIONS INC COMCASTCABLE COMM 6.75 DUE 175,000.00 190,436.75 176,665.35

01-30-2011 BEO SEDOL: 2710802
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COMCAST CORP NEW BD 5.85% DUE 660,000.00 660,871.20 624,290.70
11-15-2015/11-14-2005  BEO CUSIP: 20030NAJO
COMCAST CORP NEW BD 6.3 DUE 11-15-2017 BEO 900.000.00 881.055.50 876,144.60
CUS!P: 20030NAUS
COMCAST CORP NEW COMCAST CORP NOTE 6 45%DUE 1,000,000.00 797,130.00 995.117.00
03-15-2037/03-02-2006 BEO SEDOL: B108F49
COMCAST CORP NEW COMCAST CORPORATION  6.5% DUE 01-15-2017 650,000.00 648,433.50 642,014.10
BEO CUSIP: 20030NAP6
COMCAST CORP NEW GTD NT 5.9% DUE 1,125,000.00 1,123,447.50 1,074,166.87
03-15-2016/03-02-2006 REG SEDOL: B108DY5
COMCAST GORP NEW NT 5.3 DUE 1,400,000.00 1,377,533.36 1.309,182.00
01-15-2014/01-14-2014 BEO CUSIP: 20030NAE1
COMCAST CORP NEW NT 6.4% DUE 05-15-2038 BEO 2,440,000.00 2,091,015.80 2,434,297.72
SEDOL: B2ROSP4
COMCAST CORP NEW 0 DUE 08-15-2037 BEO 700,000.00 641,935.00 737,136.40
CUSIP; 20030NAV3
CONSOL ENERGY INC SR NT DTD 03/07/2002_7.875 DUE 100,000.00 109,500.00 96.750.00
03-01-2012/02-29-2012 BEO SEDOL: 2352022
COX COMMUNICATIONS INC NEW NT 5.45% DUE 12-15-2014 BEO 2,250,000.00 2,252,832.25 1.967,760.00
CUSIP: 224044BM8
CSC HLDGS INC SR NT SER B DTD 07/13/19998.125 DUE 50,000.00 50,250.00 49.750.00
07-15-2009 BEO SEDOL: 2671397
DEUTSCHE TELEKOM INTL FIN 8 V DEUTSCHE UNSOLICITED 6.75 1,000,000.00 921,090.00 1,014,010.00
OUE 08-20-2018 BEO  SEDOL: B3CMDY9
DEVON ENERGY CORP SR DEB 7.95% DUE 1,000,000.00 1,039,500.00 1.104,490.00
04-15.2032/04-14.2032 BEO SEDOL: 2864107
DILLARDS INC DILLARDS INC 7.13 DUE  08-01-2018 BEO 2,000,000.00 1,444,320.00 679,720.00
CUSIP; 254067AHA
DOW CHEM CO 7.375 DUE 11-01-2029 BEO 2,050,000.00 2,304,414.00 1.930,642.85
CUSIP 2605438J1
ENBRIDGE ENERGY PARTNERS L P NT 9.875% DUE 03-01-2019 2,000,000.00 1,998,800.00 2,012,832.00
SEDOL: BIKRKP6
ENERGY TRANSFER PARTNERS L P SR NT 7.5% DUE 07-01-2038 BEO 1,320,000.00 1,006,922.40 1.030.663.92
SEDOL: B2QKDT?
FEDERATED DEPT STORES INC DEL SR NT 6.3%DUE 04-01-2000 BEO 75,000.00 81,078.00 73.142.63

SEDOL: 2540300
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DERATED RETAIL HLDGS INC GTD SR NT  5.9% DUE 565,000.00 §33,721.60 343,016.58
12-01-2016!11-29-2006 REG CUSIP: 314275AA6
FIRST MTG BD SER 107 6.45% DUE 1,430,000.00 1.249,147.90 1.278,434.30
01-15-2038/01-16-2008 REG SEDOL: B2NPBRY
FIRSTENERGY CORP NT SER C 7.375 DUE 2,330,000.00 2,040,966.00 2,204,217.28
11-15-2031/11-14-2031  BEO SEDOL: 2819486
FORD MTR CR CO LLC FORD MOTOR CREDIT co 7.25% DUE 4,675,000.00 4,843,309.80 3,459,500.00
10-25-2011 BEO CUSIP: 345397TY
** FORD MTR CR CO LLC FORD MTR CRED 7.8 DUE06-01-2012 BEO 955,000.00 842,907.40 670,003.17
SEDOL: BIXHB67
FORD MTR CR CO LLC GLOBAL LANDMARK  SECS-GLOBLS 7.375% 3,725,000.00 3,424,352,54 2,793,750.00
DUE 02-01-2011 BEO  CUSIP: 345397TS2
FORD MTR CR CO LLC NT 5.8% DUE 01-12-2009 BEO 295,000.00 289,100.00 294,164.27
SEDOL: B2PJ0X8
FORD MTR CR CO LLC NT 9.75% DUE 09-15-2010 BEO 170,000.00 182,537.50 139,400.00
SEDOL: BIWSJPO
FREEPORT-MCMORAN COPPER & GOLD INC SR NT8.25% DUE 185,000.00 194,250.00 167,250.00
04-01-2015/04-01-2008 REG SEDOL: B1VJY66
FREEPORT-MCMORAN COPPER & GOLD INC SR NT8.375% DUE 255,000.00 276,387.50 209,100.00
04-01-2017/04-01-2008 REG  SEDOL: BIVJY77
GOLDMAN SACHS CAP Il GTD FIXED TO FLTG NORMAL PPS DUE 485,000.00 478,230.43 186,445.16
12-29-2049/06-01-2012 REG SEDOL: B1XDPJ6
HCA INC FORMERLY HCA-HEALTHCARE CO NT DTD 09-23-2002 6.3 325,000.00 294,937.50 229,125.00
DUE 10-01-2012 BEO  CUSIP: 40411SAF6
** HCA INC NT DTD 02/07/2006 6.5% DUE 500,000.00 497,850.00 307,500.00
02-15-2016/02-08-2006 REG CUSIP: 404119ARD
HCA INC NT 6.95 DUE 05-01-2012 BEO 650,000.00 §43,562.50 533,000.00
CUSIP: 404119AE9
HCA INC 6.25 DUE 02-15-2013/02-14-2013  BEO 2,700,000.00 2,723,335.00 1,687,500.00
CUSIP: 404119AG4
HCA INC 6.75 DUE 07-15-2013/07-14-2013  BEO 650,000.00 622,589.50 409,500.00
cusup 404119AH2

-HEALTHCARE CO NT 8.75 DUE 09-01-2010BEO 1.200,000.00 1,241,580.00 1,152,000.00

cusm 404119AA7
HEALTHNET INC SR NT 6.375% DUE 775,000.00 743,709.75 310.000.00

06-01-2017/05-18-2007 CUSIP: 422248AA2
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ggg& ospor mc SR NT 5.875 DUE 12-16-2036 REG 1,000,000.00 699,858.00 784,102.00
KINDER MORGAN ENERGY PARTNERS L P SR NT 6.95 DUE 01-15-2038 1,480,000.00 1,133,834.90 1,196,945.56
REG SEDOL: BIZ54W6
KRAFT FOODS INC KRAFT FOODS INC 6.5 DUE 08-11-2017 BEO 350,000.00 354,249.00 351,799.70
SEDOL: B23XL95
LEHMAN BROS HLDGS INC MEDIUM TERM NT  TRANCHE #00532 5.75 355,000.00 354,513.65 33,725.00
04-25-2011 DEFAULT  SEDOL: B1378C2
LEHMAN BROS HLDGS INC MEDIUM TERM NT  5.75 DUE 07-18-2011 485,000.00 483,588.65 46,075.00
B0 IN DEFAULT SEDOL: B197X65
LEHMAN BROS HLDGS INC MTN BEO # TRO0D4S 5.625 875,000.00 830,445.00 83,125.00
01-24-2013 BD IN DEFAULT SEDOL: B2NQKQ4
** LIBERTY MEDIA CORP SR DEB DTD 8.25% DUE 02-01-2030 BEOQ 468,000.00 430,250.45 268,472.41
CUSIP: 530715AJ0

* LIBERTY MEDIA CORP SR DEB 8.5% DUE 164,000.00 150,318.96 94,023.00
07-15-2029/07-14-2029 BEO CUSIP: 530715AD3
MACYS RETAIL HLDGS INC SR DEB 7% DUE  02-15-2028 REG 250,000.00 232,150.00 137.097.75
CUSIP: 55616XACT
MACYS RETAIL HOLDINGS INC IMPACT 06/23/08 7.875 DUE 900,000.00 903,606.25 648,237.60
07-15-20 CUSIP: 55616XAE7
MAY ospr STORES CO NT 8% DUE 825,000.00 874,805.25 630,187.80
07-15-2012/07-14.2012  BEQ CUSIP: 577778BN2
= MAY DEPT STORES CO SR NT 6.7 DUE 1,400,000.00 1,426,777.99 765,186.80
07-15-2034/07-20-2004 BEO CUSIP: 5777T78CE1
MIDAMERICAN ENERGY HLDGS CO NEW SRBD 6.125% DUE 1,990,000.00 1,686,083.30 1.850.385.58
04-01-2036 BEO B1FTHZ2
MIDAMERICAN ENERGY HLDGS co NEW SR BD 6.5% DUE 1,000,000.00 841,210.00 976.145.00
09.15.2037/09-14-2037 REG SEDOL: B28XH14
NEWS AMER HLDGS INC DEB DTD 02/23/1895 8.5% DUE 02-23-2025 100,000.00 120,158.00 98.413.30
REG SEDOL: 2075910
NEWS AMER HLDGS INC GTD SR DEB DTD  07/15/1594 9.5% DUE 110,000.00 142,644.70 120.538.11
07-15-2024 REG SEDOL: 2236795
NEWS AMER INC SR NT 6.65% DUE 11-15-2037REG 1,830,000.00 1,513,957.90 1,811.262.63
SEDOL: B2QV3K1
NISOURCE FIN CORP NISOURCE FINANCE CORP 5.375 09 5.45% DUE 2,000,000.00 1,207,240.00 1.071,182.00

03-15-2020 BEO SEDOL: BOKDZWS
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NISOURCE FIN CORP NT DUE 450,000.00 450,000.00 405,472.50
11-23-2009/11-23-2008 CUSIP: 65473QAPS
PAC GAS & ELEC CO PAC GAS ELEC 583 1 37 5.8 DUE 1,090,000.00 993,153.00 1,130,555.63
03-01-2037 BEO SEDOL: B1V4L37
PVTPL CMO GS MTG SECS CORP SER 2000-1 PASSTHRU CTF A 144A 137,859.66 137.859.66 103,665.36
VAR RT 03-20-23 BEO CUSIP: 36228FCU8
PVTPL COX COMM INC C NEW /TS/COXENTCOX  COMM INC 5875 DUE 625.000.00 626,874.25 555,805.62
12-01-2016 224044809
PVTPL COX commumcmous INC 9.375% DUE 1,700,000.00 1.694,126.00 1.778,711.70
01-15-2019/12-15-2008 _BEO CUSIP: 2240448U0
PVTPL GMAC LLC SR GTD NT REG S 6.875% DUE 09-15-2011 BEO 6,331,000.00 4,798,708.07 5,186,735.06
CUSIP: 36186CBB3
PVTPL GMAC LLC SR GTD NT 144A 8% DUE  11-01-2031 BEO 1,860,000.00 1,103,891.40 1,105.,565.40
CUSIP: 36186CAQS
= PVTPL LIBERTY MUT GROUP INC SR NT 144A 7.25% DUE 425,000.00 387.047.50 387,047.50
09-01-2012 BEO CUSIP: 53079EAUS
PVTPL PRESIDENT & FELLOWS HARVARD CG  TAXABLE BD 20080 457,000.00 455,331.95 485,388.84
144A 6.5 DUE 01-15-2039  SEDOL: BIKGP47
PVTPL UNUMPROVIDENT FIN CO PLC BD 144A 6.85% DUE 250,000.00 249,732.50 204,432.00
11-15-2015 BEO GUSIP 91529MAAD

RENT A CTR INC NEW SR SUB NT 7.5% DUE 230,000.00 232,175.11 211,600.00
05-01-2010/05-01-2008 SEDOL: 2855205
REYNOLDS AMERN INC REYNOLDS AMERN 7.25 615 37 7.26 DUE 2,000,000.00 1,300,000.00 1.386.920.00
06-15-2037 BEO SEDOL: B1Z53M
SAFEWAY INC 7.25 DUE 180,000.00 177,537.60 199,766.16
02-01-2031/01-31.2031 BEO SEDOL: 2723866
SHAW COMMUNICATIONS INC BD 7.2 DUE ~ 12-15-2011 BEO 220,000.00 231,000.00 207.900.00
SEDOL: 2051582
SIERRA PAC PWR CO SIERRA PAC PWR CO  6.75DUE 07-01-2037 1,000,000.00 855,100.00 892.310.00
BEO SEDOL: BIZTWF1
SLM CORP MEDIUM TERM NTS BOOK ENTRY  TRANCHE # TR 00104 1,875.000.00 1,838,062.50 1,482,414.37
845 6-15-18 CUSIP: 78442FEH7
SLM CORP MEDIUM TERM NTS BOOK ENTRY MTN 4 DUE 01-15-2009 775,000.00 748,843.75 771.460.58
SEDOL: 2160719
SMALL BUSINEE ADMIN GTD DEV PARTN CTF  SER 2005-20) DUE 1,500,404.82 1,500,404.82 1.520,828.33

10-01-2025 REG CUSIP: 83162CPV3
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SPRINT CAP CORP NT 7.625% DUE 01-30-2011BEQ 100,000.00 111,533.00 83,500.00
SEDOL; B2PJ2HE
SPRINT CAP CORP SPRINT CAP CORP 6.875 OUE 11-15-2028 BEO 675,000.00 540,812.50 401,625.00
CUSIP: 852060AD4
SPRINT NEXTEL CORPORATION 6 DUE 12-01-2016 BEO 1.400,000.00 1.244,512.00 987,000.00
CUS!P: 852061AD2
SWB BUSINESS LN SER1999-1 CL. A CTF 144A AST BKD 7.375 232,722.30 232,722.30 158,251.16
5-15-2025 BEO CUSIP: 784879AE8
TCI COMMUNICATIONS INC 8.75 BD DUE  08-01-2015 220,000.00 282,576.80 234,180.76
SEDOL: 2267256
TIME WARNER CABLE INC NT 6.85% DUE  05-01-2017 REG §25,000.00 523,787.25 479,615.33
SEDOL: B28WLN1
** TIME WARNER CABLE INC NT 8.75% DUE  02-14-2019 BEO 1,000,000.00 997,942.50 1,087.335.00
CUSIP; 88732JAP3
TIME WARNER CABLE INC 7.3% DUE 07-01-2038 BEO 2,280,000.00 2,019,612.40 2,368,619.04
SEDOL: B3B14R7
TIME WARNER INC NEW NT 6.5% DUE 11-15-2036 BEO 1,000,000.00 756,040.00 906,587.00
SEDOL: B1GZC54
TRANSCONTINENTAL GAS PIPE LINE CORP SR NT 6.4% DUE 200,000.00 200,000.00 182,576.00
04-15-2016 BEO SEDOL: B1FWFV3
UBS PFD FDG TR | GTD TR PFD SECS DUE 65,000.00 78,568.18 39,269.49
10-29-2049/10-01-2010 BEO SEDOL: B2PPTJS
UNION PAC CORP UNION PACIFIC C 7.875% DUE 750,000.00 748,627.50 856,821.00
01-15-2019/10-07-2008 BEO CUSIP: 807818DB1
** UNUM CORP NT 6.75 DUE 12-15.2028 BEO 117.,000.00 106,470.00 88,552.26
CUSIP: 903192AA0
UNUMPROVIDENT CORP SR NT 7.625% DUE  03-01-2011 BEQ 241,000.00 243,893.89 237,595.15
CUSIP: 91528YACO
VIACOM INC SR NT 6.875% DUE 260,000.00 200,100.80 205,472.02
04-30-2036/10-18-2008 SEDOL: B1GSDX9
WINDSTREAM CORP SR NT 8.125 DUE 08-01-2013 BEO 145,000.00 145,000.00 133.400.00
SEDOL: BILLIN4
WINDSTREAM CORP SR NT 8.625 DUE 08-01-2016 BEO 165,000.00 175,879.34 146,025.00
SEDOL: BILMBRS
WISCONSIN ENERGY CORP WISCONSIN ENERGY CORP 6.25% DUE 2,000,000.00 1.020,000.00 990,000.00

05-15-2067/05-15-2008 BEO SEDOL: B1XCTQ8
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XEROX CORP BDS 6.35% DUE 05-15-2018 BEO 2,025,000.00 1,960,180.00 1,583,740.35
CUSIP: 984121BW2
°** XEROX CORP MEDIUM TERM NTS BOOK ENTRY 7.2 DUE 04-01-2016 1,325,000.00 820,187.50 989,286.07
REG CUSIP: 98412JBA1
XEROX CORP NT 6.875% DUE 1.050,000.00 1,101,750.00 907,627.35
08-15-2011/08-14-2011  BEO CUSIP; 9841218N2
XEROX CORP SR NT 6.4% DUE 03-15-2016 REG 600,000.00 483,000.00 468,000.00
CUSIP: 9341218P7
** XEROX CORP SR NT 7.125% DUE 650,000.00 650,000.00 610,103.65
06-15-2010/06-14-2010 REG CUSIP: 984121BL6
XTO ENERGY INC SR NT 5.3% DUE 06-30-2015BEO 300,000.00 296,907.00 273.281.10
SEDOL: BO764W0
XTO ENERGY INC SR NT 6.25% DUE 08-01-2017 325,000.00 329,816.50 312,090.03
SEDOL: B23C8DS
XTO ENERGY INC SR NT 6.375% DUE 2,560,000.00 2,092,413.60 2,252,508.16
06-15-2038/04-18-2008 BEO SEDOL: B2QZVB0

7.9% DUE 12-15-2038/12-10-2008 BEO 2,000,000.00 2,000,000.00 2,227,772.00
SEDOL: BIKBYS6
Total United States - USD 116,162,846.71 106,892,792.22
Total Corporate Dabt Instruments - Other 129,430,489.36 117,851,881.03
Corporate Stock - Preferred
Germany - EUR
r%zl-:_mus SE NON-VTG PRF NPV 1,860.00 159,531.81 107.530.65
HENKEL AG & CO KGAA NON-VTG PRF NPV 4,159.00 172,587.55 130,597.71
SEDOL: 5076705
Total Germany - EUR 332,119.36 238,128.36
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Corporate Stock - Preferred
United States - USD
PVTPL PREFERRED BLOCKER INC 9% PDF 144A 1,808.00 1,808,000.00 1,808,000.00
CUSIP: 74038A207
Total United States - USD 1,808,000.00 1,808,000.00
Total Corporate Stock - Preferred 2,140,119.36 2,046,128.36
Corporate Stock - Common
Australia - AUD
AMCOR LIMITED NPV 292,570.00 1,281,220.25 1,183,082.83
SEDOL: 6066608
AMP LIMITED NPV(POST RECON) 16,399.00 130,689.65 61,968.93
SEDOL: 6709958
** ARISTOCRAT LEISURE NPV 8,129.00 102,412.95 21,990.05
SEDOL: 6253983
** ASCIANO GROUP NPV(STAPLED) 13,852.00 91,243.18 14,583.00
SEDOL: B1YC5L4
** BABCOCK & BROWN LI NPV 2,173.00 44,382.68 234.83
SEDOL: BO2WTTS
** BHP BILLITON LTD NPV 80,272.00 1,837,671.30 1,703,593.99
SEDOL: 6144630
** BILLABONG INTL NPV 3,629.00 48,697.01 19,861.59
SEDOL: 6277916
BRAMBLES LTD NPV 32,969.00 357,779.95 170,556.02
ssoon.- B1FJOCO

-COLA AMATIL NPV 6,087.00 47,147.78 39,001.04
SEDOL 6123451
COCHLEAR LTD NPV 1,296.00 57,620.80 50,057.84
SEDOL: 6211798
b COMPUTERSHARE LTD NPV(POST REC) 11,553.00 89,195.58 62,827.06
SEDOL: 61804
GSL N 13,984.00 223,670.24 328,563.02
senot.- 6185495
CSR LIMITED NPV 1,130.00 1,013.15 1.386.59
SEDOL: 6238645
- Fonrescuzv‘;)3 METALS GRP LTD NPV 28,960.00 95,868.03 38,968.46

SEDOL: 6086
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Northern Trust - Dol

Generated by Northern Trust from periodic data on 18 Feb 09



Schedule of Assets Held for Investment Purposes

Security Description / Asset ID

Shares/Par Value

Historical Cost

Current Value

Corporate Stock - Common

Australia - AUD

FOSTERS GROUP NPV
SEDOL: 6349268

VEY NORMAN HLDG NPV

** HAR'
SEDOL: 6173508

** INCITEC PWOT NPV
SEDOL: 6673042

“* LION NATHAN LTD NPV
SEDOL: 6538215

METCASH LIMITED NPV
SEDOL: B0744W4

NATL AUSTRALIA BK NPV
SEDOL: 6624608

NEWCREST MINING NPV
SEDOL: 6637101

ONESTEEL NPV
SEDOL: 6293729

ORICA LIMITED NPV
SEDOL: 6458001

ORIGIN ENERGY NPV
SEDOL: 6214861

OZ MINERALS LTD COMSTK
SEDOL: 6397825

PERPETUAL LIMITED NPV
SEDOL: 6682394

QBE INS GROUP NPV
SEDOL: 6715740

SANTOS LIMITED NPV
SEDOL: 6776703

SONIC HEALTHCARE NPV
SEDOL: 6821120

TELSTRA CORP LTD NPV
SEDOL: 6087289

WESFARMERS LTD NPV
SEDOL: 6948836

WESTPAC BKG CORP NPV
SEDOL: 6076146

** All or a portion of this security participates in Securities Lending.

Northern Trust
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647,483.00
12,344.00
29,060.00

3,824.00
18,737.00

127,404.00
10,477.00
20,801.00

8,597.00
20,488.00
72,447.00

822.00

9,939.00

7,142.00

7,448.00

1,122,811.00
76,977.00
68,639.00

1,312,372.60
41,344.20
211,939.98
35,296.97
73,583.59
1,787,000.18
205,567.84
123,651.00
166,158.43
146,248.92
196,637.63
§1,560.17
148,437.21
143,410.45
89,376.49
3,417,820.87
1,649,642.95

677,750.23

2,482,838.25
22,806.53
650,448.97
21,915.28
57,217.85
1,853,800.01
247,551.68
35,676.04
83,793.72
230,261.84
27.780.53
21,256.22
178,849.64
74,043.71
75,606.37
2,998,215.19
966,030.53

692,603.22
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Corporate Stock - Common
Australia - AUD
WOODSIDE PETROLEUM NPV . ,563. ,502.
NooosIoE PET 11,627.00 357,563.51 297,502.83

WOOLWORTHS LTD NPV ; 911, 552,437.35
WOOLWORTHS 29,710.00 617,911.84
WORLEYPARSONS LIMITED NPV 3,460.00 77,231.05 34,085.97
SEDOL: 6562474
Total Australia - AUD 15,939,118.66 14,701,396.98
Australia - GBP
BHP BILLITON PLC USD0.50 50,505.00 1,050,746.64 939,619.53
SEDOL: 0056650
Total Australia - GBP 1,050,746.64 939,619.53
Australia - NZD
CONTACT ENERGY NPV 6,168.00 36,770.85 26,421.57
SEDOL: 6152529
Total Australia - NZD 36,770.85 26,421.57
Australia - USD
** PALADINE RESOURCES COM 551,900.00 1,767,960.10 1,009,977.00
CUSIP: Q72647104
Total Austratia - USD 1,767,960.10 1,009,977.00
Austria - EUR
** QEST ELEKTRIZITATS CLASS'A'NPV 1,777.00 89,366.16 80,427.07
SEDOL.: 4661607
. RAIFFEISEN INTL BK NPV (REGD) 1,253.00 181,367.29 33,615.44
STRABAG SE NPV (BR) 1,247.00 98,607.33 28,080.96
SEDOL: B28DT41
Total Austria - EUR 369,340.78 142,123.47

** All or a portion of this securily participates in Securities Lending.
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Corporate Stock - Common
Belgium - EUR
ANHEUSER-BUSCH INB VWPR STRIP .
ANHEUSER BUS 6,768.00 0.00 37.63
ANHEUSER-BUSCH INBEV NV . 345,242.47 53,540.36
SEOOL: 4755317 11,001.00 5,242 2
COLRUYT SA NPV g ,005.02 81,854.83
SEDOL: 5806225 383.00 8s
** FORTIS NPV 131,575.00 2,778,736.68 169,727.33
SEDOL: 701131W
FORTIS VVPR STRIP 48,970.00 0.00 68.07
SEDOL: 7266151
GPE BRUXELLES LAM NPV 649.00 76,939.55 51,295.82
SEDOL: 7097328
Total Belgium - EUR 3,285,923.72 556,524.04
Bermuda - USD
KNIGHTSBRIDGE TANK LTO COM 2.800.00 86,239.72 41,020.00
CUSIP: G5299G106
Total Bermuda - USD 86,239.72 41,020.00
Canada - GBP
** THOMSON-REUTERS PL ORD GBP0.25 4,732.00 114,586.85 102,731.84
SEDOL: B29MWZ9
Total Canada - GBP 114,586.85 102,731.84
Canada - USD
** DENISON MINES CORP COM STK 938,000.00 8,312,172.74 1,106,840.00
CUSIP: 248356107
** LIONS GATE ENTMT CORP COM NEW 1,146,525.00 11,420,255.03 6,305,887.50
CUSIP: 535919203
MANULIFE FINL CORP COM 13,400.00 394,292.53 228,202.00
CUSIP: 56501R106
** METHANEX CORP COM STK 38,400.00 911,811.47 431,616.00
CUSIP: 59151K108
** NOVA CHEMICALS CORP COM 5,100.00 122,558.80 24,327.00

CUSIP: 66977W109

** All or a portion of this security participales in Securities Lending.

Northern Trust
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Security Description / Asset ID

Schedule of Assets Held for Investment Purposes

Shares/Par Value Historical Cost Current Value
Corporate Stock - Common
Canada - USD
** PETRO-CDA COM PETRO-CANADA 31,200.00 1,416,205.54 682,968.00
CUSIP: 71644E102
RESEARCH IN MOTION LTD COM 21,200.00 918,442.22 860,296.00
CUSIP: 760975102
SHAW COMMUNICATIONS INC CL B NON-VOTING PARTICIPATING 74,800.00 819,798.29 1.322.464.00
SHARES CUSIP: 82028K200
Total Canada - USD 24,315,536.62 10,962,600.50
Cayman Islands - USD
** SMART MODULAR TECHNOLOGIES COM STK  USD0.00016667 . 1,500.00 21,421.62 2.310.00
CUSIP: 682245104
Total Cayman Islands - USD 21,421.62 2,310.00
China - HKD
** FOXCONN INTL HLDGS USD0.04 49,000.00 138,341.35 16,248.61
SEDOL: BOSMBBS
Total China - HKD 138,341.35 16,248.61
China - SGD
** COSCO CORPORATION SINGAPORE LTO (POST SUBDIVISION) 17,000.00 33,209.30 11,209.44
SEDOL: BOWCDT3
Total China - SGD 33,209.30 11,209.44
Cyprus - EUR
MARFIN INVEST GRP EUR0.54{CR) 13,648.00 53,243.59 55,017.07
SEDOL: BO2UFN8
Total Cyprus - EUR 53,243.59 55,017.07
Denmark - DKK
AP. MOLLER-MAERSK ‘A'DKK1000 13.00 158,211.42 68,949.42
SEDOL: 4253059
** A.P. MOLLER-MAERSK SER'B'DKK1000 25.00 300,545.26 131,194.38

SEDOL: 4253048

** All or a portion of this security participates in Securilies Lending.

Northern Trust
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¢ Schedule of Assets Held for Investment Purposes

Security Description / Asset 1D Shares/Par Value Historical Cost Current Value

Corporate Stock - Common
Denmark - DKK

** COLOPLAST SER'B'DKKS 570.00 53,387.82 38,800.86
SEDOL: BO4TZX0

** DSV DKK1 4,400.00 81,557.32 46,426.94
SEDOL: BIWT5G2

** FLSMIDTH & CO AJS SER'B'DKK20 1,200.00 97,238.17 40,562.88
SEDOL: 5263574

JYSKE BANK A/S DKK10 1,354.00 108,472.18 30,975.88
SEDOL: 80386J1

NOVO-NORDISK AS DKKi SER'B’ 10,800.00 500,836.21 546,590.35
SEDOL: 7077524

NOVOZYMES A/S SERB'DKK10 1,000.00 87,879.75 78,062.99
SEDOL: 4658535

TOPDANMARK AS DKK10 (REGD) 400.00 74,050.07 51,319.88
SEDOL: 5797147

* VESTAS WIND SYSTEM DKK1 4,400.00 250,279.58 249,390.72
SEDOL: 5954651 .

** WILLIAM DEMANT HOL DKK1.00 600.00 51,782.53 24,483.39
SEDOL: 5961544

Total Denmark - DKK 1,764,240.31 1,306,757.69
Europe Region - EUR

TENARIS S.A. USD1 10,611.00 106,421.18 107,157.45
SEDOL: 7538515

Total Europe Region - EUR 106,421.18 107,157.45
Finland - EUR

FORTUM OYJ EUR3.40 10,291.00 380,271.26 217,865.21
SEDOL: 5579550

KONE OYJ-B 3,754.00 118,487 .48 81,039.38
SEDOL: 809M39D2

NOKIA OYJ EURD.06 89,150.00 2.119,014.50 1,375,544.80
SEDOL: 5902941

** NOKIAN RENKAAT OYJ NPV 2,580.00 59,805.50 . 28,367.86
SEDOL: BO7G378

UPM-KYMMENE CORP NPV 91,298.00 1,552,781.61 1,142,179.04

SEDOL: 5051252
** All or a portion of this securily pariicipates in Securities Lending.
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Security Description / Asset ID

Schedule of Assets Held for Investment Purposes

Shares/Par Value Historical Cost Current Value
Corporate Stock - Common
Finland - EUR
Total Finland - EUR 4,230,360.35 2,844,996.29
France - AUD
AXA ASIA PAC HLDS NPV 20,540.00 117,137.14 70,743.21
SEDOL: 6617794
Total France - AUD 117,137.14 70,743.21
France - EUR
** ACCOR EUR3 1,566.00 132,888.36 76,426.09
SEDOL: 5852842
** AEROPORTS DE PARIS EUR3 807.00 95,669.18 54,282.47
SEDOL: B164FY1
AR LIQUIDE(L) EURS.50 5,890.00 636,400.72 535,864.96
SEDOL: B1YXBJ7
ALSTOM EUR7.0 4,996.00 257,496.41 291,538.07
SEDOL: 80DJBQS
= BUREAU VERITAS EUR0.12 1.007.00 60,988.59 40,229.69
SEDOL: B28DTJ5
CAP GEMINI EURS 3,193.00 202,587.36 122,056.81
SEDOL; 4163437
CARREFOUR EUR2.50 71,909.00 3,844,744.44 2,750,819.48
SEDOL: 5641567
** CGG VERITAS EUR0.40 3,030.00 182,971.32 44,645.62
SEDOL: 4215394
CHRISTIAN DIOR EUR2 1,308.00 164,943.73 73,181.96
SEDOL: 4061393
** CIE OE ST-GOBAIN EUR4 42,395.00 1,185,830.70 1,979,792.61
SEDOL: 7380482
** DASSAULT SYSTEMES EUR1 1,343.00 74,388.85 60,345.52
SEDOL: 5330047
EDF EURQ.5 4,738.00 539,501.68 273,321.35
SEDOL: BONJJ17
** ESSILOR INTL EURO.18 4,591.00 265,692.43 214,234.32
SEDOL: 7212477
** EURAZEQ NPV 595.00 71,508.26 27,748.52
SEDOL: 7042395

** All or a portion of this security participates in Securities Lending.

Northern Trust - Dol
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Security Description / Asset ID

Schedule of Assets Held for Investment Purposes

Shares/Par Value Historical Cost Current Value
Corporate Stock - Common
France - EUR
=* EUTELSAT COMMUNICA EUR1 827.00 24,159.26 19,427.76
SEDOL: BOM7KJ7
FRANCE TELECOM EUR4 98.454.00 2,049,179.54 2.731,645.35
SEDOL: 5176177
** GDF SUEZ EUR1 12,998.00 742,167.51 638,247.49
SEDOL: BoC2CQ3
GROUPE DANONE EUR0.25 10,481.00 805,137.73 629.094.33
SEDOL: B1Y9TB3
** HERMES INTL NPV 1,617.00 197,447.87 224,771.08
SEDOL: 5253973
** JC DECAUX SA NPV 1,529.00 59,776.47 26,131.63
SEDOL: 7136663
** L'OREAL EUR0.20 5,824.00 622,408.31 504,359.06
SEDOL: 4057808
= LVMH MOET HENNESSY LOUIS VUITTON EUR0.30 5,891.00 638,018.97 391,178.23
SEDOL: 4061412
NEOPOST EUR1 753.00 95,506.93 67.858.06
SEDOL: 5617096
2 PERNOD RICARD NPV EUR 1.55 3,891.00 408,735.87 286,498.01
SEDOL: 4682329
** PUBLICIS GROUPE SA EUR0.40 1,162.00 51,510.02 29,712.30
SEDOL: 4380429
PUMA AG NPV 150.00 60,268.33 29,253.60
SEDOL: 5064722
** RENAULT SA EUR3.81 32,316.00 3,548,941.10 833,281.86
SEDOL: 4712798
SOCIETE GENERALE EUR1.25 30,276.00 1,483,797.10 1,515,065.50
SEDOL: 5966516
** SODEXHO EUR4 2,290.00 160,858.31 125,975.71
SEDOL: 7062713
SUEZ ENVIRONNEMENT EUR4 4,003.00 93.327.11 67,050.66
SEDOL: 83B88D04
TOTAL EUR2.5 94,420.00 3,221,974.40 5,106,879.83
SEDOL: B15C557
** VEOLIA ENVIRONNEME EURS 8,893.00 643,802.00 274,430.06
SEDOL; 4031879
Total France - EUR 22,622,628.86 20,045,349.99

** All or a portion of this security participates in Securities Lending.
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Schedule of Assets Held for Investment Purposes

Security Description / Asset 1D

Page 336 of 429

Shares/Par Value Historical Cost Current Value

Corporate Stock - Common
France - USD
ADR TOTAL 15,675.00 1.084,983.71 866,827.50
CUSIP: 89151E109
Total France - USD 1,084,983.71 866,827.50
Germany - AUD
** LEIGHTON HOLDINGS NPV 3,484.00 77,391.06 67,163.09
SEDOL: 6511227
Total Germany - AUD 77,391.06 67,163.09
Germany - EUR
ADIDAS AG NPV 4,848.00 249,978.72 182,895.44
SEDOL: 4031976
BAYER AG NPV (BR) 17,847.00 1,100,169.13 1,030,781.61
SEDOL: 5069214
** BEIERSDORF AG EUR1 2,060.00 137,187.28 120,267.12
SEDOL: 5107401
¢ CELESIO AG NPV(REGD) 1,287.00 75.385.24 34,706.49
SEDOL: 5105182
** CONTINENTAL AG NPV(ASD 27/8/8 SCHAEFL CSH) 3,657.00 459,106.88 368,547.42
SEDOL: B3CCL67
gggs%c;m BOERSE AG NPV(REGD) 4,555.00 489,836.13 321,649.22
** DEUTSCHE TELEKOM NPV(REGD) 160,941.00 2,707,935.25 2,404,947.34
SEDOL: 5842359

FRANKFURT AIRPORT SERVICES) NPV 296.00 20,519.58 12,718.07
SEDOL 71 7551
FRESENIUS MED CARE NPV 4,530.00 217,175.39 209,750.62
SEDOL: 5128074
FRESENIUS SE_COMMON STOCK 670.00 62,501.01 33,742.21
SEDOL: 4352097
GEA GROUP AG NPV 3,677.00 134,466.08 62,101.25
SEDOL: 4557104
- HAMBURGER HAFEN NPV (REGD) 634.00 54,702.36 20,710.35
SEDOL: B285K09
** HEIDELBERGCEMENT NPV 606.00 103,070.35 26,703.14

SEOOL: 5120679

** All or a portion of this security participates in Securities Lending.
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Page 337 of 429

Shares/Par Value Historical Cost Current Value
Corporate Stock - Common
Germany - EUR
HENKEL AG & CO KGAA NPV(BR 124, 145,356.12 81.422.18
SEDOL: 5002465 ©BR) 3,124.00
HOCHTIEF AG NPV 634.00 48,126.40 31,497.36
SEDOL: 5108664
** INFINEON TECHNOLOG ORD NPV (REGD) 17,847.00 273,185.22 23,815.89
SEDOL: 5689505
K&S AG NPV 3,535.00 186,447.56 196,405.65
SEDOL: 5761625
LINDE AG NPV 3,106.00 296,592.77 258,402.09
SEDOL: 5740817
MERCK KGAA NPV 980.00 117,167.24 87,878.68
SEDOL: 4741844
METRO AG ORD NPV 1,321.00 88,451.90 52,461.83
SEDOL: 5041413
** Q-CELLS SE NPV 1,447.00 198,453.11 50,888.48
SEDOL: BOLO4L6
=~ RWE AG (NEU) NPV 46,771.00 1,953,422.60 4,141,393.52
SEQOL: 4768962
SAP AG ORD NPV 20,386.00 961,060.94 715,239.98
SEDOL: 4846288
SIEMENS AG NPV(REGD) 20,291.00 2,285,714.52 1,485,865.94
SEDOL: 5727973
** SOLARWORLD AG NPV 1,960.00 80,794.57 41,139.92
SEDOL: 5819869
** UNITED INTERNET AG NPV(REGD) 3.100.00 67.782.77 27,104.58
SEDOL: 4354134
VOLKSWAGEN AG ORD NPV 2,734.00 427.561.54 950,099.15
SEDOL: 5497102
WACKER CHEMIE AG NPV(BR) 380.00 98,396.09 39,463.24
SEDOL: B11Y568
Total Germany - EUR 13,040,545.75 13,012,598.77
Germany - GBP
** THOMAS COOK GROUP ORD EUR0.10 11,227.00 65.040.14 28,586.81
SEDOL: B1VYCH8
** TUI TRAVEL PLC ORD GBP0.10 12,855.00 73,205.80 43.156.12

SEDOL: B1Z7RQ7

¢ All or a portion of this security participates in Securities Lending.
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Schedule of Assets Held for Investment Purposes
Security Description / Asset 1D Shares/Par Value Historical Cost Current Value
Corporate Stock - Common
Germany - GBP
Total Germany - GBP 138,246.04 71,742.93
Germany - USD
** QIAGEN N V COM 9,400.00 178,416.76 165,064.00

CUSIP: N72482107
Total Germany - USD 178,416.76 165,084.00
Greece - EUR

ALPHA BANK EUR4.70 8.910.00 306,015.10 82,981.81
SEDOL: 4536854
BK OF PIRAEUS EUR4.77(REGD) 7.524.00 271,415.02 66,935.91
SEDOL: 4122676
COCA-COLA HELL BOT EURO.50(CR) 3,770.00 107,741.50 54,501.08
SEDOL: 4420723
NATL BK OF GREECE EURS(REGD) 12,096.00 689,004.29 221,945.39
SEDOL: 4625959
OPAP(ORG OF FOOTB) EUR0.30 (CR) 2,700.00 105,978.98 77,614.83
SEDOL: 7107250

TEHELLENIC TLCM) EUR2.39(CR) 4,230.00 129,582.66 69,970.95
RS
PUBLIC POWER CORP EURZ.935 (CR) 2,400.00 118,747.56 38,498.82
SEDOL: 7268298
Total Greece - EUR 1,728,485.11 612,448.79
Hong Kong - HKD
CHEUNG KONG;HLDGS) HKDO.50 20,000.00 171.664.44 189,156.41
SEDOL: 619027
CLP HOLDINGS HKD5 16,000.00 109,039.13 108,590.75
SEDOL: 6097017
~ ESPRIT HOLDINGS HKD0.10 24.000.00 ©283,588.10 135.944.88
SEDOL: 6321642
HANG LUNG PROPERTIES HKO1 48,000.00 189,585.87 104,296.66
SEDOL: 6030506
** HONG KONG AIRCRAFT ENGINEERING 1,600.00 49,659.22 13,150.63

SEDOL: 6435264

** All or a portion of this securily participates in Securities Lending.
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Security Description / Asset 1D Shares/Par Value Historical Cost Current Value
Corporate Stock - Common

Hong Kong - HKD

** HONG KONG ELECTRIC HOLDINGS HKD1 275,000.00 1,062,302.74 1,543,508.55
SEDOL: 6435327

** HONG KONG EXCHANGES & CLEAR 24,000.00 273,783.55 227,916.70
SEDOL: 6267359

HONGKONGACHINA GAS HKDO0.25 93,170.00 174,539.15 140,653.02
SEDOL: 6436557

HUTCHISON TELECOMM HKD0.25 42,000.00 61,375.59 11,271.97
SEDOL: 8032D70

HUTCHISON WHAMPOA HKDO0.25 33,000.00 356,811.35 165,421.54
SEDOL: 6445068

** KERRY PROPERTIES HKD1 15,025.00 84,350.20 40,033.32
SEDOL: 6486314

** LI & FUNG HKDO.025 52,000.00 179,932.65 89,102.22
SEDOL: 6286257

* MTR CORP HKD1 22,578.00 76,070.43 §2,321.34
SEDOL: 6290054

NEW WORLD DEVELOPMENT CO HKD1 0.00 0.00 0.00
SEDOL: 6633767

NWS HOLDINGS LTD HKD1 114.00 352.15 169.75
SEDOL: 6568353

PCCW LIMITED HKDOD.25 93,000.00 58,414.77 44,398.85
SEDOL: 6574071

** SHANGRI-LA ASIA HKD1 28,000.00 79.424.58 32,190.14
SEDOL: 6771032

SINO LAND CO HKD1 1,812.00 1,573.21 1,875.08
SEDOL: 6810429

SUN HUNG KAI PROP HKD0.50 33,000.00 445,890.18 275,063.87
SEDOL: 6659927

WHARF(HLDGS) HKD1 430,939.00 1,081,453.46 1,181,576.44
SEDOL: 643557

** WHEELOCK & COMPANY HKDO0.50 12,000.00 37,189.37 26,321.90
SEDOL: 6981488

Total Hong Kong - HKD 4,777,000.14 4,382,964.02
Hong Kong - SGD

** NOBLE GROUP HKD0.25 39,800.00 54,177.90 28,176.99

SEDOL: BO1CLC

** All or a portion of this security participates in Securities Lending.
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Shares/Par Value Historical Cost Current Value
Corporate Stock - Common
Hong Kong - SGD
Total Hong Kong - SGD 54,177.90 28,176.99
Hong Kong - USD
JARDINE MATHESON HLDGS USD0.25(SING  QUOTE) 78.557.00 490,777.30 1,453,304.50
SEDOL: 6472119
Total Hong Kong - USD 490,777.30 1,453,304.50
International Region - USD
** HAVERTY FURNITURE COS INC COM STK 1,700.00 19,575.67 15,861.00
CUSIP: 419596101
** SYNERON MEDICAL LTD COM 18,000.00 139,943.76 150,120.00
CUSIP: M87245102
Total International Region - USD 159,519.43 165,981.00
Ireland - EUR
CRH ORD EUR0.32 810.00 35,093.71 20,368.26
SEDOL: 0182704
ELAN CORP ORD EUR0.05 4,598.00 61.503.02 26,620.39
SEDOL: 4305507
** ELAN CORP ORD EUR0.05 6,578.00 163,172.53 38,495.18
SEDOL: 0307295
** KERRY GROUP 'A'ORD EURD.125 355.00 10,0567.94 6,538.45
SEDOL: 0490656
KERRY GROUP ‘A'ORD EURO.125(DUBLIN LIST 2,764.00 73,651.00 50,331.49
SEDOL: 4519579
RYANAIR HLDGS ORD EURO0.00835 497.00 3,338.31 2,107.11
SEDOL: BIGKF38
RYANAIR HLDGS ORD EUR0.00635 8,2556.00 66.531.40 34,084.47
SEDOL: BIR9YBS
Total Ireland - EUR 413,357.91 178,545.35
Israel - USD
ADR TEVA PHARMACEUTICAL INDS 12,700.00 503,912.81 540,639.00

CUSIP: 881624209

** All or a portion of this security participates in Securities Lending.
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¢ Schedule of Assets Held for Investment Purposes

Security Description / Asset 1D Shares/Par Value

Historical Cost Current Value

Corporate Stock - Common
Israel - USD
Total Israel - USD 503,912.81 540,639.00
Italy - EUR .
ASSIC GENERALI SPA EUR1 24,916.00 993,245.01 675.026.11
SEDOL: 4056719
* ATLANTIA S.P.A 5,939.00 175,807.47 108,147.14
SEDOL: 7667163
** AUTOGRILL SPA EURO0.52 2,177.00 41,016.37 16,250.37
SEDOL: 5256206
A2A SPA EUR0.52 30,244.00 124,505.99 53,433.69
SEDOL: 5499131
INTESA SANPAOLO EURO0.52 668,406.00 1,792,434.38 2,357,636.27
SEDOL: 4076836
* LOTTOMATICA SPA EUR1 1,489.00 64,712.18 36,428.21
SEDOL: BOV3IWRS
LUXOTTICA GROUP EUR0.06 3.196.00 100,116.74 56,287.74
SEDOL: 4800659
** MEDIOLANUM EURO.1 3.352.00 27.509.72 14,118.13
SEDOL: 5535198
PRYSMIAN SPA EURO.10 3,104.00 78.623.93 47.893.34
SEDOL B1W4VE9

M EUR 6,289.00 270,398.01 103,330.73
SEDOL: 4768768
SNAM RETE GAS EUR1 9,674.00 64,148.09 53.251.48
SEDOL: 7251470
UNICREDIT SPA EUR0.50 362,150.00 2,682,868.71 878,444.51
SEDOL: 423244
Total taly - EUR 6,415,386.60 4,400,247.72
Japan - HKD
** LIFESTYLE INTERNAT HKDO0.00S 15,500.00 40,222.23 15,699.59
SEDOL: BOOLN47
Total Japan - HKD 40,222.23 15,699.59

* All or a portion of this security participates in Securities Lending.
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Shares/Par Value Historical Cost Current Value
Corporate Stock - Common
Japan - JPY
AEON MALL CO LTD NPV 1,500.00 51,375.82 28,312.19
SEDOL: 6534202
AJINOMOTO CO INC NPV 6,000.00 60,788.18 64,269.17
SEDOL: 6010905
ALFRESA HOLDINGS NPV 700.00 46,931.12 33.050.19
SEDOL: 6687214
ALL NIPPON AIRWAYS NPV 11,000.00 42,225.28 42,956.43
SEDOL: 6014908
ASAHI BREWERIES NPV 9,000.00 158,605.24 152,796.47
SEDOL: 6054409
ASAHI KASEI CORP NPV 15,000.00 105,701.58 64,533.92
SEDOL: 6054603
** ASICS CORP NPV 4,000.00 44,197.16 31.726.42
SEDOL: 6057378
ASTELLAS PHARMA NPV 59,500.00 2,535,828.46 2,382,625.48
SEDOL: 6985383
BENESSE CORP NPV 1,800.00 73,190.49 78,036.40
SEOOL: 6121927
BRIDGESTONE CORP NPV 6,800.00 107,676.59 99,543.30
SEDOL: 6132101
CANON INC NPV 128,500.00 3,762,592.36 3,926,585.77
SEDOL: 6172323
CENTRAL JAPAN RLWY NPV 37.00 404,231.81 317,142.86
SEDOL: 6183552
CHUBU ELEC POWER NPV 5,200.00 150,176.47 156,889.13
SEDOL: 6195609
CHUGOKU ELEC POWER NPV 4,100.00 105,228.26 107,192.50
SEDOL: 6195900
CITIZEN HOLDINGS NPV 2,800.00 30,257.35 9,884.17
SEDOL: 6197304
DAICH!I SANKYO COM NPV 10,800.00 341,335.63 250,193.05
SEDOL: B0OJ7D91
DAIKIN INDUSTRIES NPV 6,100.00 211,094.06 155,780.47
SEDOL: 6250724
DAIWA SECS GROUP NPV 30,000.00 145,592.99 174,076.12

SEDOL: 6251448

** All or a portion of this security participates in Securities Lending.
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<DENA CO LTD NPV 7.00 49,229.66 21,961.39
SEDOL: BO5L364
DOWA HOLDINGS CO LTD 4,000.00 38,642.59 14,340.87
SEDOL: 6278306
EAST JAPAN RAILWAY NPV 80.00 618.268.45 608,052.95
SEDOL: 6298542
** ELPIDA MEMORY INC NPV 2,300.00 98,874.81 13,650.30
SEDOL: BO35F62
FAMILYMART CO NPV 800.00 29,268.61 34,506.34
SEDOL: 6331276
FANUC LTD NPV 4,500.00 399,054.35 312,244.90
SEDOL; 6356934
FAST RETAILING CO NPV 1,200.00 91,578.17 171,825.70
SEDOL: 6332439
FUJITSU Y50 43,000.00 294,603.30 203,496.97
SEDOL: 6356945
FURUKAWA ELECTRIC NPV 14,000.00 50,522.01 66,254.83
SEDOL: 6357562
HANKYU HANSHIN HOLDINGS INC NPV 28,000.00 168.876.83 159,691.12
SEDOL: 6408664
** HIKARI TSUSHIN INC NPV 500.00 23,831.52 9,299.50
SEDOL: 6416322
HIROSE ELECTRIC NPV 800.00 94,474.95 79,602.87
SEDOL: 6428725
** HIROSHIMA BANK NPV 11,000.00 39,125.52 47,082.18
SEDOL: 6075723
HISAMITSU PHARM CO NPV 1,600.00 64,451.61 64,600.11
SEDOL: 6428907
** HITACHI CONST MACH NPV 2,500.00 70,326.46 28,626.59
SEDOL: 6429405
HITACHI METALS NPV 4,000.00 57,281.65 18,135.69
SEDOL: 6429201
HITACHI NPV 81,000.00 565,029.48 308,273.58
SEDOL: 6429104
HOKUHOKU FINANCIAL NPV 27,000.00 99,464.59 62,548.26

SEDOL: 6683591

“* Alt or a portion of this security participates in Securities Lending.
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HOKURIKU ELEC PWR Y500 4,300.00 102,705.54 120,959.74
SEDOL: 6433127
HOYA CORP NPV 9,500.00 319,624.40 161,494.76
SEDOL: 6441506
IBIDEN CO LTD NPV 3,000.00 150,179.81 60,165.47
SEDOL: 6456102
INPEX CORPORATION NPV 19.00 155,118.92 146,298.95
SEDOL: BI0RB15
** ISETAN MITSUKOSHI NPV 7.960.00 119,651.40 67,350.47
SEDOL: B2Q4CL4
** ITO EN LTD NPV 1,300.00 39,939.47 18,958.63
SEDOL: 6455789
IYO BANK NPV 4,000.00 45917.79 48,891.34
SEDOL: 6468282
J FRONT RETAILING NPV 13,000.00 109,529.95 52,487.59
SEDOL: B23TC12
** JAFCO CO LTD NPV 500.00 26,780.52 12,437.95
SEDOL: 6471439
{APAN AIRLINES CORP NPV 21,000.00 44,877.25 49,111.97
JAPAN STEEL WORKS NPV 8.000.00 75,622.56 108,549.37
SEDOL: 6470685
JAPAN TOBACCO INC NPV 105.00 509,182.60 341,698.84
SEDOL: 6474535
JGC CORP NPV 5,000.00 83,898.10 72,145.62
SEDOL: 6473468
JOYO BANK NPV 16,000.00 77.815.51 89,487.04
SEOOL: 6479767
JSR CORP NPV 4,100.00 95,980.49 45,002.76
SEDOL: 6470986
** KAJIMA CORP NPV 19,000.00 54,970.68 64,975.18
SEDOL: 6481320
KAMIGUMI CO LTD NPV 6,000.00 44,673.40 52,818.53
SEDOL: 6482668
KANSAI ELEC POWER NPV 11,000.00 304,715.46 315,499.17

SEDOL: 6483489

** All or a portion of this security participates in Securities Lending.
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KAQ CORP NPV 140,000.00 3,796,628.71 4,185,328.19
SEDOL: 6483809
KDD! CORP NPV . 463.00 2,529,811.78 3,243,298.40
SEDOL: 6248930
** KEIHIN ELEC EXP RL NPV 11,000.00 75,872.88 96,469.94
SEDOL: 6487305
KEISE! ELEC RY CO NPV 4,000.00 19,736.63 24,489.80
SEDOL: 6487425
KEYENCE CORP NPV 900.00 214,894.07 180,694.98
SEDOL: 6490995
KIKKOMAN CORP NPV 2,000.00 29,960.15 23,188.09
SEDOL: 6480809
KINTETSU CO. 37.000.00 116,046.08 168,979.59
SEDOL: 8492968
KKEIO CORPORATION NPV 5.000.00 34,244.36 29,874.57
SEDOL: 6487362
KOBE STEEL NPV 41,000.00 146,130.49 73,270.82
SEDOL: 6486023
KOMATSU NPV 13,700.00 289,950.16 168,964.15
SEDOL: 6496584
KONAMI CORP JPY50 2,400.00 69,141.14 60,364.04
SEDOL: 6495661
KONICA MINOI.TA HLD NPV 11,000.00 140,607.39 82,757.86
SEDOL: 649670!
KURARAY CO NPV 8,500.00 103,521.48 64,699.39
SEDOL: 6497662
** KURITA WATER INDS NPV 2,600.00 73.954.53 68.262.55
SEDOL' 6497953
A HAKKO KIRIN CO LTD NPV 7.000.00 71,087.42 71.737.45
ssno:. 6499550
LAWSON INC NPV 1,100.00 48,585.14 62,978.49
SEDOL: 6266914
MARUBENI CORP NPV 14,000.00 107,788.64 51,891.89
SEDOL: 6569464
** MARUICHI STEEL TUBE LTD 1,000.00 34,216.22 27,302.81

SEDOL: 6569505

** All or a portion of this security participates in Securities Lending.
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MEDICEQ PALTAC NPV 1,900.00 34,864.53 22,468.84
SEDOL: 6782090
MEWI DAIRIES CORP NPV 4,000.00 20,329.38 21.,092.11
SEDOL: 6576088
MITSUBISHI CHEM HL NPV 14,500.00 56,987.62 62,862.66
SEDOL: BOJQTJO
MITSUBISHI CORP NPV 11,100.00 382,956.32 151,591.84
SEDOL: 6596785
MITSUBISHI ELEC CP NPV 45,000.00 418,214.61 274,020.96
SEDOL: 6597045
MITSUBISHI ESTATE NPV 28,000.00 665,580.32 446,949.81
SEDOL: 6596729
MITSUBISHI HVY IND NPV 72,000.00 268,787.05 313,734.14
SEDOL: 65970567
MITSUBISHI LOGISTI NPV 1,000.00 16,603.59 12,344.18
SEDOL: 6596848
** MITSUBISHI MOTORS JPY50 86,000.00 158,208.59 115,741.86
SEOOL: 6598446
MITSUBISHI UFJ FIN NPV 30.00 306.48 181.69
SEDOL: 633517
MITSUI ENG&SHIPBG NPV 17.000.00 65,513.24 27.755.10
SEDOL: 6597380
MITSUI Fuoosm CO NPV 20,000.00 527,150.68 322,338.67
SEDOL: 6597603
MITSUI SUMITOMO GR NPV 8,500.00 193,475.86 261,141.75
SEDOL: 82Q4CS1
MITSUMI ELECTRIC NPV 1,900.00 67,096.59 32,110.31
SEDOL: 6597409
* MIZUHO FINANCIAL GROUP NPV 223.00 878.585.65 633,944.84

SEDOL: 65910
MIZUHO TRUST & BKG CO LTD JPYS0 37,000.00 69,058.40 45,714.29
SEDOL: 6986085
NEC ELECTRONICS CP NPV 400.00 9,809.05 3.693.33
SEDOL: 6635677
NGK leuLATORs NPV 6.000.00 118,673.89 65,725.32
SEDOL: 6619507

** All or a portion of this security participates in Securities Lending.

Northern Trust

- Dol

Generated by Northemn Trust from periodic data on 18 Feb 09



! f i
i e i ! %}":'
Page 347 of 42

¢ Schedule of Assets Held for Investment Purposes

Security Description / Asset ID Shares/Par Value

Historicat Cost Current Value
Corporate Stock - Common
Japan - JPY
NIDEC CORPORATION NPV 2,500.00 162,145.04 94,870.38
SEDOL: 6640682
NIKON CORP JPY50 8,000.00 190.349.38 93,370.10
SEDOL: 6642321
NINTENDO CO LTD NPV 2,400.00 764,168.14 893,546.61
SEDOL: 6639550
NIPPON ELECTRIC GLASS CO NPV : 8,500.00 139,041.73 43,414.23
SEDOL: 6642666
NIPPON MEAT PACKER JPY50 5,000.00 65,920.73 74,296.75
SEDOL: 6640767
NIPPON SHEET GLASS Y50 6,000.00 27,012.81 19,260.89
SEDOL: 6641447
NIPPON STEEL CORP NPV 42,000.00 254,407.25 134,362.93
SEDOL: 6642569
NIPPONKOA INSURAN NPV 10,000.00 94,591.89 75,565.36
SEDOL: 6643380
** NISSAN CHEMICAL IN NPV 4,000.00 47,393.89 37.727.52
SEDOL: 6641588
NISSHINBO IND INC NPV 4,000.00 50,920.26 29,652.51
SEDOL: 6642923
NISSIN FOODS HOLDINGS CO LTD NPV 1,400.00 50,689.30 48,185.33
SEDOL: 6641760
NITORI CO LTD NPV 800.00 36,478.34 61.864.31
SEDOL: 6644800
NITTO DENKOQ CORP NPV 57,500.00 2,376,477.08 1,082,129.07
SEDOL: 6641801
NOMURA HOLDINGS NPV 25,700.00 184,690.95 206,677.33
SEDOL: 6643108
NOMURA RESEARCH INSTITUTE NPV 2,500.00 76,739.98 46,580.25
SEDOL: 6390921
NOMURA RL EST INC NPV 1,100.00 40,177.20 21,259.79
SEDOL: BICWIMS
NTT DATA CORP NPV 29.00 124,700.93 114,528.41
SEDOL: 6125639
NTT URBAN DEVELOPM NPV 25,00 51,735.46 26,199.67
SEDOL: BO31SG1

“* All or a portion of this security participates in Securities Lending.
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Corporate Stock - Common
Japan - JPY
OBIC CO LTD NPV X ,981. 12,875.90
SEDOL: 6136749 80.00 15.981.19
** ODAKYU ELEC RLWY NPV X 104,770.46 129,895.20
SEDOL 6656105 15,000.00 04,770.
OJi PAPER CO NPV 19,000.00 88.465.36 110,038.61
SEDOL: 6657701
** OLYMPUS CORP NPV 6,000.00 196,684.52 115,896.30
SEDOL: 6658801
** ORIENTAL LAND CO NPV 900.00 50,018.59 73,469.39
SEDOL: 6648891
ORIX CORP NPV 780.00 220,741.92 42,936.57
SEDOL: 6661144
OSAKA GAS CO NPV 28,000.00 114,110.06 127.,876.45
SEDOL: 6661768
** OSAKA TITANIUM TECHNOLOGIES CO LTD NPV 400.00 41,484.20 9,795.92
SEDOL: 6447719
OTSUKA CORP NPV 400.00 37,902.08 17.915.06
SEDOL: 6267058
PANASONIC CORP 28,000.00 541,441.13 343,783.78
SEDOL: 6572707
** RAKUTEN INC NPV 153.00 71,759.49 96,205.18
SEDOL: 6229597
** RESONA HOLDINGS NPV 118.00 234,977.54 174,559.29
SEDOL: 6421553
SANYO ELECTRIC CO NPV 39,000.00 63,090.29 71.417.54
SEDOL: 6776769
** SAPPORO HOLDINGS LTD JPY50 7.000.00 50,562.64 43,166.02
SEDOL: 6776907
SECOM CO NPV 4,900.00 236,244.22 248,648.65
SEDOL: 6791591
SEKISUI HOUSE NPV 124,000.00 1.205,346.16 1,064,225.04
SEDOL: 6793906
SEVEN & | HOLDINGS NPV 105,500.00 2,781,549.79 3,549,641.48
SEDOL: BOFS5D6
SHIKOKU ELEC POWER NPV 2,300.00 65,181.43 76.878.10

SEDOL: 6804347

“* All or a portion of this security participates in Securities Lending.
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Corporate Stock - Common
Japan - JPY
SHIMADZU CORP NPV , . 867.
SEDOL: 5804369 6,000.00 64,432.66 36,867.07
SHIMAMURA CO NPV X 51,711.56 38,113.62
SEDOL: 6804035 500.00
** SHIMANO INC NPV 1,500.00 42,186.34 58,080.53
SEDOL: 6804820
SHIMIZU CORP NPV 7,000.00 37,263.28 40,154.44
SEDOL: 6804400
SHIN-ETSU CHEMICAL NPV 9,600.00 599,078.39 431,020.41
SEOOL: 6804585
SHIONOGI & CO NPV 7,000.00 127,835.54 177,220.08
SEDOL: 6804682
SHISEIDO CO LTD NPV 8,000.00 166,366.32 161,059.02
SEDOL: 6805265

SHIZUOKA BANK NPV 14,000.00 150,044.21 158,764.48
SEDOL: 6805328
SMC CORP NPV 1,400.00 157,282.40 140,540.54
SEDOL: 6763965
** SOFTBANK CORP NPV 17,600.00 408,623.39 311,227.80
SEDOL: 6770620
SONY FINANCIAL HOL NPV 20.00 72,109.67 74,572.53
SEDOL: B2495SNS
** SQUARE ENIX HOLDINGS CO LTD NPV 1,600.00 49,857.08 50,744.62
SEDOL: 6309262
SUMITOMO ELECTRIC NPV 9,100.00 130,996.96 68,463.32
SEDOL: 6
SUMITOMO METAL IND NPV 46,000.00 219,575.53 110,115.83
SEDOL: 6858827 )
SUMITOMO METAL MNG NPV 5,000.00 69,562.50 51,958.08
SEDOL: 6858849
ggﬁq&ogo MlTSUI FINANCIAL GROUP NPV 154.00 1.007,592.50 638,764.48
SUMITOMO REALTY & DEVELOPMENT NPV 9,000.00 258,826.88 130.457.80
SEDOL: 6858002
SURUGA BANK NPV 5,000.00 63,653.08 48.428.02

SEDOL: 6864329

** All or a potlion of this security participates in Securities Lending.
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SUZUKEN CO LTD NPV X 377. 6,508.55
SEBOLGBsase0 900.00 34,377.35 2
SUZUKI MOTOR CORP NPV . 248,660.44 113,791.51
SEDOL: 6865504 8,400.00
T&D HOLDINGS INC NPV 2,950.00 160,914.21 120,408.16
SEDOL: 6744294
TAISHO PHARM CO NPV 1,000.00 18,700.45 20,992.83
SEDOL: 6870144
TAIYO NIPPON SANSO CORP NPV 7.000.00 46,239.25 52,818.53
SEDOL: 6640541
** TAKASHIMAYA CO NPV 7.000.00 87,539.65 52,046.33
SEDOL: 6870401
TAKEDA PHARMACEUTICAL CO NPV 83,700.00 3,744,739.48 4,284,258.14
SEDOL: 6870445
TEWIN LTD NPV 8,000.00 30,102.69 22,151.13
SEDOL: 6880507
TERUMO CORP NPV 3,900.00 148,594.84 179.404.30
SEDOL: 6885074
THE NISHI-NIPPON CITY BANK LTD 9,000.00 29,685.65 25,515.72
SEDOL: 6639721
TOBU RAILWAY CO Y50 19,000.00 93,239.37 112,134.58
SEDOL: 6895169
TOHO CO LTD NPV 2,800.00 57,523.37 58,872.59
SEDOL: 6895200
TOHQ GAS CO NPV 12,000.00 61,987.29 78,367.35
SEDOL: 6695222
TOHOKU ELEC POWER NPV 9,500.00 245,795.75 255,184.78
SEDOL: 6695266
TOKIO MARINE HOLDINGS INC NPV 94,100.00 2,921,276.64 2,678,190.84
SEDOL: 6513126
** TOKUYAMA CORP NPV 5,000.00 81,778.88 41,147.27

EDOL: 6895761
TOKYO BROADCASTING NPV 900.00 30,705.82 13,542.20
SEDOL: 6894166
TOKYQ ELEC POWER NPV 27,000.00 862,358.46 893,546.61

SEDOL: 6895404

** All or a portion of this security participates in Securities Lending.
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TOKYO ELECTRON NPV
SEDOL: 6895675

TOKYO GAS CO NPV
SEDOL: 6895448

TOKYU CORP NPV
SEDOL: 6896548

“* TORAY INDS INC NPV
SEDOL: 6897143

TOSHIBA CORP NPV
SEDOL: 6897217

TOYO SUISAN KAISHA NPV
SEDOL: 6899967

TOYODA GOSE| NPV
SEDOL: 6800557

TOYOTA BOSHOKU CP NPV
SEDOL: 6800591

TOYOTA MOTOR CORP NPV
SEDOL: 6900643

TREND MICRO INC NPV
SEDOL: 6125286

TSUMURA & CO NPV
SEDOL: 6806919

UBE INDUSTRIES NPV
SEDOL: 6910705

UNI-CHARM CORP NPV
SEDOL: 6911485

USHIO INC NPV
SEDOL: 6918981

WEST JAPAN RAILWAY NPV
SEDOL: 6957995

** YAHOO JAPAN CORP NPV
SEDOL: 6084848

** YAKULT HONSHA CO NPV
SEDOL: 6985112

YAMADA DENKI CO NPV
SEDOL: 6985026

** All or a portion of this security participates in Securities Lending.

Northern Trust
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Corporate Stock - Common
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YAMATO HOLDINGS NPV X ,617. .982.
LAMATO SIOON 5,000.00 69,617.22 63,982.35
YAMATO KOGYO CO NPV 1,000. 43,097.23 26,254.83
SEDOL: 6985446 0o 2
YASKAWA ELEC CORP NPV 5,000.00 57,418.80 19,635.96
SEDOL: 6986041
Total Japan - JPY 53,985,583.06 49,676,100.28
Luxembourg - EUR
SES FDR EACH REP 1°A’' NPV 7.224.00 186,994.79 138,776.58
SEDOL: B00ZQQ2
Total Luxembourg - EUR 186,994.79 138,776.58
Malaysia - SGD
** GENTING INTL USD0.10 §6,000.00 27,815.96 17,490.89
SEDOL: 6366795
Total Malaysia - SGD 27,815.96 17,490.89
Marshall Islands - USD
** EAGLE BULK SHIPPING INC EAGLE BULK SHIPPING COM 11,000.00 39,507.60 75.020.00
CUSIP: Y2187A101
** TEEKAY TANKERS LTD COM STK 3.200.00 57,154.56 40.640.00
CUSIP: YB565N102
Total Marshall Islands - USD 96,662.16 115,660.00
Mexico - USD
** AMER MOVIL SAB DE C V SPONSORED ADR  REPSTG SER L SHS 4,950.00 87,015.85 153,400.50
CUSIP: 02364W105
Total Mexico - USD 87,015.85 153,400.50
Netherlands - EUR
ASML HOLDING NEW 10,345.00 270,949.69 183,345.85

SEDOL: 5949368

** All or a portion of this security participates in Securilies Lending.
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Corporate Stock - Common
Netherlands - EUR
BOSKALIS WESTMNSTR CVA EURO0.80 1,322.00 79,791.69 30,504.92
SEDOL: B1XF882
FUGRO NV EUR0.05 1,265.00 61,384.37 36,021.10
SEDOL: BOSELWT7
HEINEKEN HOLDING EUR1.6 A’ 1,745.00 96,301.39 49,507.26
SEDOL: BOCC!
HEINEKEN NV EUR1.60 5,633.00 295,206.44 171,480.32
SEDOL: 7792559
INEG DgEOEP NV CVA EUR0.24 93,119.00 2,349.417.01 948,795.66
Koumxwxe mow EUR 0.3 29,030.00 321,219.19 354,704.19
SEDOL: 525
KONINK].IJKE KPN 43,485.00 790,098.59 627,432.83

SEDOL: 5956078
REED ELSEVIER NV EUR0.07 157,916.00 1.964,177.20 1.848,283.71
SEDOL: 4148810
ROYAL DUTCH SHELL 'A'SHS EUR0.07 (DUTCH LIST) 115,578.00 2,142,500.90 3,012,359.91
SEDOL: B0ICBL4
STMICROELECTRONICS EUR1.04 15,890.00 301,292.95 105,580.13
SEDOL: 5962332
TNT NV EUR0.48 9,146.00 341,634.75 174,936.34
SEDOL: 5481558
UNILEVER NV CVA EURD.16 19,903.00 §31,704.70 479,731.29
SEDOL: B12T3J1
WOLTERS KLUWER EURD.12 3.199.00 86,840.67 60,209.26
SEDOL: 5671519
Total Netherlands - EUR 9,632,519.54 8,082,892.77
Netherlands - HKD
ASM PAC TECHNOLOGY COMMON STOCK 4,500.00 29,244.58 14,748.01
SEDOL: 6002453
Total Natherlands - HKD 29,244.58 14,748.01
New Zealand - NZD

AUCKLAND INTL NPV 16,700.00 28,224.13 15,810.36

SEDOL: 6123707

** Al or a portion of this security participates in Securities Lending.
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Corporate Stock - Common
New Zealand - NZD
- FLETCHER BUILDING NPV 8,905.00 75.213.10 29,871.43
SEDOL: 6
** SKY CITY ENT GP NPV 9,917.00 34,372.20 18,081.94
SEDOL: 6823193
TELECOM CORP OF NZ NPV 425,809.00 1,266,461.37 569,849.98
SEDOL: 6881436
Total New Zealand - NZD 1,404,270.80 633,613.71
Norway - NOK
AKER son.unons ASA NOK2 3.805.00 88,727.12 24,453.38
SEDOL: BIVLVW7
** EITZEN CHEMICAL NOK1 485,500.00 1,969,624.00 599,759.36
SEDOL: BIFRCZ1
** GOLAR LNG COM STK USD1.00 169,600.00 2,068,400.67 1,065,737.42
SEDOL: 7139695

** MARINE HARVEST ASA NOK0.75 12,298,400.00 8,311,820.67 1,844,206.74
SEDOL: B02L486
- RENEWABLE ENERGY CORPORATION NOK1 3,989.00 129,302.70 36.744.76
SEDOL: BOtVHW2
** SEADRILL LTD USD2 6.655.00 127,181.68 52,368.65
SEDOL: BOSRMQ1

TELENOR ASA ORD NOK6 19,400.00 340,317.40 128,278.66
SEDOL: 4732495
WILH WILHELMSEN NOK20 SER'A’ 82,550.00 2,792,018.95 1,119,985.43
SEDOL: B0392P2
** YARA INTERNATIONAL NOK1.7 4,400.00 237.454.44 93,471.96
SEDOL: 7751259
Tota! Norway - NOK 16,064,847.63 4,965,006.36
Norway - USD
*» FRONTLINE LTD COM 26,400.00 1,283,474.41 781,704.00
CUSIP: G3682E127
** GOLAR LNG LIMITED 632,900.00 9,533,014.40 4,278,404.00
CUSIP: G8456A100
Total Norway - USD 10,816,488.81 5,060,108.00

°* All or a portion of this security participates in Securilies Lending.
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Schedule of Assets Held for Investment Purposes

Security Description / Asset ID

Shares/Par Value Historical Cost Current Value
Corporate Stock - Common
Panama - USD
BANCO LATINOAMERICANO DE EXPORTACIONES SA CLE 3,800.00 72,303.36 54,568.00
CUSIP: P16994132
Total Panama - USD 72,303,36 54,568.00
Peru -~ USD
CREDICORP LTD COM STK 25,200.00 1,311,755.03 1.258,992.00
CUSIP; G2519Y108
Total Pery - USD 1,311,755.03 1,258,992.00
Portugal - EUR
BANCO BP! SA EUR1{REGD 4, 50,557.68 15,821.55
SEDOL: 5721769 { ) 6,504.00
- BRISA;AUTO-ESTRADA EUR1(PRIVATIZED}) 3,209.00 41,451.14 23,869.05
SEDOL: 5803925
ENERGIAS DE PORTUGAL SA EUR1(REGD) 42,329.00 226,116.48 158,572.26
SEDOL: 4103596 :
JERONIMO MARTINS EUR1 (POST SUBDIVISION) 5,222.00 45,577.43 28,817.60
SEDOL: B1Y1SQ7
** ZON MULTIMEDIA S EURO0.01 5,412.00 74,701.38 27.910.15
SEDOL: 80BIGSS
Total Portugal - EUR 438,404.11 254,990.61
Puerto Rico - USD
DORAL FINL CORP COM NEW STK 1,300.00 27,206.14 9,750.00
CUSIP: 25811P886
ORIENTAL FINL GROUP INC COM 7.500.00 145,895.80 45,375.00
CUSIP: 68618W100
Total Puerto Rico - USD 173,101.94 55,125.00
Singapore - SGD
** CITY DEVELOPMENTS NPV 11,000.00 102,051.79 48,634.39
SEDOL: 6197928
KEPPEL CORP NPV 1,780,500.00 5,702,202.10 5,351,077.56

SEDOL: B1vQ5C0

“* All or a portion of this security participates in Securities Lending.
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Schedule of Assets Held for Investment Purposes

Security Description / Asset ID

Shares/Par Value Historica! Cost Current Value
Corporate Stock - Common
Singapore - SGD
= OLAM INTERNATIONAL NPV 29,400.00 56,625.59 23,466.94
SEDOL: B0SQ3L4
** OVERSEA-CHINESE BANKING CORPORATION  SGDO.5 318,400.00 962,691.56 1,102,770.09
SEDOL: BOFGV20
** PARKWAY HLDGS NPV 20,533.00 41,363.43 17,671.99
SEDOL: 6811143
SEMBCORP INDUSTRIE NPV (POST REORG) 9,000.00 28,374.47 14,492.45
SEDOL: B08X163
** SEMBCORP MARINE NPV 18.200.00 32,834.15 21,222.28
SEDOL: 6205133
** SINGAPORE EXCHANGE NPV 18,000.00 85,989.78 63,466.94
SEDOL: 6303866
** SINGAPORE PRESS HD NPV 37,000.00 115,854.75 79,868.12
SEDOL: B012899
** SINGAPORE TECH ENG NPV 30,000.00 65,983.75 49,349.30
SEDOL: 6043214
SINGAPORE TELECOMMUNICATIONS NEW COM $TK 1,023,000.00 2,318,943.84 1,810,619.47
SEDOL: BOZ2PY22
UTD O/S BANK NPV 64,000.00 495,308.27 573,923.30
SEDOL: 6916781
* WILMAR INTERL LTD NPV 20,000.00 70,755.29 38,729.83
SEDOL: B17KC69
Total Singapore - SGD 10,078,978.77 9,195,292.66
South Africa - ZAR
SASOL NPV 27.779.00 421,574.26 841,392.71
SEDOL: 6777450
Total South Africa - ZAR 421,574.26 841,392.71
Spain - EUR
== ABERTIS INFRAESTR EUR3 SERIE A 6.287.00 169,216.08 110,114.48
SEDOL: 4065663
ACCIONA SA EUR1 671.00 152,109.94 83,012.39
SEDOL: 5579107
** ACS ACTIVIDADES CO EUR0.5 3,227.00 182,513.63 146,457.82

SEDOL: 801FLQS

“* All or a portion of this security participates in Securities Lending.
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SEDOL: 5698789

** All or a portion of this security participates in Securities Lending.
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Shares/Par Value Historical Cost Current Value

Corporate Stock - Common
Spain - EUR
AGUAS DE BARCELONA EUR1 499,00 18,405.83 10,127.07
SEDOL: 5728065
** BANCO SANTANDER EURO0.50(REGD) 189,689.00 1,657,178.60 1,779,821.02
SEDOL: 5705946
BANKINTER SA EURO0.3(REGD) 6.412.00 114,464.12 56,241.03
SEDOL: 5474008
** CINTRA CONCES INFR EUR0.2 5,338.00 84,582.57 39,474.86
SEDOL' B036516

NAGAS SA EUR1.50 3,869.00 117,098.88 83,683.29
seoou. 7383072
GAMESA CORP TECNO EURO0.17 4,403.00 144,099.51 77,973.77
SEOOL: BO1CP21
GRIFOLS SA EUR0.S 3,110.00 88,923.71 53,216.81
SEDOL: BO1SPF2
IBERDROLA RENOVASL EURO0.5 19,816.00 156,193.24 84,012.95
'SEDOL: B29NWR4
IBERDROLA SA EUR0.75 363,959.00 2,314,030.71 3.308,724.62
SEDOL: 8288C92
** INDITEX EURO.15 5,115.00 175,218.53 222,759.61
SEDOL: 7111314
INDRA SISTEMAS SA EUR0.20 SER 'A’ 2,649.00 65,981.08 59,615.50
SEDOL: 4476210
MAPFRE EURO0.10 13,697.00 70,413.92 45,694.83
SEDOL: B1G40S0
RED ELECTRICA CORP EUR2 2,538.00 158,242.93 127.006.09
SEDOL: 5723777
TELEFONICA SA EUR1 276,802.00 3,884,356.00 6,098,582.49
SEDOL: 5732524
** UNION FENOSA SA EUR1 8,739.00 169,310.48 215,377.78
SEDOL: B3BBFGI
Total Spain - EUR 9,722,339.76 12,601,896.41
Sweden - SEK
** ALFA LAVAL AB NPV 8,800.00 118,841.91 75.114.28
SEDOL: 7332687
** ASSA ABLOY SER'B'NPV 7,400.00 166,874.60 82,815.39

Generated by Northern Trust from periodic data on 18 Feb 09
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Security Description / Asset ID Shares/Par Value

Historical Cost Currenl Value
Corporate Stock - Common
Sweden - SEK
ATLAS COPCO AB SERANPV 15,860.00 211,324.48 133,872.24
SEDOL: B1QGR41
GETINGE AB SERB'NPV 4,400.00 73,569.36 52,023.60
SEDOL: 7698356
GETINGE AB SERB'NPV(FPD 01/01/2009) 488.00 . 5,316.42 5,631.04
SEDOL: B3K4295
GETINGE AB SERB'NPV(S/R 18/12/2008) 8.00 0.00 207
SEDOL: B3K4273
** HENNES & MAURITZ SERB'NPV 12,050.00 655,426.52 465,515.72
SEDOL: 5687431
LOOMIS AB SERBNPV 1,000.00 11,987.99 6,196.30
SEDOL; B3K7KL2
** LUNDIN PETROLEUM A NPV 5,777.00 63,176.80 29,951.76
SEDOL: 7187627
MILLICOM INTL CELL SDR EACH REP 1 usD1.50 1,678.00 198,296.69 76,282.85
SEDOL: BOJL2MS
MODERN TIMES GROUP SERB'NPV 1,270.00 67,171.82 27,060.74
SEDOL: B151P43
SECURITAS SERBNPV 5,000.00 59,454.12 40,623.68
SEDOL: 5554041
SWEDISH MATCH NPV 6,500.00 118,555.91 91,853.77
SEDOL: 5048566
TELE2 AB SERB'NPV 7.199.00 122,556.67 62,814.13
SEDOL: B085590
Total Sweden - SEK 1,872,553.29 1,149,757.57
Switzerland - CHF
ABB LTD CHF2.02 (REGD}) 52,212.00 755,599.47 764,281.45
SEDOL: 7108899
ACTELION CHF0.50 (REGD) 2.326.00 105,756.04 129,811.06
SEDOL: B1YD5Q2
ADECCO SA CHF1(REGD) 3,087.00 201,996.75 103,774.94
SEDOL: 7110720
ARYZTA AG CHF0.02 (REGD) 1,873.00 94,905.71 60,183.77
SEDOL: B39VJCY
GIE FINANCIE RICHEMONT CHF 12,420.00 436,978.32 236,649.22

SEDOL: B3DCZF3

“* All or a portion of this security participates in Securities Lending.
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Shares/Par Value Historical Cost Current Value
Corporate Stock - Common
Switzerland - CHF
EFG INTERNATIONAL AG CHF0.50 (REGD) 1,221.00 48,477.03 21,452.25
SEDOL: BOLF188
GEBERIT CHF0.10{REGD) 944.00 160,621.98 100.311.36
SEDOL: BIWGG93
GIVAUDAN AG CHF10 156.00 151,087.67 121,725.00
SEDOL: 5980613
JULIUS BAER HLDG CHF0.05 (REGD) 5,024.00 415,015.39 188,715.67
SEDOL: BIWHW3
KUEHNE&NAGEL INTL CHF{(REGD) 1,259.00 104,226.35 79,903.65
SEDOL: B142S60
** LINDT & SPRUENGL! CHF100{REGD) 2,00 51,865.23 42,467.23
SEDOL: 5962309
LINDT & SPRUENGLI PTG CERT CHF 10 19.00 63,968.75 34,988.49
SEDOL: 5962280
LOGITECH INTL CHFD.25(REGD) 4,103.00 120,101.10 63,105.28
SEDOL: B18ZRK2
** LONZA GROUP AG CHF1{REGD) 1,140.00 89,248.52 104,483.49
SEDOL: 7333378
NESTLE SA COMSTK 89,855.00 4,349,739.57 3.511,972.57
SEDOL: 7123870
NOBEL BIOCARE HOLD CHF.4 2,844.00 137.604.79 57.235.38
SEDOL: 7385722
NOVARTIS AG CHF0.50{REGD) 134,620.00 7.709,185.72 6,665,546.11
SEDOL: 7103065
** OC OERLIKON CORP CHF20{REGD) 168.00 84,463.09 10.891.15
SEDOL: 4612757
ROCHE HLDGS AG GENUSSCHEINE NPV 16,716.00 3,056,606.38 2,5652,121.01
SEDOL: 7110388
SCHINDLER-HLDG AG PTG CERT CHF0.10{POST-SUBD) 1,189.00 79,405.93 53,733.17
SEDOL: B11TCY0
SGS SA CHF1(,REGD) 112.00 113,978.18 115,751.40
SEDOL: 4824778
SONOVA HOLDING AG COMMON STOCK 1,097.00 87,347.69 65,447.93
SEDOL: 7156036
** STRAUMANN HLDG CHF0.1(REGD) 183.00 50,009.51 31.894.11

SEDOL: 7156832

** All or a portion of this security participates in Securities Lending.
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Schedule of Assets Held for Investment Purposes

Security Description / Asset 1D

Shares/Par Value Historical Cost Current Value
Corporate Stock - Common
Switzerland - CHF
SULZER AG-REG COMSTK 680.00 93,211.30 38,333.26
SEDOL: 4854719
SWATCH GROUP CHF0.45(REGD) 1.178.00 62,524.55 31,543.20
SEDOL: 7184736
SWATCH GROUP CHF2.25(BR) 753.00 199,399.87 103,149.72
SEDOL: 7184725
SYNGENTA AG REG CHF0.1 2,476.00 360,461.05 466,191.01
SEDOL: 4356646
SYNTHES ING CHF0.001 1.412.00 179,721.77 176,972.61
SEDOL: BO14635
UBS AG CHF0.10 65,100.00 779,692.73 907,675.11
SEDOL: B18YFJ4
Total Switzerland - CHF 20,143,100.44 16,840,310.60
Switzerland - EUR
EFG EUROBANK ERGAS EUR2.75(CR) 7.375.00 261,202.61 58,434.23
SEDOL: 5654316
Total $witzerland - EUR 261,202.61 $8,434.23
Switzerland - JPY
CHUGAI PHARMACY CO. LTD NPV 5,100.00 83,173.20 96,936.57
SEDOL: 61956408
Total Switzerland - JPY 83,173.20 96,936.57
Switzerland - USD
ACE LTD COM STK 7,625.00 403,529.07 403,515.00
CUSIP: H0023R105
** ADR ABB LTD SPONSORED ADR 17.150.00 477.807.48 257.421.50
CUSIP: 000375204
Total Switzerland - USD 861,336.55 660,936.50
Taiwan - USD
ADR CHUNGHWA TELECOM CO LTD SPONSORED ADR NEW ADR 66,468.00 963,365.31 1,036,900.80

SEDOL: 2885120

*¢ All or a portion of this security participates in Securities Lending.
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Security Description / Asset ID

Shares/Par Value Historical Cost Current Value

Corporate Stock - Common
Taiwan - USD

ADR TAIWAN SEMICONDUCTOR MFG CO LTD  SPONSORED ADR 157,858.00 1,629,576.58 1,247,078.20
SEDOL: 2113382
Total Talwan - USD 2,592,941.89 2,283,979.00
United Kingdom - AUD
** RIO TINTQ LIMITED NPV 6,746.00 423,291.41 178,725.82
SEDOL: 6220103
Tota! United Kingdom - AUD 423,291.41 178,725.82
United Kingdom - GBP
ADMIRAL GROUP ORD GBP0.001 4,036.00 61,164.54 52,805.11
SEDOL: B02J53
AMEC ORD GBP0.50 7.764.00 84,471.54 55,004.16
SEDOL: 0028262
ANGLO AMERICAN USD0.54945 20,127.00 1,047,819.15 447,375.21
SEDOL: B1XZS82
ANTOFAGASTA ORD GBP0.0S 6,253.00 95,295.93 38,253.52
SEDOL: 00456
ASSOCD BRIT FOODS ORD GBP0.0568 2.815.00 48,200.46 29,545.04
SEDOL: 0873123
AVIVA ORD GBP0.25 128,073.00 1,031,861.82 718,134.14
SEDOL: 0216238
BAE svsrems ORD GBP0.025 83,534.00 728,028.05 452,480.56
SEDOL: 026
BERKELEY GP chs UTS{COMP NEW ORD&B  SHS) 983.00 28,437.09 12,316.99
SEDOL: B02L3
8G GROUP ORD GBP0.10 200,689.00 1.525,105.97 2,761,333.69
SEDOL: 0876289
BP ORD USD0.25 614,258.00 5,038,201.73 4,645,366.13
SEDOL: 0798059
BRIT AMER TOBACCO ORD GBP0.25 44,473.00 1,497,346.42 1,150,939.02
SEDOL: 0287580
BRITISH ENERGY GP GBP0.1 (ASSD LAKE ACQ CASH) 23,629.00 320,130.79 261,928.71
SEDOL: 830D4
BRITISH SKY BROADC ORD GBP0.50 26.689.00 298,851.82 184,186.13

SEDOL: 0141192

°* All or a portion of this security participates in Securities Lending.
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Security Description / Asset 1D Shares/Par Value

Historical Cost Current Value

Corporate Stock - Common
United Kingdom - GBP
BUNZL PLC ORD GBP0.32142857 7.764.00 99,116.47 65,859.88
SEDOL: B0744B3
BURBERRY GROUP ORD GBP0.0005 10,076.00 121,432.51 32,124.41
SEDOL: 3174300
CABLE & WIRELESS ORD GBP0.25 57.506.00 201,777.35 129,393.03
SEDOL: 0162557
CADBURY PLC GBP0.10 21,086.00 226,712.79 183,565.78
SEDOL: B2PFEM?
CAIRN ENERGY PLC ORD GBP0.061538 3,120.00 208,605.68 90,388.47
CAPITA GROUP ORD GBP0.02065656 14,488.00 192,538.67 153,726.30
SEDOL: B23KOM
** CARPHONE WAREHOUSE ORD GBP0.001 9,410.00 59,368.67 12,142.49
SEDOL: 0876702
CENTRICA ORD GBP0.061728395 120,313.00 715.685.95 460,126.85
SEDOL: B033F22
COBHAM ORD GBP0.025 26,370.00 109,098.70 77,912.18
SEDOL: BOTKD36
COMPASS GROUP ORD GBPO0.10 236,063.00 1,172,197.54 1,167,534.57
SEDOL: 0533153
DIAGEO ORD GBX28.935185 57,605.00 1,086,084.34 795,915.48
SEDOL: 0237400
DRAX GROUP ORD G8P0.1155172 8,048.00 112,467.47 64,913.38
SEDOL: BIVNSX3

EURASIAN NATURAL ORD US00.20 7,454.00 153,377.73 35,366.06
SEDOL: B298CK1
EXPERIAN PLC ORD USD0.10 23,968.00 278,327.21 148,867.17
SEDOL: B19NLV4
FIRSTGROUP ORD GBP0.05 11,448.00 136,329.18 71,433.63
SEDOL: 0345217
GKN ORD GBP0.50 233,113.00 690,262.57 325,103.47
SEDOL: 3064650 .
GLAXOSMITHKLINE ORD GBP0.25 330,891.00 8,006,237.16 6.110,861.60
SEDOL: 0925288
G4S PLC ORD 25P 30,133.00 114,912.16 88,813.63

SEDOL: BOFLGE

“* Al or a portion of this security participates in Securities Lending.
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Security Descriplion / Asset ID Shares/Par Value Historical Cost Current Value
Corporate Stock - Common
United Kingdom - GBP
HBOS PLC ORD 25P 318,599.00 3,057,037.44 316,065.35
SEDOL: 3
ICAP ORD GBP0.10 12,016.00 119,368.05 49,668.51
SEDOL: 3387216
IMPERIAL TOBACCO ORD GBP0.10 23,249.00 903,980.81 618,385.63
SEDOL: 0454492
INTERCONTL HOTELS ORD GBPO0.13617 6,954.00 206,816.35 56,270.20
SEDOL: BIWQCS4
INTL POWER ORD GBP0.50 35,142.00 271,182.02 121,387.31
SEDOL: 0632016
INVENSYS ORD GBP0.10 18,510.00 : 108,442.49 46,173.13
SEDOL: B19DVX6
JOHNSON MATT'HEY ORD GBP1 5,000.00 159,349.19 78,716.81
SEDOL: 0476407
LADBROKES ORD GBP0.26333 5.00 16.20 1330
SEDOL; BOZSH63
LLOYDS BANKING GROUP PLC ORD GBP0.25 357.676.00 3,286,563.29 647,953.33
LONMIN ORD USD1 3,720.00 247,339.23 48,724.20
SEDOL: 3119248

MORRISON(W)SUPRMKT ORD GBP0.10 57,777.00 352,497.16 232,800.54
SEDOL: 0604316
NATIONAL GRID ORD GBPO.11395 57.476.00 744,383.40 565,231.06
SEOOL: B08SNH3
RECKITT BENCKISER GROUP PLC ORD GBP0.10 13,803.00 528,104.30 511,610.90
SEDOL: B24CGK7
REED ELSEVIER GBPO.1444 25,786.00 351,919.95 187.408.17
SEDOL: B2B0DGY
RIO TINTO ORD GBP0.10 22,835.00 1,348,130.89 489,182.23
SEDOL: 0718675
ROLLS ROVCE GROUP GBP0.20 (C SHS REDEEM) 2,436,548.00 0.00 3,503.15
ROYAL DUTCH SHELL ‘A'SHS EURD.07 (UK LIST) 41,567.00 1.077.044.77 1,078,721.34
SEDOL: BO3MLYX2
ROYAL DUTCH SHELL 'BORD EUR0.07 40,405.00 1,008,322.93 1,002,672.92

SEDOL: BO3MM40

** All or a portion of this security participates in Securities Lending.
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Shares/Par Value Historical Cost Current Value

Corporate Stock - Common
United Kingdom - GBP
SABMILLER ORD USDO.10 s ,116. 359,100.

SABMILLER OR 21,476.00 499,116.78 00.80
SAGE GROUP ORD GBP0.03 ,291.00 158,849.30 74,036.51
SEDOL: 0802165 3029
smnsauavg ]szRD GBP0.28571428 26,166.00 262,048.09 123.582.25
SED
SCOT & STHN ENERGY ORD GBP0.50 20,572.00 619,855.64 359,956.88
SEDOL: 079087;
SERCO GRQUP ORD GBP0.02 11,371.00 95,216.24 73.650.70
SEDOL: 0797379
SEVERN TRENT ORD GBP0.9789 3,343.00 61,909.15 57.580.65
SEDOL: BIFHBJ7
SHIRE PLC ORD GBP0.05 13,326.00 268,511.95 193,893.70
SEDOL: B2QKY05
SMITH & NEPHEW ORD USD0.20 21,373.00 255,935.90 134,746.81
SEDOL: 0922320
SMITHS GROUP ORD GBP0.375 9,213.00 214,270.80 117,227.02
SEDOL: BIWY233
STAGECOACH GROUP ORD GBP0.009824(POST CONS) 8,067.00 27.592.49 16,266.66
SEDOL: B1VJI6Q0
STANDARD CHARTERED ORD USDO0.50 43,261.00 1,291,839.41 544,236.91
SEDOL: 0408284
STANDARD LIFE ORD GBP0.10 49,940.00 235,356.35 145,038.50
SEDOL: B16KPT4
TESCO ORD GBP0.0S 179,824.00 1,169,010.47 930,751.06
SEDOL: 0884709
mu.ow OIL ORD GBP0.10 17.081.00 260,645.71 161,961.39
SEDOL: 0150080
UNILEVER PLC ORD GBP0.031111 166,476.00 3,875,758.92 3,779,350.28
SEDOL: B10RZP7
uTD ausmsss MEDIA ORD GBPO0.10 2,588.00 39,451.51 18,920.76
SEDOL: B2R84WO
** VEDANTA RESOURCES ORD USDD.10 3,445.00 168,069.24 30,287.90
SEDOL: 3327708
WHITBREAD ORD GBP0.76797385 4,567.00 156,932.27 60,212.09

SEDOL: B1KJJ40

** All or a portion of this security participates in Securities Lending.
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Security Description / Asset ID

Schedule of Assets Held for Investment Purposes

Shares/Par Value Historical Cost Current Value
Corporate Stock - Common
United Kingdom - GBP
XSTRATA PLC ORD GBP X 744,298.54 138,612.90
SEDOL: 3141100 15,064.00
Total United Kingdom - GBP 49,664,624.69 34,197,618.74
United States - EUR
** ZARDOYA-OTIS EURO.10 2,974.00 113,382.32 52,460.57
SEDOL: 5770300
Total United States - EUR 113,382.32 52,460.57
United States - HKD
** MONGOLIA ENERGY CO COMSTK 81,000.00 183,780.06 24,874.20
SEDOL: B802L839
Total United States - HKD 183,780.06 24,874.20
United States - JPY
JUPITER TELECOMM NPV 100.00 77.804.32 103,254.27
SEDOL: 6301956
Total United States - JPY 77,804.32 103,254.27
United States - USD
#REORG/BLYTH INC REV SPLIT TO BLYTH INC NEW #2049994 EFF 7.800.00 224,990.94 61,152.00
02/02/09 CUSIP: 09643P108
#REORG/FOSTER WHEELER LTD STK MERGER TO FOSTER WHEELER CU 24,100.00 1,055,115.26 563,458.00
H27178104 2/9/09 CUSIP: G36535139
ABBOTT LAB COM 155,825.00 8,157,150.91 8,316.380.25
CUSIP; 002624100
** ABERCROMBIE & FITCH CO CL A 41,400.00 1,836,583.03 955,098.00
CUSIP: 0028956207
ACCENTURE LTD BERMUDA CLS A COM 53,600.00 2,144,445.17 1,757,544.00
CUSIP: G1150G111
** ACCO BRANDS CORP COM 4,500.00 38,638.00 15,525.00
CUSIP: 000817108
** ADC TELECOMMUNICATIONS INC COM NEW 16,300.00 181,345.40 89,161.00

CUSIP: 000886309

** All or a portion of this security participates in Securities Lending.

Northern Trust - Dol
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Schedule of Assets Held for Investment Purposes

Shares/Par Value Historical Cost Current Value
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United States - USD
** ADMINISTAFF INC COM 8,300.00 287,042.36 179,944.00
CUSIP;: 007094105
** ADOLOR CORP COM 17.700.00 66,196.23 29,382.00
CUSIP: 00724X102
ADTRAN INC COM 23,200.00 482,247.72 345,216.00
CUSIP; 00738A106
ADVANCE AMER CASH ADVANCE CTRS INC COM STK 15,700.00 171,004.15 29,673.00
CUSIP; 00739W107
AEROPOSTALE COM 31,800.00 742,332.49 511,980.00
CUSIP: 007865108
AETNA INC 13,675.00 397,544.32 389,737.50
CUSIP; 00817Y108
AFFILIATED COMPUTER SVCS INC CL A COM 4,000.00 204,994.30 183.800.00
CUSIP; 003190100
** AFFILIATED MANAGERS GROUP INC COM STK 12,800.00 1,219,877.23 536,576.00
CUSIP; 608252108
AFFYMETRIX INC OC-CAP STK 16,900.00 42,806.01 50,531.00
CUSIP: 00826T108
AFLAC INC COM 6.825.00 392,623.75 312,858.00
CUSIP; 001055102
** AGCO CORP COM 34,600.00 1,602,221.92 816,214.00
CUSIP: 001084102
AK STL HLDOG CORP COM STK PAR $0.01 92,700.00 2,020,987.17 863,964.00
CUSIP: 001547108
> ALCOA INC COM STK 21,900.00 827,327.02 246,594.00
CUSIP: 013817101
ALLEGHENY ENERGY INC COM 34,925.00 1,709,929.72 1,182,560.50
CUSIP: 017361106
ALLERGAN INC COM 32,075.00 1,889,007.07 1,293,264.00
CUSIP: 018430102
ALLIANCE 1 INTL INC COM 17,500.00 69,802.77 51,450.00
CUSIP; 018772103
ALUANT ENERGY CORP COM ISIN #US0188021085 34,500.00 1,434,128.79 1,006,710.00
CUSIP; 018802108
** ALLIED CAP CORP NEW COM 44,200.00 87,454.42 118,898.00

CUSIP: 015030108

** All or a portion of this security participates in Securities Lending.
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Shares/Par Value Historical Cost Current Value

Corporate Stock - Common
United States - USD
ALLIED WORLD ASSURANCE COM STK 2,800.00 101.569.68 113,680.00
CUSIP: G0219G203

= ALLIS-CHALMERS ENERGY INC FORMERLY ALL! COM PAR $0.01 NEW 3,100.00 51,781.78 17,050.00
CUSIP: 019845506
ALLSTATE CORP COM 52,400.00 2,837,124.59 1,716,624.00
CUSIP: 020002101
ALPHA NAT RES INC COM STK 13,325.00 1,051,539.75 2156,731.75
CUSIP; 02076X102
ALTERA CORP COM 39,300.00 900,453.38 656,703.00
CUSIP: 021441100
ALTRIA GROUP mc coMm 87,500.00 1,330,237.97 1,317,750.00
CUSIP: 022095103
AMER ELEC PWR CO INC COM 24,500.00 991,937.57 815,360.00
CUSIP: 025537101
AMER FINL GROUP INC OH COM STK §3,100.00 1.409,876.70 1,214,928.00
CUSIP: 025932104

* AMERICAN CAP LTD COM STK 46,500.00 141,871.59 150.660.00
CUSIP: 02503Y103
> AMERICAN EAGLE OUTFITTERS INC NEW COM 82,200.00 1,734,519.48 769,392.00
CUSIP: 02553€105
** AMERICAN RAILCAR INDS INC COM STK 3,500.00 59,692.15 36,855.00
CUSIP: 02916P103
AMERICAN TOWER CORP CL A 11,125.00 367.231.94 326,185.00
CUSIP: 029912201
AMERIGROUP CORP COM 24,500.00 665,687.05 723.240.00
CUSIP: 03073T102
AMERIPRISE FINL INC COM 58,700.00 2,467,674.26 1,371,232.00
CUSIP: 03076
AMERISOURCEBERGEN CORP COM §3,600.00 2,201,066.62 1,911,376.00
CUSIP; 03073E105
AMERISTAR CASINOS INC COM STK USD0.09 14,800.00 143,194.70 127.872.00
CUSIP: 030700101
** AMERN ORIENTAL BIOENGINEERING INC COM STK 6.900.00 46,004.37 46.,851.00
CUSIP: 028731107
AMGEN INC COM 39,200.00 1,739,404.28 2,263,800.00

CUSIP: 031162100

** All or a portion of this security participates in Securities Lending.
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AMKOR TECHNOLOGY INC COM 34,100.00 185,313.80 74,338.00
CUSIP: 031652100
AMN HEALTHCARE SVCS INC COM 4,800.00 82,793.28 40,608.00
CUSIP: oo1m101

** ANADARKO PETRO CORP COM 32,300.00 1,180,143.91 1.245,165.00
CUSIP; 032511107
** ANADIGICS INC COM 14,200.00 46,892.66 21,016.00
CUSIP: 032515108
ANALOG DEVICES INC COM 40,100.00 1,221,688.66 762,702.00
CUSIP: 032654105
** ANDERSONS INC CoM 5.300.00 152,889.44 87,344.00
cusup 034164103

ANIXTER INTL INC COM 17,800.00 1,148,788.92 536,136.00

cusnp- 035290105
** ANNTAYLOR STORES CORP COM 54,200.00 600,109.10 312,734.00
CUS!P: 036115103
AON CORP COM 14,800.00 660,538.37 676,064.00
CUSIP: 037389103
APOLLO GROUP INC CLACL A 23,625.00 1,542,231.20 1,810,147.50
CUSIP: 0376041
APPLE IN 26,425.00 2.511,232.14 2,255,373.75
CUSIP: 037833100
** APPLIED INDL TECHNOLOGIES INC COM 6,500.00 184,577.90 122,980.00
CUSIP: 03820C105
APPLIED MATERIALS INC COM 111,600.00 1.132,215.48 1,130,508.00
CUSIP: 038222105 )
APPLIED MICRO CIRCUITS CORP COM NEW STK 10,900.00 40,841.53 42,837.00
CUSIP: 03822Wa06

APPLIED SIGNAL TECH INC COM 1,800.00 29,826.36 32,292.00
CUSIP: 038237103
** ARCH CAPITAL GROUP COM STK 168,000.00 4,110,936.92 11,776,800.00
CUSIP: G0450A105
ARCHER-DANIELS-MIDLAND CO COM 60,800.00 2,085,044.50 1,752,864.00
CUSIP: 039483102

** ARKANSAS BEST CORP DEL COM 6,500.00 220,146.54 196,715.00

CUSIP: 040790107

** All or a portion of this security participates in Securities Lending.
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ARROW ELECTR INC COM 38,100.00 1,229,105.99 717,804.00
CUSIP: 042735100
** ARVINMERITOR INC COM STK ISIN# US0433531011 14,300.00 144,149.25 40,755.00
CUSIP: 043353101
== ASBURY AUTOMOTIVE GROUP INC COM 8,200.00 201,292.68 37.474.00
CUSIP: 043436104
ASHLAND INC NEW COM 14,700.00 807.823.20 154,497.00
CUSIP: 044209104
ASPEN INSURANCE HLDGS COM 12,800.00 365,103.31 310.400.00
CUSIP: G05384
ASSURANT INC COM 33,275.00 1,652,337.43 998,250.00
CUSIP; 04621X108
ASTORIA FINL CORP COM 21,800.00 379,734.29 359,264.00
CUSIP: 046265104
ATA&T INC COM 233,817.00 5,905,256.98 6,663,784.50
CUSIP: 00206R102
ATMOS ENERGY CORP COM 4,000.00 113,441.10 94,800.00
CUSIP: 049550105
** ATP OIL & GAS CORP COM 9,100.00 41,835.43 53,235.00
CUSIP: 00208J108
AUTODESK INC COM 32,625.00 1,272,390.32 641,081.25
CUSIP: 052769106
** AUTOLIV INC COM STK 16,000.00 837,094.76 343,360.00
CUSIP: 052800109
** AVENTINE RENB ENERGY HLDGS INC com 11,200.00 62,284.32 7,280.00
CUSIP: 05356X403
** AVIS BUDGET GROUP INC COM STK 7.900.00 56,221.14 5,530.00
CUSIP: 053774105
AVNET INC C 39,100.00 1,138,780.76 712,011.00
cusIP: 053807103
AVON PRODUCTS INC COM USD0.25 61,100.00 2,188,066.31 1,468,233.00
CUSIP: 054303102
** AVX CORP COM 7.400.00 122,969.50 58,756.00
CUSIP: 002444107
AXIS CAPITAL HLDGS LTD COM USD0.0125 20,600.00 712,206.59 §99,872.00

CUSIP: GO592U109

“* All or a portion of this security participates in Securities Lending.
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°2 AZZ INC COM 2,900.00 112,658.47 72,790.00
CUSIP: 002474104
** BALL. CORP COM 15,700.00 516.420.10 652,963.00
CUSIP: 058498106

NEW YORK MELLON CORP COM STK 6,500.00 175,208.57 184,145.00
CUSIP' 064058100
BANK OF AMERICA CORP 101,875.00 3,820,769.38 1,434,400.00
CUSIP: 060505104
BARNES & NOBLE INC COM 14,300.00 540,419.13 214,500.00
CUSIP: 067774109
** BASIC ENERGY SVCS INC NEW COM 4,900.00 141,970.30 63,896.00
CUSIP: 06985P100
BAXTER INTL INC COM 20,700.00 1,214,118.60 1,109,313.00
CUSIP: 071813109
** BEBE STORES INC COM 6,700.00 68,955.55 50.049.00
CUSIP: 075571109
BECTON DICKINSON & CO GOM 42,800.00 2,710,451.85 2,927,092.00
CUSIP: 075887109
** BENCHMARK ELECTRS INC COM 26,700.00 474,286.31 340,959.00
CUSIP: 08160H101
BERKLEY W R CORP COM 85,050.00 2,386,188.89 2,636,550.00
CUSIP: 084423102
** BERKSHIRE HATHAWAY INC DEL CL A 44,00 3,823,185.04 4,250,400.00
CUSIP: 084670108
** BERRY PETE CO CLACL A 41,300.00 313,176.64 312,228.00
CUSIP: 085789105
** BEST BUY INC COM STK 22,100.00 608,461.62 621,231.00
CUSIP: 086516101
BIG LOTS INC COM 33,100.00 1,108,567.29 479,619.00
CUSIP: 089302103
BIOGEN IDEC mc COM STK 33,000.00 1,574,577.81 1,571,790.00
CUSIP: 09062X10!
BIOSCRIP INC COM 7.900.00 64,889.81 17,538.00
CUSIP: 09069N108
** BJS WHSL CLUB INC COM STK 13,700.00 510,207.08 469,362.00

CUSIP: 055484106

** All or a portion of this security participates in Securities Lending.
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** BLACKROCK INC COM STK 2,800.00 568,267.71 375,620.00
CUSIP: 09247X101
BLOCK H & R INC COM 0.00 0.00 0.00
CUSIP; 093671105
** BLOCKBUSTER INC CL A CL A ISIN #US0936791088 50,700.00 164,568.22 63,882.00
CUSIP: 033679108
** BLUELINX HLDGS INC COM 7.700.00 89,067.86 14,553.00
CUSIP; 09624H109
BOEING CO COM 4,475.00 259,781.42 190,948.25
CUSIP: 097023105
BOK FINL CORP COM NEW 1,400.00 57,194.90 56,560.00
CUSIP: 055610201
BOOKHAM INC COM 20,300.00 56,969.92 9,135.00
CUSIP: 09856E105
BORDERS GROUP INC COM STK 10,800.00 35.487.72 4,320.00
CUSIP: 099709107
** BOYD GAMING CORP COM 21,400.00 254,627.94 101,222.00
CUSIP: 103304101
** BRIGGS & STRATTON CORP CAP 12,200.00 210,728.98 214,598.00
CUSIP: 109043109
BRIGHTPOINT INC COM NEW 13,200.00 221,184.48 57,420.00
CUSIP: 109473405
BRINKER INTL INC COM 71,700.00 1,290,958.53 755,718.00
CUSIP: 109641100
BRISTOL MYERS SQUIBS CO COM 75,800.00 1.641,314.33 1,762,350.00
CUSIP: 110122108
BROADCOM CORP CLACL A 20,350.00 561.730.23 345,339.50
CUSIP: 111320107
BROCADE COMMUNICATIONS SYS INC COM NEW STK 5,200.00 38,664.78 14,560.00
CUSIP: 111621306
** BRONCO DRILLING CO INC COM 5,200.00 59,352.41 33,592.00
CUSIP: 112211107
** BROOKS AUTOMATION INC COM 10,200.00 25,944.60 59,262.00
CUSIP: 113340102
BROWN & BROWN INC COM 20,200.00 527,408.93 422,180.00
CUSIP: 115236101

“* All or a portion of this security participates in Securities Lending.
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** BROWN SHOE CO INC COM K .
P R R 9,300.00 157,119.70 78,771.00
BUCKEYE TECHNOLOGIES INC COM . X R
BLISKEYE TECHN 11,000.00 195,260.51 40,040.00
BUCYRUS INTL INC NEW COM CL A K B 387,809.9 . X
R L o 7,800.00 809.92 144,456.00
BUILD-A-BEAR WORKSHOP INC COM STK 7.800.00 69.729.66 37.908.00
CUSIP: 120076104
** BUNGE LTD 36,000.00 1,572,770.25 1,863,720.00
CUSIP: G16962105
= C DI CORP COM 2,200.00 65,560.00 28,468.00
CUSIP: 125071100
** C&D TECHNOLOGIES INC COM 6,800.00 53,421.48 21,284.00
CUSIP: 124661109
** CA PIZZA KITCHEN INC COM ISIN US13054D1090 4,300.00 55,319.72 46,096.00
CUSIP: 13054D109
** CABELAS INC COM STK 6,800.00 30,604.08 39,644.00
CUSIP: 126804301
CALAMOS ASSET MGMT INC CL A COM STK 3,500.00 70,649.25 25,900.00
CUSIP: 12811R104
“* CALPINE CORP COM NEW STK 308,100.00 6,123,780.32 2,242,968.00
CUSIP: 131347304
CAMERON INTL CORP COM STK 43,600.00 1,805,814.86 893,800.00
CUSIP; 133428105
CAP 1 FNCL COM 44,200.00 2,397,534.69 1,409,538.00
CUSIP: 14040H10S
** CARDINAL HLTH INC 79,400.00 4,977,148.42 2,735,918.00
CUSIP: 14149Y108
** CARMAX INC COM 18,800.00 185,445.08 148,144.00
CUSIP: 143130102
CASH AMER INVTS INC COM 4,600.00 171,696.07 125,810.00
CUSIP: 14754D100
** CASTLE AM & CO MRYLAND 1,600.00 33,265.76 17.328.00
CUSIP: 148411101
“* CATO CORP NEW CL A 5,700.00 103,737.59 86,070.00

CUSIP: 149205106

“* All or a portion of this security participates in Securities Lending.
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Corporate Stock - Common
United States - USD
CEC ENTMT INC COM 5,100.00 139,883.50 123,675.00
CUSIP; 125137109
CEDAR SHOPPING CTRS INC COM NEW COM NEW 1,300.00 16,435.25 9,204.00
CUSIP: 150602209
CELGENE CORP COM 6,100.00 355,904.62 337,208.00
CUSIP: 151020104
** CENT PAC FINL CORP COM 10,400.00 131,969.00 104,416.00
CUSIP; 154760102
CENTENE CORP DEL COM 22,500.00 499,750.61 443,475.00
CUSIP; 151358101
CENTEX CORP COM 14,800.00 248,122.09 157,472.00
CUSIP; 152312104
** CENTY ALUM CO COM 44,100.00 1,097,189.88 441,000.00
CUSIP: 156431108
CENVEQ INC C 8,600.00 99,228.41 38,270.00
CUSIP: 156708105
** CEPHALON INC CON 800.00 6§1,668.57 61,632.00
CUSIP; 156708109
** CERADYNE INC DEL COM 3,900.00 114,625.68 79,209.00
CUSIP: 156710105
CF INDS HLDGS INC COM 15,000.00 2,219,682.30 737,400.00
CUSIP: 125269100
LOTTE RUSSE HLDG INC COM (SIN US1610461038 2,362.00 33,295.83 15,329.38
cusup 161048103
CHARMING SHOPPES INC COM 26,700.00 140,899.75 65,148.00
CUSIP: 161133103
CHEESECAKE FACTORY INC COM 17.700.00 257,860.68 178,770.00
CUSIP: 163072101
CHEMTURA CORP COM 15,500.00 108,349.65 21,700.00
cusup- 163893100
EVRON CORP COM 77.700.00 5,100,365.90 5,747,469.00
CUSIP 166764100
CHICOS FAS INC COM 13,000.00 90,261.17 54,340.00
CUSIP: 168615102
** CHIPOTLE MEXICAN GRILL INC CL A COM STK 4,300.00 250,260.17 266,514.00

CUSIP: 169656105

“* All or a portion of this secursily participates in Securities Lending.
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** CHIQUITA BRANDS INTL INC COM 11,300.00 248,248.14 167,014.00
CUSIP: 170032809
** CHOICE HOTELS INTL INC COM 13,100.00 367,551.01 393,786.00
CUSIP: 169905106
CHORDIANT SOFTWARE INC COM NEW COM NEW 10,800.00 49,885.20 28,728.00
CUSIP: 170404305
CHRISTOPHER & BANKS CORP COM 3,900.00 36,669.36 21,840.00
CUSIP: 171046105
CHUBB CORP COM 37,700.00 1,937,388.52 1,922,700.00
CUSIP: 171232101
CHURCH & DWIGHT INC COM 19,900.00 1,167,904.78 1,116,788.00
CUSIP: 171340102
** CIENA CORP COM NEW COM NEW 79,700.00 1.059,760.90 533,990.00
CUSIP: 171779308
CIGNA CORP COM 24,600.00 1.251,810.28 414,510.00
CUSIP: 125509109 :
** CIMAREX ENERGY CO COM 7,800.00 389,155.26 208,884.00
CUSIP: 171798101
CIN BELL INC NEW COM STK 38,000.00 122,155.44 73.340.00
CUSIP: 171871106
CISCO SYSTEMS INC 53,875.00 1,071,046.03 878,162.50
CUSIP: 17275R102
CITI TRENDS INC COM ORD USD1 2,500.00 51,412.50 36,800.00
CUSIP: 17306X102
CITIGROUP INC COM 77.000.00 1,451,798.55 516,670.00
CUSIP: 172967101
CITY HLDG CO COM 2,600.00 107,964.74 90,428.00
CUSIP: 177835105
CKE RESTAURANTS INC COM STK 13,700.00 161,292.84 118,916.00
CUSIP; 12561E105
** CLEAN HBRS INC COM 1,100.00 66,781.33 69,784.00
CUSIP: 184496107
CMNTY HLTH SYS INC NEW COM 23,100.00 808,229.73 336,798.00
CUSIP: 203668108
CNA FNCL CORP COM 16,100.00 205,560.65 264,684.00

CUSIP: 126117100

“* All or a portion of this security participates in Securities Lending.
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COACH INC COM 65,750.00 2,003,593.74 1,365,627.50
CUSIP: 189754104
OCA COLA CO COM 50,200.00 2,501,762.55 2,272,554.00

cusup 191216100

OCA COLA ENTERPRISES INC COM 36,800.00 657,476.69 442,704.00
cusu:- 191219104
** COGO GROUP INC COM STK 9,400.00 156,068.12 45,684.00
CUSIP: 192448108
COLE KENNETH PRODTNS INC CL A 3.900.00 92,599.65 27,612.00
CUSIP: 183294105
COLGATE-PALMOLIVE CO COM 19,800.00 1,184,012.78 1,357,092.00
CUSIP; 194162103
COLLECTIVE 8RANDS INC COM STK 15,000.00 87,040.50 175,800.00
CUSIP: 19421W100
COMFORT SYS USA INC COM 10,900.00 157,742.20 116,194.00
CUSIP: 199808104
COML METALS CO COM 7,300.00 206,196.53 86,651.00
CUSIP: 201723103
COMMUNITY TR BANCORP INC COM 1,200.00 42,013.32 44,100.00
CUSIP: 204149108
COMPLETE PRODTN SVCS INC COM 16,200.00 307,817.71 132,030.00
CUSIP; 20453E109
** COMPUTER PROGRAMS & SYS INC COM 2,200.00 59,542.10 58,960.00
CUSIP: 205306103
COMPUTER SCI CORP COM 28,200.00 1,431,762.39 990,948.00
CUSIP: 205363104 )
COMPUWARE CORP COM 61,700.00 718,314.43 416,475.00
CUSIP: 205538109
** CON-WAY INC COM STK 5,100.00 214,674.33 135,660.00
CUSIP: 205944101
CONAGRA FOODS INC 30,950.00 510,710.39 510,675.00
CUSIP: 205887102
** CONEXANT SYS INC COM NEW STK 19,750.00 205,400.00 13,528.75
CUSIP: 207142308
** CONNS INC COM 3,600.00 73,917.62 30,528.00

CUSIP: 208242107

** All or a portion of this security participates in Securities Lending.
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Shares/Par Value Historical Cost Current Value
Corporate Stock - Common
United States - USD
CONOCOPHILLIPS COM 81,000.00 3,362,481.65 4,195,800.00
CUSIP: 20825C104
CONSECO INC COM NEW STK 16,200.00 143,775.00 83.916.00
CUSIP: 208464883
** CONSOL ENERGY INC COM 9,950.00 758,175.84 284,371.00
CUSIP: 20854P109
CONVERGYS CORP DE COM 19,800.00 500,239.08 126,918.00
CUSIP; 212485106
COSTCO WHOLESALE CORP NEW COM 35,300.00 2,053,547.67 1.863,250.00
CUSIP: 22160K105
COVENTRY HEALTH CARE INC COM 28,700.00 403,647.29 427,056.00
CUSIP: 222862104
*> COX RADIO INC CL A 8,200.00 94,734.60 49,282.00
CUSIP: 224051102
CRACKER BARREL OLD CTRY STORE INC COM 6,500.00 173,777.50 133,835.00
CUSIP; 22410J106
CRANE CO COM 5.400.00 221,804.46 93,096.00
CUSIP: 224399105
CROCS INC COM 21,600.00 30,360.96 26,784.00
CUSIP; 227046109
** CROSSTEX ENERGY INC COM 10,000.00 23,664.00 39.000.00
CUSIP: 22765Y104
CROWN HLDGS INC COM 6.500.00 125,280.64 124,800.00
CUSIP: 228368106
CRYOLIFE INC COM 3,900.00 38,959.05 37.869.00
CUSIP; 228903100
** CSG SYS INTL INC COM 14,200.00 354,264.72 248,074.00
CUSIP: 126349109
CSS INDS INC COM 1,000.00 36,002.30 17,740.00
CUSIP: 125806107
CSX CORP COM 33,100.00 1.418,224.58 1,074,757.00
CUSIP: 126408103
CTS CORP COM 5,900.00 77,861.12 32,509.00
CUSIP: 126501105
CULLEN / FROST BANKERS INC COM 5,100.00 278,106.89 258,468.00

CUSIP: 229899109

** All or a portion of this security participates in Securities Lending.
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CUMMINS INC
CUSI: 331021106 35,800.00 1,668,473.31 956,934.00
CVR ENERGY INC COM STK . ,.610. 4,000.
YR ENERCY NG 8.500.00 34,610.30 34,000.00
CVS CAREMARK CORP COM STK 86,375.00 3.141,351.75 2,482,417.50
CUSIP: 126650100
** CYBERONICS INC COM 2,600.00 56,814.68 43,082.00
CUSIP: 23251P102
** CYNOSURE INC CL A 3,300.00 76,591.35 30,129.00
CUSIP: 232577205
** DAKTRONICS INC COM 3.700.00 62,679.11 34,632.00
CUSIP: 234264109
** DARDEN RESTAURANTS INC COM 46,200.00 1,310,034.90 1,301,916.00
CUSIP; 237194105
DARLING INTL INC COM 17,900.00 75,120.93 98,271.00
CUSIP: 237266101
** DAWSON GEOPHYSICAL CO COM 700.00 38,889.83 12,467.00
CUSIP; 239359102
DEL MONTE FOODS CO COM 10,300.00 88,637.68 73.542.00
CUSIP: 24522P103
DELL INC COM STK 122,400.00 2,120,831.44 1,253,376.00
CUSIP; 24702R101
DELTA AIR LINES INC DEL COM NEW COM NEW 16,375.00 172,881.98 187.657.50
CUSIP: 247361702
** DELTA PETE CORP DE 842,663.00 12,956.079.09 4,011,075.88
CUSIP: 247907207
DELUXE CORP COM 9,000.00 158,553.18 134,640.00
CUSIP: 248019101
DEVON ENERGY CORP NEW COM 21,075.00 1,672,189.73 1,384,838.25
CUSIP: 25179M103
DHT MARITIME INC COM STK 9,100.00 82,574.31 50,414.00
CUSIP: Y2065G105
** DIAMOND FOODS INC COM 2,700.00 70,897.14 54,405.00
CUSIP: 252603105
** DIAMOND MGMT & TECHNOLOGY CONSULTANTS INC COM STK 5,000.00 59,143.50 21,050.00

CUSIP: 252691106

** All or a portion of this security participates in Securities Lending.
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** DIEBOLD INC COM 10,800.00 295,139.75 303,372.00
CUSIP; 253651103
** DILLARDS INC CL A COM 13,100.00 160,708.16 52,007.00
CUSIP: 254067101
DIME CMNTY BANCSHARES INC COM 3,000.00 41,781.90 39,900.00
CUSIP: 253922108
** DIRECTV GROUP INC COM 61,750.00 1,356,889.20 1,414,692.50
CUSIP: 254591106
DISCOVER FINL SVCS COM STK 44,300.00 666,048.42 422,179.00
CUSIP: 254709108
DISCOVERY COMMUNICATIONS INC NEW COM SERA STK 130,285.00 2,339,623.06 1,844,835.60
CUSIP; 25470F 104
** DISCOVERY COMMUNICATIONS INC NEW COM SERC COM SER C . 130,285.00 2,100,698.25 1,744,516.15
CUSIP: 25470F302
** DISH NETWORK CORP CL A COM STK 84,500.00 2,164,071.37 937,105.00
CUSIP: 25470M109
** DOLBY LABORATORIES INC CL A COM STK 8,500.00 354,452.55 278,460.00
CUSIP: 256597107
** DOLLAR FINL CORP COM STK 3,900.00 64,156.17 40,170.00
CUSIP: 256664103
** DOMINOS PIZZA INC COM 9,800.00 120,369.26 46,158.00
CUSIP; 25754A201
DOMTAR CORP COM 75,200.00 275,794.82 125,584.00
CUSIP: 257559104
DONNELLEY R R & SONS CO COM 43,843.00 749,803.35 595,387.94
CUSIP; 257857101
DOVER CORP COM 29,900.00 1.153.909.17 984,208.00
CUSIP: 260003108
DOW CHEMICAL CO COM 43,100.00 1,598,756.35 650,379.00
CUSIP: 260543103
DREAMWORKS ANIMATION INC CL A COM STK 37,100.00 983,864.89 937,146.00
CUSIP: 26153C103
DRESSER-RAND GROUP INC COM 6.013.00 127,473.01 103.724.25
CUSIP: 261608103
** DSP GROUP INC COM 6.600.00 68,166.12 52,932.00

CUSIP: 233328106

** Al or a portion of this securily participates in Securities Lending.
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** DSW INC CLA CL A 6,000.00 85,416.60 74,760.00
CUSIP: 233341102

DTE ENERGY CO COM 34,700.00 1,450,828.45 1,237.749.00
CUSIP: 233331107
DUCOMMUN INC DEL COM 1,700.00 47,545.09 28.390.00
CUSIP: 264147109
DUN & BRADSTREET CORP DEL NEW COM 12,300.00 1,026,714.92 949,560.00
CUSIP: 26483E100
** EARTHLINK INC COM STK 71,000.00 516,948.43 479,960.00
CUSIP: 270321102

~ EASTMAN KODAK CO COM 294,600.00 2,998,938.24 1,938,468.00
CUSIP: 277461109

** EATON CORP COM 18,300.00 1,478,738.60 909,693.00
CUSIP: 278058102
EDISON INTL COM 82,000.00 2,111,799.07 2.633,840.00
CUusIP: 281020107
EL PASQ ELEC CO COM NEW 7.300.00 155,430.14 132,057.00
CUS!IP; 283677854
ELILILLY & CO COM 38,600.00 1,291,803.72 1,554,422.00
CUSIP: 532457108
** ELIZABETH ARDEN INC COM 4,300.00 83,148.57 54,223.00
CUSIP: 28660G106
** ELLIS PERRY INTL INC COM 5,400.00 141,948.70 34,236.00
CUSIP: 288853104

MBARQ CORP COM STK 33,000.00 1,487,336.44 1,186,680.00

CUSlP 29078€105
EMC CORP COM 52,400.00 733,909.16 548,628.00
CUSIP: 268648102
EMCOR GROUP INC COM 26,800.00 867,415.65 601,124.00
CUSIP: 29084Q100
* EMERGENCY MED SVCS CORP CL A COM STK 3,200.00 70,321.60 117,152.00
CUSIP: 29100P102
EMERSON ELECTRIC CO COM 49,300.00 2,173,063.12 1,804,873.00
CUSIP: 291011104
EMULEX CORP COM NEW 11,600.00 140,875.24 80,968.00

CUSIP: 292475208

** All or a portion of this security participates in Securities Lending.
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** ENCORE WIRE CORP COM
CUBIE SeTo G 5,100.00 121,254.68 96,696.00
** ENDO PHARMACEUTICALS HLDGS INC COM 50,425.00 1.169,602.54 1,304,999.00
CUSIP: 29264F205
ENDURANCE SPECIALTY HOLDINGS LTD COM  USD1 54,200.00 2,114,085.33 1.654,726.00
CUSIP: G30397106
** ENERGIZER HLDGS INC COM 2,400.00 235,828.63 129,936.00
CUSIP; 29266R108
ENERGY PARTNERS LTD OC-COM 7,400.00 97.488.00 9,990.00
CUSIP: 29270U105
** ENERGY XXI %BERMUDA) COM STK 16,400.00 33,091.92 12,956.00
CUSIP: G10082108
** ENERSYS COM 10,600.00 110,693.92 116,600.00
CUSIP: 29275Y102
ENSCO INTL INC COM 9,100.00 593,874.19 258.349.00
CUSIP: 26874Q100
** ENTERCOMMUNICATIONS CORP CL A 11,900.00 143,210.55 14,637.00
CUSIP: 293639100
ENTERGY CORP NEW COM 18,900.00 1,608,665.72 1.5671,157.00
CUSIP: 29364G103
EOG RESOURCES INC COM 17,600.00 2,261,849.22 1,171,808.00
CUSIP: 26875P101
“* ETHAN ALLEN INTERIORS INC COM 9,100.00 262,619.24 130,767.00
CUSIP: 297602104
** EVERCORE PARTNERS INC CLACL A 4,300.00 58,459.79 53,707.00
CUSIP: 29977A105
EXIDE TECHNOLOGIES COM NEW COM NEW 11,900.00 151,451.37 62,951.00
CUSIP: 302051206
EXPRESS SCRIPTS INC COM 5,425.00 342,123.42 298,266.50
CUSIP: 302182100
** EXTREME NETWORKS INC COM 2,188.00 8,880.87 5,119.92
CUSIP: 30226D106
EXXON MOBIL CORP COM 40,850.00 3.000,210.70 3.261,055.50
CUSIP: 302316102
EXXON MOBIL CORP COM 133,600.00 8,278,771.16 10.665,288.00

CUSIP: 30231G102

“* All or a portion of this security participates in Securities Lending.
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Schedule of Assets Held for Investment Purposes
Security Description / Asset ID Shares/Par Value Historica! Cost Current Value
Corporate Stock - Common
United States - USD
FAIRCHILD SEMICONDUCTOR INTL INC COM 11,300.00 41,659.57 55,257.00
CUSIP: 303726103
FBL FINL. GROUP INC CL A CL A 2,300.00 83,876.86 35,535.00
CUSIP: 30239F106
FEDT INVESTORS INC CL B 67,400.00 2,5681,955.38 1,143,104.00
CUSIP: 314211103
FINISH LINE INC CL A 10,600.00 52,470.00 59,360.00
CUSIP: 317923100
** FIRST MARBLEHEAD CORP COM 11,200.00 31,969.28 14,448.00
CUSIP: 320771108
FIRSTENERGY CORP COM 24,800.00 1,3682,141.28 1,204,784.00
CUSIP; 337932107
FLEXTRONICS INTL LTD COM STK 82.800.00 924,992.64 211,968.00
CUSIP: Y2573F102
FLOWSERVE CORP COM 6,800.00 563,622.65 350,200.00
CUSIP: 34354P105
FLUOR CORP NEW COM 40,000.00 2,295,726.42 1,794,800.00
CUSIP: 343412102
FMC TECHNOLOGIES INC COM 13,900.00 509,125.40 331,237.00
CUSIP: 30249U101
FOOT LOCKER INC COM 36,400.00 217,451.27 267,176.00
CUSIP: 344849104
FORCE PROTN INC COM NEW 9.500.00 28,018.35 56,810.00
CUSIP: 345203202
FOREST LABORATORIES INC 109,300.00 3,605,059.03 2,783,871.00
CUSIP: 345838106
** FORWARD AIR CORP COM 8,800.00 292,427.15 213,576.00
CUSIP: 349853101
FREDS INC CL A 8,000.00 112,234.40 86,080.00
CUSIP: 356108100
FREIGHTCAR AMER INC COM 2,800.00 91,595.74 51,156.00
CUSIP; 357023100
FRESH DEL. MONTE PRODUCE INC COM STK 9,900.00 318,338.47 221,958.00
CUSIP; G36738105
FRKLN RES INC COM 21,000.00 1,870,533.81 1,339,380.00
CUSIP: 354613101

** Al or a portion of this security participates in Securities Lending.
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Corporate Stock - Common
United States - USD
£n CONSULTING INC COM X 266,592.24 205,528.00
CUSIP: 302941109 4.600.00
FULLER H B CO COM 11,100.00 250,980.10 178.821.00
CUSIP: 359694106
** FURNITURE BRANDS INTL INC COM 14,800.00 202,980.93 32,708.00
CUSIP: 360921100
G&KSVCSINCCLACLA 2,800.00 97,497.68 656,616.00
CUSIP: 361268105
“* GAMCO INVS INC COM 1,400.00 75,604.20 38,248.00
CUSIP: 361438104
GARDNER DENVER INC COM 37,200.00 1,338,932.48 868,248.00
CUSIP: 36555810

** GARMIN LTD COM STK 16,800.00 298,788.02 322,056.00
CUSIP: G37260109
** GENCO SHIPPING & TRADING LTD COM STK 7.000.00 49,325.50 103,600.00
CUSIP: Y2685T107
GENENTECH INC COM STK 18.450.00 1,740,315.19 1,529,689.50
CUSIP: 368710406

ENERAL CABLE CORP DEL NEW COM 10,600.00 198,505.72 187,514.00

CUSIP: 369300108
GENERAL DYNAMICS CORP COM 23,500.00 1.647,078.20 1,353,365.00
CUSIP: 369550108
GENERAL ELECTRIC CO 97,300.00 3,307,622.71 1,576,260.00
CUSIP: 359604103
** GENERAL MOTORS CORP COMMON STOCK 14,100.00 130,756.35 45,120.00
CUSIP: 370442105
GENPACT LIMITED COM STK USD0.01 1,100.00 7.754.25 9,042.00
CUSIP: G39228107

ENWORTH FINL INC COM CL ACOMCL A 112,500.00 149,371.95 318,375.00
CUSIP 372470106
GENZYME CORP COM 4,075.00 285,592.55 270,457.75
CUSIP: 372917104
** GFI GROUP INC COM STK 31,000.00 378,301.03 109.740.00
CUSIP: 361652209 :
GILEAD SCI INC COM 55,850.00 2,098,487.08 2,856,169.00

CUSIP; 375558103

** All or a portion of this security participates in Securities Lending.
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GLG PARTNERS INC COM STK 23,500.00 48,120.95 53,345.00
CUSIP: 37929X107
** GLOBAL CASH ACCESS HLOGS INC COM 7.200.00 51,774.48 15,984.00
CUSIP: 378967103

> GLOBAL CROSSING LTD COM USD0.01 2,100.00 33,350.94 16,674.00
CUSIP: G3921A175
GOLDMAN SACHS GROUP INC COM 23,200.00 3,862.595.64 1,957,848.00
CUSIP: 38141G104
GOODRICH CORPORATION 90,400.00 5,016,878.43 3,346,608.00
CUSIP; 382388105
** GOODYEAR TIRE & RUBBER CO COM 9,600.00 235,278.08 57,312.00
CUSIP: 382550101
GOOGLE INCCLACLA 7.535.00 3,129,542 .41 2.318,142.75
CUSIP: 38259P508
GRAFTECH INTL LTD COM 2,000.00 8,869.00 16,640.00
CUSIP: 384313102

** GRAHAM CORP COM STK 1,700.00 37.515.09 18,394.00
CUSIP: 384556106
** GREAT ATLANTIC & PAC TEA INC COM STK 12,900.00 102,477.48 80,883.00
CUSIP: 390064103
GREAT PLAINS ENERGY INC COM 18,200.00 499,484 .44 351,806.00
CUSIP: 391164100
- GREEN BANKSHARES INC COM NEW 1,614.81 31,317.92 21,864.52
CUSIP: 394361208
GREENBRIER COS INC COM STK 2,600.00 63,403.48 17.862.00
CUSIP: 393657101
** GROUP 1 AUTOMOTIVE INC COM 7.600.00 167,291.16 81,852.00
CUSIP: 398905109
GULF IS FABRICATION INC COM 2,700.00 88,566.21 38,907.00
CUSIP: 402307102
** GULFMARK OFFSHORE INC COM - 70,800.00 2,215,745.52 1,684,332.00
CUSIP: 402629109
* H & € EQUIP SVCS INC COM 3.600.00 55,269.36 27.756.00
CUS!P: 404030108
** HALLIBURTON CO COM 49,500.00 1,529,413.36 89¢,910.00

CUSIP. 406216101

** All or a portion of this security participates in Securities Lending.
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* HANGER ORTHOPEDIC GROUP INC COM NEW 4,100.00 55,309.41 59,491.00

CUSIP; 41043F208

** HANMI FINL CORP COM 10,600.00 85,913.00 21,836.00

CUSIP: 410495105

HARLEY DAVIDSON INC COM 9,035.00 142,221.35 153,323.95

CUSIP: 412822103

HARLEYSVILLE GROUP INC COM 2,400.00 92,139.36 83.352.00

CUSIP: 412824104

HARMAN INTL INDS INC NEW COM STK USD0.01 5.400.00 90,863.10 90,342.00

CUSIP; 413086109

HARRIS CORP COM 11,700.00 404,986.29 445,185.00

CUSIP: 413875105

* HARTE-HANKS INC COM (NEW) 6.,700.00 83.318.20 41,808.00

CUSIP: 416196103

HARTFORD FINL SVCS GROUP INC COM 25,000.00 852,687.41 410,500.00

CUSIP: 416515104

* HASBRO INC COM 41,000.00 1,094,780.08 1,195,970.00

CUSIP: 418056107

HAWAIIAN HLDGS INC COM 9,300.00 69,370.87 §9,334.00

CUSIP; 419879101

* HEALTH NET INC COM 25,900.00 932,771.04 282,051.00

CUSIP: 42222G108

HEALTHSPRING INC COM STK 6.400.00 129,184.12 127,808.00

CUSIP: 42224N101

** HEARTLAND PMT SYS INC COM STK 5,700.00 183,886.50 99,750.00
USIP: 42235N108

HEIDRICK & STRUGGLES INTL INC COM ISIN #954228191023 3,700.00 70,027.86 79.,698.00

CUSIP: 422819102

HEINZ H J CO COM 5,375.00 243,135.92 202,100.00

CUSIP: 423074103

** HELIX ENERGY SOLUTIONS GROUP INC COM STK 11,100.00 60,653.73 80,364.00

CUSIP: 42330P107

HERBALIFE LTD COM STK 34,141.00 1.401,981.30 740,176.88

CUSIP: G4412G101

HERSHEY CO FORMERLY HERSHEY FOODS CORP TO 04/19/2005 COM 42,700.00 1,705,604.11 1,483,398.00

CUSIP: 427866108

** Ali or a portion of this security participates in Securities Lending.
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HESS CORP COM STK 23,700.00 2,770,369.26 1,271,268.00
CUSIP: 42809H107
HEWITT ASSOCS INC CL A COM 61,000.00 2,132,107.48 1,731,180.00
CUSIP: 42822Q100
HEWLETT PACKARD CO COM 133,425.00 4,864,650.31 4,841,993.25
CUSIP: 428236103
** HNt CORP COM 5,100.00 118,925.57 80,784.00
CUSIP: 404251100
** HOLOGIC INC COM 9,256.00 301,020.46 120,975.92
CUSIP: 436440101
HOME DEPOT INC COM 39,600.00 1,102,219.39 911,592.00
CUSIP: 437076102
HONEYWELL INTL INC COM STK 34,400.00 1,646,914.69 1,129,352.00
CUSIP: 438516106
** HOOKER FURNITURE CORP COM 2,800.00 56,364.00 21,448.00
CUSIP: 439038100
> HORIZON LINES INC COM CL A COM STK 32,400.00 503,957.61 113,076.00
CUSIP: 44044K109
** HORMEL FOODS CORP COM 7.100.00 267,017.51 220,668.00
CUSIP: 440452100
HORSEHEAD HLDG CORP COM STK 6.500.00 44,285.15 30,550.00
CUSIP: 440694305
HOSPIRA INC COM 43,900.00 1,360,328.76 1,177,398.00
CUSIP: 441050100
** HOT TOPIC INC COM 12,000.00 62.535.60 111,240.00
CUSIP: 441339108
** HOVNANIAN ENTERPRISES INC CL A 14,700.00 113,331.12 25,284.00
CUSIP: 442487203
HUDSON CITY BANCORP INC COM STK 79,900.00 1,487,610.60 1,275,204.00
CUSIP: 443683107
HUMANA INC COM 34,500.00 2,034,500.87 1,286,160.00
CUSIP: 444859102
HUNT J B TRANS SVCS INC COM 32,300.00 734,388.40 848,521.00
CUSIP: 445658107
** HUNTINGTON BANCSHARES INC COM 49,900.00 635,388.49 382,234.00

CUSIP: 446150104

“* All or a portion of this security participates in Securities Lending.
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United States - USD
** HUTCHINSON TECH INC COM X ,045, 18,444.00
CULTCHINSON T 5,300.00 81,945.14
** ICF INTL INC COM STK 6,100.00 121,757.72 149,877.00
CUSIP: 44925C103
IMATION CORP COM 1,700.00 37,017.50 23,069.00
CUSIP: 45245A107
INFINITY PPTY & CAS CORP COM 2,000.00 91,643.55 93,460.00
CUSIP: 456650103
** INFOSPACE INC COM NEW 12,800.00 225,027.85 96,640.00
CUSIP: 456787201

** INGERSOLL-RAND CO CL A COM STK 227,300.00 9,952,654.05 3,043,655.00
cusnp G4776G101

NGRAM MICRO INC CL A 24,800.00 400,241.03 332,072.00
cusw 457153104
INNOPHOS HLDGS INC COM STK 4,500.00 98,649.74 89,145.00
CUSIP; 45774N108
INSIGHT ENTERPRISES INC COM 10,500.00 249.411.35 72,450.00
CUSIP: 4576501103
** INSTEEL INDS INC COM 3,900.00 36,171.33 44,031.00
CUSIP: 45774W108
INTEGRYS ENERGY GROUP INC COM STK 3,100.00 162,149.76 133,238.00
CUSIP: 45822P105
INTEL CORP COM 51,300.00 989,363.46 752,058.00
CUSIP: 458140100
INTERNATIONAL BUSINESS MACHS CORP COM §6,900.00 5,769,645.77 4,788,704.00
CUSIP: 459200101
** INTERPUBLIC GROUP COMPANIES INC COM 147,100.00 1,308,335.73 582,516.00
CUSIP: 460690100
INTERSIL CORP 25,750.00 616,184.42 236,642.50
CUSIP: 460695109
INTERWOVEN INC COM NEW 8,600.00 117,821.72 108,360.00
CUSIP: 461147508
** INTL FLAVORS & FRAGRANCES INC COM 131,100.00 3,285,302.07 3,896,292.00
CUSIP: 459506101
INTL PAPER CO COM 7.200.00 196.850.16 84,960.00
CUSIP: 460146103

** All or a portion of this security participates in Securities Lending.
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** INVACARE CORP COM 4,900.00 128.518.18 76,048.00
CUSIP: 461203101
** INVT TECH GROUP INC NEW COM 30,200.00 1,086,292.31 686,144.00
CUSIP: 46145F105
** [TRON INC COM STK NPV 11,300.00 537,133.56 720,262.00
CUSIP: 465741105
ITT CORP INC COM 31,075.00 1,614,311.38 1,429,139.25
CUSIP: 450911102
JABIL CIRCUIT INC COM 155,000.00 1.807,088.85 1.046,250.00
CUSIP: 466313103
“* JACK IN THE BOX INC COM 10,600.00 377.009.42 234,154.00
CUSIP: 466367109
JACOBS ENGR GROUP INC COM 12,400.00 538,182.43 596,440.00
CUSIP: 469814107
** JAKKS PAC INC COM 4,500.00 116,336.45 92,835.00
CUSIP; 47012E106
** JARDEN CORP COM 5,000.00 133,547.00 5§7,500.00
CUSIP: 471109108
JDS UNIPHASE CORP COM PAR $0.001 COM PARS0.001 112,000.00 §51,957.16 408,800.00
cusu> 466124507
JO-ANN_STORES INC COM STK 7.500.00 142,882.73 116,175.00
CUSIP 47758P307
JOHNSON & JOHNSON COM 47,900.00 3,179,668.10 2,865,857.00
CUSIP: 478160104
v JOHNSON CTL INC COM 43,000.00 1,147,256.13 780,880.00
CUSIP: 478366107
. JONES APPAREL GROUP INC COM 19,600.00 68,078.64 114,856.00
CUSIP: 480074103
** JOS A BK CLOTHIERS INC COM 1,900.00 41,818.62 49,685.00
CUSIP: 480838101
JOURNAL COMMUNICATIONS INC COM 6,400.00 52,771.20 15,680.00
CUSIP: 481130102
JPMORGAN CHASE & CO COM 36,550.00 1,524,965.89 1,152,421.50
CUSIP: 46625H100
** JUNIPER NETWORKS INC COM 82,700.00 2,125,841.05 1,448,077.00

CUSIP: 48203R104

“* All or a portion of this security participates in Securities Lending.
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Shares/Par Value Historicatl Cost Current Value

Corporate Stock - Common
United States - USD
K-SWISS INC CL A ,600. 48,347.80 29,640.00
CUSIP; 4szsas1oz 2.600.00
2 KBR INC 56,700.00 1,681,375.34 861,840.00
CUSIP: 48242W106
KELLY SERVICES INC CL A COM 6,500.00 126,863.10 84,565.00
CUSIP: 488152208
KENSEY NASH CORP COM 1.400.00 47,611.27 27,174.00
CUSIP: 490057106
KEY ENERGY SVCS INC 47,600.00 408,767.14 209.916.00
CUSIP: 492914106
KIMBALL INTL INC CL B 4,500.00 59,122.80 38,745.00
CUSIP; 484274103
KIMBERLY-CLARK CORP COM 14,800.00 872,551.12 780.552.00
CUSIP: 484368103
KINDRED HEALTHCARE INC COM STK 5,900.00 166,479.71 76.818.00
CUSIP: 494580103
KING PHARMACEUTICALS INC COM §8,800.00 746,741.65 624,456.00
CUSIP: 495582108
KNIGHT CAP GROUP INC COM 32,500.00 519,564.50 524,875.00
CUSIP; 499005106 ]
** KRISPY KREME DOUGHNUTS INC COM STK 4,200.00 14,717.22 7.056.00
CUSIP: 501014104

KROGER CO COM 138,400.00 3,227,845.19 3,655,144.00
CUSIP: 501044101

L-3_COMMUNICATIONS HLDG CORP COM 33,500.00 3,145,243.56 2.471.630.00
CUSIP: 502424104
** LA Z BOY INC COM 10,000.00 64,403.00 21,700.00
CUSIP: 505335107
** LABORATORY CORP AMER HLOGS COM NEW COM NEW 52,900.00 1,838,584.05 3,407,289.00
CUSIP; 50540R408
LACLEDE GROUP INC COM 4,600.00 186,950.96 215,464.00
CUSIP: 505597104

** LAM RESH CORP COM 7.600.00 302,372.84 161.728.00

CUSIP: 512807108
** LAUDER ESTEE COS INC CL A 27.400.00 1,077.940.61 848,304.00

CUSIP: 518439104

“* All or a portion of this security participates in Securities Lending.
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Shares/Par Value Historical Cost Current Value
Corporate Stock - Common
United States - USD
LEAR CORP COM STK PAR $0.01 16,000.00 324,768.35 22,560.00
CUSIP: 521865105
LEGGETT & PLATT INC COM 0.00 0.00 0.00
CUSIP: 524660107
** LENNOX INTL INC COM 37,500.00 1,411,920.97 1,210,875.00
CUSIP: 526107107
LEXMARK INTL INC NEW CL A 11,700.00 3686,832.78 314,730.00
CUSIP: 529771107
** LIBERTY GLOBAL INC COM SER A 16.900.00 255,749.68 269,048.00
CUSIP: 530555101
LIBERTY MEDIA CORP NEW CAP COM SER A 11,805.00 123,888.39 55,601.55
CUSIP: 53071M302
LIBERTY MEDIA CORP NEW ENTERTAINMENT COMSER A STK 47,220.00 695,875.05 825,405.60
CUSIP: 5307 1M500
TVCORPCLACLA 5,700.00 60,340.20 6,213.00

cusu= 532774106

LINCARE HLDGS INC COM 36,200.00 1,023,923.65 974,866.00
cusua- 532791100
LINCOLN ELEC HLOGS INC COM 4,700.00 379,903.69 239,371.00
CUSIP; 533900106
LINCOLN NATL CORP COM 39,900.00 1,204,329.91 751,716.00
CUSIP: 534187109
“* LIQUIDITY SVCS INC COM STK 5,200.00 56,611.36 43,316.00
CUSIP: 536358107
°* LIVE NATION INC COM 10,100.00 49,814.21 57,974.00
CUSIP: 538034109
** LIZ CLAIBORNE INC COM 24,600.00 174,103.32 63,960.00
CUSIP: 539320101
LOCKHEED MARTIN CORP COM 23,200.00 2,129,051.92 1,950,656.00
CUS!P: 539830109
LOEWS CORP COM 21,300.00 586,246.63 601,725.00
CUSIP; 540424108
LOWES COS INC COM 6.500.00 155,611.49 139,880.00
CUSIP: 548661107
LS8 INDS INC COM 3.900.00 36,924.81 32.,448.00

CUSIP: 502160104

“* All or a portion of this security participates in Securities Lending.
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Corporate Stock - Common
United States - USD
** LS| INDS INC OHIO COM 4 11,679.00
CUSIP. 00100108 1.700.00 37,294.43
** LTX-CREDENCE CORP COM 28,377.00 228,201.49 7.661.79
CUSIP: 502403108
** LUBRIZOL CORP COM 28.400.00 1,236,740.33 1,033.,476.00
CUSIP: 549271104
MACYS INC COM STK 0.00 0.00 0.00
CUSIP: 55616104
MAGELLAN HLTH SVCS INC COM NEW 6,800.00 295,676.59 266,288.00
CUSIP: §59079207
-~ MAIDENFORM BRANDS INC COM 8,400.00 165,745.63 85,260.00
CUSIP: 560305104
MANITOWOC INC COM 76,300.00 1,639,156.87 660,758.00
CUSIP: 563571108
MANPOWER INC WIS COM 31,200.00 2,350,402.84 1,060,488.00
CUSIP: 56418H100
** MANTECH INTL CORP CLACL A 1,700.00 101,367.94 92,123.00
CUSIP: 564563104

“* MARINER ENERGY INC COM STK 56,300.00 1,228,053.64 574,260.00
CUSIP: 56845T305
MARRIOTT INTL INC NEW COM STKCL A 54,400.00 990,330.24 1,058,080.00
CUSIP: 571903202
MARTEN TRANS LTD COM 3,900.00 61,917.96 73.944.00
CUSIP: 573075108
** MASTERCARD INC CL A 1,275.00 179,315.11 182,235.75
CUSIP; 57636Q104
MC DONALDS CORP COM 53,975.00 2,593,471.15 3,356,705.25
CUSIP: 580135101
** MCCLATCHY COCLACL A 17,400.00 73.034.08 13,920.00
CUSIP: 579489105
MCKESSON CORP 73.600.00 4,179,186.02 2,850,528.00
CUSIP: 58155Q103
“* MCMORAN EXPL CO COM 16,300.00 271.114.64 159,740.00
CUSIP: 582411108
MEADOWBROOK INS GROUP INC COM 7.400.00 56,479.19 47,656.00
CUSIP: 58319P108

** All or a portion of this security participates in Securities Lending.
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* MEDIA GEN INC CL A 4,700.00 63,269.05 8,225.00
CUSIP: 584404107

MEDTRONIC INC COM 400, 1,004,643.00 798,068.00
CUSIP; 585055106 25.400.00

MERCK & CO INC COM 40,200.00 1,359,711.28 1,222,080.00
CUSIP; 589331107

** METALICO INC COM 7.200.00 50,496.48 11,160.00
CUSIP: 591176102

METHODE ELECTRS INC COM 7.600.00 89,123.66 51,224.00
CUSIP; 591520200

MICROSOFT CORP COM 292,050.00 8,191,384.29 5,677,452.00
CUSIP; 594918104

MILLER HERMAN INC COM 10,900.00 299,947.91 142,027.00
CUSIP: 600544100 i
** MILLIPORE CORP COM 16,300.00 1,186,606.65 839,776.00
CUSIP: 601073109

** MIRANT CORP NEW COM 91,800.00 2,302,758.31 1.732,266.00
CUSIP: 60467R100

** MOLEX INC COM 58,800.00 1.636,736.69 852,012.00
CUSIP: 608554101

** MOLINA HEALTHCARE INC COM 8,600.00 254,131.07 151,446.00
CUSIP: 60855R100

MONSANTO CO NEW COM 3,775.00 275,767.43 265,571.25
CUSIP: 61166W101

> MOODYS CORP COM 54,900.00 1,426,457.56 1,102,941.00
CUSIP: 615369105

MORGAN STANLEY COM STK USD0.01 39,600.00 1,371,242.53 635,184.00
CUSIP: 617446448

MOSAIC CO COM 61,400.00 4,850,731.38 2,124,440.00
CUSIP: 61945A107

MPS GROUP INC COM 10,200.00 117,654.96 76.806.00
CUSIP: 553409103

** MUELLER WTR PRODS INC COM SER A STK 11,800.00 98,990.20 99,120.00
CUSIP: 624758108

MULTI-FINELINE ELECTRONIX INC COM 2.100.00 51,936.78 24,549.00

CUSIP: 625418101

** All or a portion of this security participates in Securities Lending.
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Shares/Par Value Historical Cost Current Value

Corporate Stock - Common
United States - USD
MURPHY OIL CORP COM 46,800.00 3,725,098.48 2,075,580.00
CUSIP; 626717102
N W NAT GAS CO COM 1.100.00 53,647.97 48,653.00
CUSIP: 667655104

** NABORS INDUSTRIES COM USD0.10 27.500.00 925,344.75 329,175.00
CUSIP: G6359F103
NASDAQ OMX GROUP 5,700.00 186,153.75 140,847.00
CUSIP; 631103108
** NASH FINCH CO COM 2,900.00 132,688.63 130,181.00
CUSIP: 631158102
** NATL FINL PARTNERS CORP COM 5,700.00 111,173.32 17.328.00
CUSIP: 63607P208
** NATURAL GAS SVCS GROUP INC COM 2.100.00 60,552.24 21,273.00
CUSIP: 63886Q109
NAVIGANT CONSULTING INC COM 3,800.00 69,235.24 60,306.00
CUSIP: 63935N107
** NBTY INC COM 42,300.00 1,072,895.05 661,995.00
CUSIP: 628782104
NCR CORP COM 29,900.00 490,980.88 422,786.00
CUSIP: 62886E108
** NETFLIX INC COM STK 38,800.00 1,345,942.98 1,159,732.00
CUSIP: 641101105
** NEUROCRINE BIOSCIENCES INC COM 10,400.00 44,335.20 33,280.00
CUSIP: 64125C109
** NEUSTAR INC CL A 192,000.00 4,176,033.03 3,672,960.00
CUSIP: 64126X201
** NEW YORK TIMES CO CL A ISIN #US6501111073 18,800.00 190,356.31 138,537.00
CUSIP: 650111107
** NEWALLIANCE BANCSHARES INC COM 60,800.00 834,348.80 800,736.00
CUSIP: 650203102
NEWELL RUBBERMAID INC COM 43,000.00 549,017.34 420,540.00
CUSIP: 651229106

EWMARKET CORP COM 1,000.00 68,257.00 34,910.00

cusn> 651587107
** NEWPARK RES INC COM PAR $0.01 NEW COM PAR $0.01 NEW 564,000.00 3.764,992.50 2,086,800.00

CUSIP: 651718504

** All or a portion of this security participates in Securities Lending.
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Security Description / Asset ID Shares/Par Value Historicat Cost Current Value
Corporate Stock - Common
United States - USD
NEWS CORP CL A COM 629,000.00 11,054,041.90 5,717,610.00
CUSIP: 65248E104
NICOR INC COM 5,400.00 255,740.93 187,596.00
cusu» 654086107
GHTHAWK RADIOLOGY HLDGS INC COM STK 1.200.00 9,230.52 5,832.00
CUSIP 65411N105
**NIKE INCCL.B CL B 84,675.00 4,680,166.69 4,318,425.00
CUSIP: 654106103
** NJ RES CORP COM 7,500.00 249,390.85 295,125.00
CUSIP: 646025106
NOBLE coapommon coM 23,200.00 1,109,782.20 512,488.00
CUSIP: G65422100
NORFOLK SOUTHN CORP COM 24,825.00 1,368,368.42 1,168,016.25
CUSIP; 55844108
ORTHERN TRUST CORP COM 43,175.00 2,510,875.40 2,251,144 .50
CUSIP' 665859104
NORTHROP GRUMMAN CORP CcOoM 85,900.00 4,885,558.61 3.868,936.00
CUSIP: 666807102
NOVATEL WIRELESS INC COM NEW 7.700.00 48,720.21 35,728.00
CUSIP; 66987M504
NOVELL INC COM 224,100.00 846,979.23 871,749.00
CUSIP: 670006105
NRG ENERGY INC COM NEW 31,700.00 736,391.00 739,561.00
CUSIP; 629377508
NU SKIN ENTERPRISES INC CL A 5,800.00 98,557.66 60,494.00
CUSIP: 67018T105
** NUTR! SYS INC NEW COM 5,400.00 108,657.98 78,786.00
CUSIP: 670690108
NV ENERGY INC COM 113,100.00 1,609,058.08 1,118,559.00
CUSIP: 67073Y105
** NY & CO INC COM STK 14,500.00 193,682.20 33,640.00
CUSIP: 649295102 .
NYSE EURONEXT COM STK 2,800.00 169,468.21 76.664.00
CUSIP: 629491101
** O CHARLEYS 6.200.00 112,678.56 12,400.00

CUSIP: 670823103

“* All or a portion of this securily participates in Securities Lending.
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Shares/Par Value Historical Cost Current Value
Corporate Stock - Common
United States - USD
O REILLY AUTOMOTIVE INC COM X ,059. 156,774.00
CUSIP: 685091109 5.100.00 155,059.87
OCCIDENTAL PETE CORP COM 68,700.00 4,768,447.04 3,521,413.00
CUSIP: 674599105
OFFICE DEPOT INC COM 386,800.0: 981,469.76 109,664.00
CUSIP; 676220106 800.00
** OFFICEMAX INC DEL COM 16,300.00 256,348.71 124,532.00
CUSIP: 67622P101
OIL STS INTL INC COM ISIN US6780261052 4,700.00 227,531.23 87.843.00
CUSIP: 678026105
** OLD DOMINION FGHT LINE INC COM 3,400.00 107,012.28 96,764.00
CUSIP: 679580100
** OLD NATL BANCORP IND COM 7,300.00 128,205.52 132,568.00
CUSIP; 680033107
** OLIN CORP_ COM 7,000.00 151,226.74 126,560.00
CUSIP: 680565205
** OLYMPIC STL INC COM 2,900.00 106,516.96 59,073.00
CUSIP: 68162K106
** OM GROUP INC COM 8,500.00 230,632.56 179,435.00
CUSIP: 670872100
** OMNICARE INC COM 15,700.00 342,605.40 435,832.00
CUSIP; 681804108
** OMNICOM GROUP INC COM 47,625.00 2,436,247.86 1,282,065.00
CUSIP: 681919106 -
OMNIVISION TECHNOLOGIES INC COM 41,000.00 137,500.58 © 57,750.00
CUSIP; 682128103
ONEBEACON INSURANCE GROUP LTD COM STK USDD.01 CLASS 'A' 4,600.00 99,912.00 48,024.00
CUSIP; G67742109
OPENWAVE 5YS INC COM NEW 21,300.00 54,440.28 13,845.00
CUSIP: 683718308
** ORACLE CORP COM 34,825.00 658,132.44 617,447.25
CUSIP: 68389X105
OSHKOSH CORPORATION 13,500.00 74,320.20 120,015.00
CUSIP: 688239201
** OVERSEAS SHIPHOLDING GROUP INC COM 15,100.00 1.048,006.33 635.861.00

CUSIP; 6390368105

** All or a portion of this security participates in Securities Lending.
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Corporate Stock - Common
United States - USD
** OWENS & MINOR INC NEW COM . ,634. 7,795.
CUTHENS & MING 10,300.00 412,634.03 387,795.00
** OWENS CORNING NEW COM STK X 406,574. 465,370.00
CUSIP: 690742101 26.900.00 0 90
** OXFORD INDS INC COM 4,600.00 30.547.68 40,342.00
CUSIP: 691497309
** P F CHANGS CHINA BISTRO INC COM STK 7.800.00 194,793.94 163,332.00
CUSIP: 69333Y108
** PAC SUNWEAR CAL INC COM 14,800.00 113,800.82 23,532.00
CUSIP: 694873100
PACER INTL INC TENN COM 12,700.00 206,998.99 132,461.00
CUSIP: 69373H108
** PACIFIC CAP BANCORP NEW COM 10,900.00 193,661.39 183,992.00
CUSIP: 69404P101
** PACWEST BANCORP DEL COM 3,300.00 89,915.76 88,770.00
CUSIP: 695263103
* PAETEC HLDG CORP COM STK 19,100.00 45,333.85 27,504.00
CUSIP: 695459107
** PANERA BREAD CO CL A 15,600.00 794,401.30 814,944.00
CUSIP: 69840W108
PANTRY INC COM ISIN #US6986571031 5,000.00 77.147.50 107,250.00
CUSIP: 698657103
PAR PHARMACEUTICAL COS INC COM 8,600.00 109,801.04 115,326.00
CUSIP: 69888P106
PARKER-HANNIFIN CORP COM 14,000.00 845,948.03 595,560.00
CUSIP: 701094104
PARTNERRE HLDG LTD COM STK 2,800.00 197.531.41 206,683.00
CUSIP: G6852T105
** PATTERSON COS INC COM 50,500.00 1,604,406.97 946,875.00
CUSIP: 703395103
== PATTERSON-UTI ENERGY INC COM 64,200.00 1,375,846.53 738,942.00
CUSIP: 703481101
PAYCHEX INC COM 20,675.00 584,579.00 543,339.00
CUSIP: 704326107
** PC CONNECTION INC COM 6,200.00 69,924 84 31,744.00

CUSIP. 69318J100

** All or a portion of this security participates in Securities Lending.
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Security Description / Asset ID Shares/Par Value Historical Cost Current Value
Corporate Stock - Common
United States - USD
PC MALL INC COM 700.00 8,281.84 2,807.00
CUSIP: 69323K100
PENN NATL GAMING INC COM 22,500.00 426,931.33 481,050.00
CUSIP: 707569109
** PEP BOYS-MANNY MOE & JACK COM 11,500.00 73,578.15 47,495.00
CUSIP: 713278109
PEPCO HLDGS INC COM 48,300.00 838,307.23 857.808.00
CUSIP: 713291102
PEPSI sommG GROUP INC COM STK ISIN  US7134091005 63,100.00 1,865,429.81 1,420,381.00
CUSIP: 713409100
PEPSICO INC COM 69,850.00 3,626,083.02 3,825,684.50
CUSIP: 713448108
** PERFICIENT INC COM STK 1,000.00 9,395.40 4,780.00
CUSIP: 71375U101
** PERINI CORP COM 11,000.00 475,430.14 257,180.00
CUSIP: 713839108
* PETROQUEST ENERGY INC COM 13,300.00 160,729.53 89,908.00
CUSIP: 716748108

PFIZER INC COM STK $.11 1/9 PAR 390,085.00 10,031,824.80 6,908,405.35
CUSIP: 717081103
PHILIP MORRIS INTL INC COM 2,300.00 91,634.76 100,073.00
CUSIP: 718172109
** PIER 1 IMPORTS INC COM 24,800.00 100,894.78 9,176.00
CUSIP: 720279108
PIONEER NAT RES CO COM STK 7,325.00 396,394.27 118,518.50
CUSIP; 723787107
PLANTRONICS INC NEW COM 6,400.00 108,510.08 84,480.00
CUSIP: 727493108
** PLATINUM UNDERWRITERS HLDGS INC COM  USD0.01 47,100.00 1.492,789.46 1,699,368.00
CUSIP: G7127P100 ‘
PLEXUS CORP COM 20,800.00 499,330.96 352,560.00
CUSIP: 729132100
** PMI GROUP INC COM 12,400.00 34,614.60 24,180.00
CUSIP: 69344M101
PNC FINANCIAL SERVICES GROUP COM STK 9,700.00 702,737.84 475,300.00

CUSIP: 69347510

** All or a portion of this security participates in Securities Lending.
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Security Description / Asset ID Shares/Par Value Historical Cost Current Value

Corporate Stock - Common
United States - USD

** POLO RALPH LAUREN CORP CL A 21,800.00 895,827.99 989,938.00
CUSIP: 731572103

POLYONE CORP COM 8,200.00 56,404.21 25,830.00
CUSIP: 73179P106

** PORTFOLIO RECOVERY ASSOCS INC COM 3.400.00 141,690.24 115,056.00
CUSIP: 73640Q105

PORTLAND GEN ELEC CO COM NEW STK\ 10,500.00 253,684.20 204,435.00
CUSIP; 736508847

- POWERWAVE TECHNOLOGIES INC COM 21,600.00 99,835.20 10,800.00
CUSIP: 739363109

PRAXAIR INC COM 5,125.00 304,697.04 304,220.00
CUSIP; 74005P104

PRECISION CASTPARTS CORP COM 6,875.00 553,697.53 408,925.00
CUSIP: 740189105

** PREFERRED BK LOS ANGELES CALIF COM STK 2,400.00 51,889.20 14,400.00
CUSIP; 740367107

PRESTIGE BRANDS HLDGS INC COM 8,100.00 83,421.75 85,455.00
CUSIP: 741120101

** PRICELINE COM INC COM NEW STK 7,200.00 834,508.74 530,280.00
CUSIP: 741503403

* PRIDE INTL INC DEL COM 27,200.00 974,900.56 434,656.00
CUSIP: 74153Q102

PROCTER & GAMBLE CO COM 127.295.00 7.343,560.37 7,869,376.90
CUSIP: 742718109

PROGRESSIVE CORP OH COM 62,900.00 1,171,934.46 931.549.00
CUSIP: 743315103

PROTECTIVE LIFE CORP COM 7,300.00 277.809.53 104,755.00
CUSIP: 743674103 _

PRUDENTIAL FINL INC COM 23,000.00 764,348.39 695,980.00
CUSIP: 744320102

PUB SERVICE ENTERPRISE GROUP INC COM 77,000.00 3,066,912.93 2,246,090.00
CUSIP: 744573106

** PULTE HOMES INC COM 37.000.00 366,200.10 404,410.00
CUSIP: 745867101

QUALCOMM INC COM 71.475.00 2,558,500.46 2,560,949.25

CUSIP: 747525103

*¢ All or a portion of this security participates in Securities Lending.
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Security Description / Asset 1D Shares/Par Value Historical Cost Current Value

Corporate Stock - Common
United States - USD

“ QUIKSILVER INC COM . 168,279. 58,328.00
CUSIP; 74838C106 31.700.00 68279.92
** RADIOSHACK CORP DEL COM 21,600.00 198,505.40 257,904.00
CUSIP: 750438103

RAYTHEON CO COM NEW COM NEW 41,150.00 2,437,500.17 2,100,296.00
CUSIP: 755111507
* RED ROBIN GOURMET BURGERS INC COM 6,100.00 176,989.43 102,663.00
CUSIP: 75689M101
** REGAL BELOIT CORP COM 3.600.00 136.561.68 136,764.00
CUSIP: 758750103
REGIONS FINL CORP NEW COM 118,600.00 1,811,692.09 944,056.00
CUSIP: 7591EP100
REHABCARE GROUP INC COM 3,400.00 73,730.36 51,544.00
cusw» 759148109

IANCE STL & ALUM CO COM 14,500.00 772,092.09 289,130.00

cusm 759509102
RELIANT ENERGY INC COM 21,700.00 129,865.82 125,426.00
CUSIP: 759528105
** RENAISSANCE RE HLDGS LTD COM 15,100.00 788,318.71 778,556.00
CUSIP:; G7496G103
REP AWYS HLDGS INC COM USDO.001 1,000.00 12,530.00 10,670.00
CUSIP: 760276105
REPUBLIC SVCS INC COM 17.200.00 400,435.83 426,388.00
CUSIP: 760759100
** REVLON INC CL A NEW COM STK 5,110.00 66,036.53 34,083.70
CUSIP; 761525609
** ROSETTA RES INC COM 11.500.00 156,484.94 81,420.00
CUSIP: 777779307
** ROWAN COMPANIES INC COM 155,800.00 3,618,535.60 2,477,220.00
CUSIP: 779382100
** ROYAL CARIBBEAN CRUISES COM STK 33,700.00 575,014.93 463,375.00
CUSIP: V77807103
RUBY TUESDAY INC COM 8,500.00 67.847.46 13.260.00
CUSIP; 781182100
RYDER SYS INC COM 1,800.00 117,363.42 . 69,804.00
CUSIP: 783549108

** All or a portion of this security participates in Securities Lending.

Northern Trust - Dol Generaled by Northern Trust from periodic data on 18 Feb 09
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Security Description / Asset ID Shares/Par Value Historical Cost Current Value
Corporate Stock - Common

United States - USD

SW. AIRL CO COM 6,300.00 48,936.51 54,306.00
CUSIP: 844741108 )

SAFEWAY INC COM NEW 70,720.00 1,680,510.80 1.681,014.40
CUSIP: 786514208

SAIA INC COM STK 3,700.00 54,788.86 40,182.00
CUSIP: 78709Y105

** SAIC INC COM STK USDO0.0001 40,000.00 762,997.44 779,200.00
CUSIP: 78390X101

SANDERSON FARMS INC COM 3,200.00 118,866.87 110.592.00
CUSIP: 800013104

SANMINA-SCI CORP COM 116,200.00 210,707.76 54,614.00
CUSIP; 800907107

SARA LEE CORP COM 44,100.00 602,106.58 431,739.00
CUSIP: 803111103

** SCANSOURCE INC COM 2,600.00 86,299.86 50,102.00
CUSIP: 806037107

** SCHERING-PLOUGH CORP COM 86,100.00 2,292,591.60 1,466,283.00
CUSIP: 806605101

SCHLUMBERGER LTD COM STK 35,400.00 1,165,324.26 1,498,482.00
CUSIP: 806857108

SCHOLASTIC CORP COM 5,800.00 167,040.58 78,764.00
CUSIP: 807066105

SCHULMAN A INC COM 2,800.00 59,924.44 47,600.00
CUSIP: 808194104

** SCHWAB CHARLES CORP COM NEW 123,625.00 2,565,823.66 1,999,016.25
CUsiP: 808513105

SCHWEITZER-MAUDUIT INTL INC COM 3,600.00 98,524.26 72,072.00
CUSIP: 808541106

** SCOTTS MIRACLE-GRO COMPANY CLACL A 5,900.00 167,236.27 175.348.00
CUSIP: 8101686106

** SEACOR HLDGS INC COM 8,300.00 478,353.07 §53,195.00
CUSIP: 8119804101

** SEAGATE TECHNOLOGY HLDGS COM USDO0.00001 266,800.00 3,187,206.71 1,181,924.00
CUSIP: G7945J104

SEALY CORP COM 7.400.00 44,078.10 18,574.00

CUSIP: 812139301

** All or a portion of this security participates in Securities Lending.
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Shares/Par Value Historical Cost Current Value
Corporate Stock - Common
United States - USD
** SEI INVTS CO COM 66,300.00 1,914,904.21 1,041,573.00
CUSIP; 784117103
SEMPRA ENERGY INC COM STK 11,400.00 469,896.60 485,982.00
CUSIP: 816851109
SHAW GROUP INC COM 7.100.00 379,268.51 145,337.00
CUSIP: 820280105
** SILICON LABORATORIES INC COM 30,000.00 766,987.88 743,400.00
CUSIP: 826919102
SINCLAIR BROADCAST GROUP INC CL A 17.300.00 108,055.80 53,630.00
CUSIP: 829226109
** SKECHERS US AINC CL ACL AISIN #US8305661055 13,900.00 416,820.42 178,198.00
CUSIP: 839566105
SKYWEST INC COM 15,900.00 246,660.84 295,740.00
CUSIP; 830879102
** SMITH A O CORP COM 4,600.00 172,719.23 135,792.00
CUSIP; 831865209
SMUCKER J M CO COM NEW COM NEW 8,026.00 336,983.23 348,007.36
CUSIP: 832696405
** SMURFIT-STONE CONTAINER CORP COM 45,200.00 24,001.20 11,526.00
CUSIP: 832727101
** SOMANETICS CORP COM NEW STK 3,100.00 58,825.29 51,181.00
CUSIP: 834445405
** SONIC AUTOMOTIVE INC CL A 10,200.00 107.077.56 40,596.00
CUSIP: 83545G102
SONOCO PROD CO COM 29,600.00 850,222.72 685,536.00
CUSIP: 835495102
** SOUTHERN UN CO NEW COM 18,300.00 235,432.59 238,632.00
CUSIP: 844030106
SOQUTHWESTN ENERGY DE COM 32,300.00 992,722.71 935,731.00
CUSIP: 845467109
** SPARTAN MTRS INC COM 5,100.00 45,721.86 24,123.00
CUSIP: 846819100
** SPARTAN STORES INC COM 4,400.00 103,263.18 102,300.00
CUSIP; 846822104
SPARTECH CORP COM NEW 5,600.00 133.751.87 35,056.00

CUSIP: 847220209

** All or a portion of this security participates in Securities Lending.

Northern Trust - Dol
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Schedule of Assets Held for Investment Purposes

Shares/Par Value Historical Cost Current Value
Corporate Stock - Common
United States - USD
SPHERION CORP COM STK ISIN# US8484201053 6,100.00 57,218.00 13,481.00
CUSIP: 848420105
SPSS INC COM 900.00 26,136.00 24,264.00
CUSIP: 78462K102
ST JUDE MED INC COM 38,000.00 1,601.425.48 1,252,480.00
CUSIP: 790849103
STAGE STORES INC COM NEW COM NEW 8,000.00 72,920.80 66.000.00
CUSIP: 85254C305
** STAR BULK CARRIERS CORP COM STK 9,271.00 94,134.30 23,826.47
CUSIP: Y8162K105
** STARWOOD HOTELS & RESORTS WORLDWIDE INC COM STK 24,900.00 978,878.76 445,710.00
CUSIP: 85530A401
STATE STR CORP COM 28,500.00 1,839,094.88 1,120,905.00
CUSIP; 857477103
STEEL DYNAMICS INC COM 27,000.00 963,268.01 301,860.00
CUSIP: 858119100 ‘
STEELCASE INC CL A COM 15,500.00 223,134.32 87,110.00
CUSIP: 858155203
** STEIN MART INC COM 10,700.00 54,852.48 12,091.00
CUSIP; 858375108
** STEWART INFORMATION SVCS CORP COM 4,500.00 129,266.97 105,705.00
CUS!P: 860372101
** STONE ENERGY CORP COM 39,000.00 627,913.74 429,780.00
CUSIP: 861642106
STONERIDGE INC COM 3.800.00 62,208.28 17,328.00
CUSIP: 86183P102
** STRAYER ED INC COM 1,700.00 357,341.87 364,497.00
CUSIP: 863236105
STRYKER CORP COMMON COMMON 30,800.00 1.580,440.7S 1,230,460.00
CUSIP: 863667101
SUN HYDRAULICS CORP COM 3,300.00 102,762.99 62,172.00
CUSIP: 866942105
SUN MICROSYSTEMS INC COM NEW STK 85,300.00° 660,652.95 325,846.00
CUSIP: 866810203
SUPER VALU INC COM 97.400.00 2,258,214.15 1.422,040.00

CUSIP: 868536103

“* All or a portion of this security parlicipates in Securities Lending.
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Corporate Stock - Common
United States - USD
“* SUPERIOR ENERGY SVCS INC COM 25,700.00 1,115,523.15 409,401.00
CUSIP: 868157108
** SUPERIOR INDS INTL INC COM 3,700.00 67,429.54 38,924.00
CUSIP: 868168105
SURMODICS INC COM 2,000.00 61,299.80 50,540.00
CUSIP: 868873100
** SVB FINL GROUP COM 23,400.00 974,404.98 613,782.00
CUSIP: 78486Q101
SWIFT ENERGY CO COM 7,500.00 310,970.59 126,075.00
CUSIP: 870738101

YBASE INC COM 7.600.00 191,213.58 188,252.00
CUSlP 871130100
** SYKES ENTERPRISES INC COM 11,000.00 191,223.54 210,320.00
CUSIP: 871237103

SYMANTEC CORP COM §7.700.00 1,075,816.50 780,104.00

CUSIP: 871503108
** SYNIVERSE HLDGS INC COM STK 12,600.00 277.000.92 150,444.00
CUSIP: 87163F 106
** SYNNEX CORP COM STK 7.900.00 180,327.67 89,507.00
CUSIP: 87162W100
SYSCO CORP COM 114,800.00 3,505,308.27 2,633,512.00
CUSIP: 871829107
7-3 ENERGY SVCS INC COM 3,500.00 29,852.90 33,040.00
CUSIP; 87306E107

AKE-TWO INTERACTIVE SOFTWARE INC CDT-COM 68,900.00 794,482.25 520,884.00
CUSIP 874054109
** TALBOTS INC COM 8,200.00 61,597.89 19,598.00
CUSIP; 874161102
** TALEQ CORP COM CL A COM CL A 2,700.00 54,864.00 21,141.00
CUSIP: 87424N104
** TBS INTL LTD TBS A COM STK 1,400.00 48,601.14 14,042.00
CUSIP: G86975151
TECH DATA CORP COM 13,000.00 495,887.19 231,920.00
CUSIP: 878237106
** TECO ENERGY INC COM 5,500.00 93,216.95 67,925.00

CUSIP: 872375100

** All or a portion of this security participates in Securities Lending.
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Shares/Par Value Historical Cost Current Value
Corporate Stock - Common
United States - USD
TEL & DATA SYS INC COM STK NEW 17.000.00 545,604.40 539,750.00
CUSIP; 879433100
TELETECH HLDGS INC COM 6,100.00 95,289.06 50,935.00
CUSIP: 8799391056
TELLABS INC COM 123,400.00 720,941.01 508,408.00
CUSIP: 879664100
** TEMPUR-PEDIC INTL INC COM 14,600.00 127,199.76 103,514.00
CUSIP: 88023U101
** TENET HEALTHCARE CORP COM 32,500.00 203,794.50 37,375.00
CUSIP: 88033G100
TENNECO INC 8,500.00 109,126.40 . 25,075.00
CUSIP: 880349105
** TEREX CORP NEW COM 12,800.00 487,449.18 221,696.00
CUSIP: 880779103
TERRA INDS INC COM 24,200.00 935,893.07 403,414.00
CUSIP: 860915103
TEXAS INSTRS INC COM 25,900.00 768,854.45 401,968.00
CUSIP: 882508104
TEXTRON INC COM 0.00 0.00 0.00
CUSIP; 883203101
THERMO FISHER CORP 163.900.00 5.310,619.49 5.584,073.00
CUSIP: 883556102
** TIMBERLAND CO CL A 9,400.00 159,363.84 108,570.00
CUSIP: 887100105
TIME WARNER CABLE INC CL A COM STK 48,400.00 1,305,943.37 1,038,180.00
CUSIP: 887324108
TIME WARNER INC NEW COM 136.400.00 2,452,057.74 1,372,184.00
CUSIP: 887317105
TJX COS INC COM NEW 10,325.00 316,580.74 212,385.25
CUSIP: 872540109
** TORCHMARK CORP COM 12,400.00 764,038.40 554,280.00
CUSIP: 891027104
TOTAL SYS SVCS INC COM 29,100.00 664,601.79 407.400.00
CUSIP; 891906109
** TRACTOR SUPPLY CO COM 10,700.00 443,939.53 386,698.00

CUSIP: 892356108

** All or a portion of this security participates in Securities Lending.
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Corporate Stock - Common
United States - USD
TRANSOCEAN LTD
Coap e 12,959.00 1,624,281.46 612,312.75
TRAVELERS COS INC COM STK . .219,320.
CUSIP: 89417109 49,100.00 2,663,127.99 2.219,320.00
* TREX CO INC COM X 17117 64,194.00
CUSIP:; 89531P105 3.900.00 79
** TRICO MARINE SVCS INC COM NEW . 1,650. 5,364.00
CUSIP: 895106200 1.200.00 21,650.52
** TRIMBLE NAV LTD COM . 125,878.25
L 5.825.00 134,835.07
** TRUEBLUE INC COM STK A K . 53,592.00
CUSIP: 89785X101 5.600.00 48,881.84
** TRW AUTOMOTIVE HLDGS CORP COM . 423,525. 89,640.00
CUSIP: 872648108 24,900.00 23,525.78
** TTM TECHNOLOGIES INC COM X 82,679.01 40,117.00
CUSIP; 87305R109 7,700.00
** TUESDAY MORNING CORP COM NEW ISIN US8990355054 9,100.00 44,041,27 14,833.00
CUSIP: 899035505
TUPPERWARE BRANDS CORPORATION 22,300.00 710,862.08 506,210.00
CUSIP: 8998965104

TWEEN BRANDS INC COM STK 7.400.00 142,638.98 31,968.00
CUSIP: 201166108
** TXCO RES INC COM STK X 35,094.48 4,619.00
CUSIP: 87311M102 3.100.00
. TYSON FOODS INC CL A COM (DELAWARE) 60,500.00 695,504.48 529,980.00
CUSIP: 902494103
U S AWYS GROUP INC COM 29,700.00 224,041.95 229,581.00
CUSIP: 90341W108
** UNION DRILLING INC COM 1,100.00 12,559.58 5.709.00
CUSIP; 90853P105
UNISYS CORP COM 71,100.00 602,046.36 60,435.00
CUSIP: 909214108
> UNIT CORP COM 28,100.00 1,788,474.02 750,832.00
CUSIP: 908218109
UNITED ONLINE INC COM 10,700.00 127,282.10 64,949.00

CUSIP: 911268100

“* All or a portion of this security participates in Securities Lending.
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Historical Cost Current Value
Corporate Stock - Common
United States - USD
** UNITED STS STL CORP NEW COM 30.200.00 2,057,801.07 1,123,440.00
CUSIP: 912909108
UNITED TECHNOLOGIES CORP COM 36,350.00 2,059,094.92 1,948,360.00
CUSIP: 913017109
UNITEDHEALTH GROUP INC COM 113,500.00 4,473,883.79 3,019,100.00
CUSIP; 91324P102
** UNIVERSAL FST PRODS INC COM 3,600.00 120,555.38 96,876.00
CUSIP: 913543104
UNUM GROUP 32,300.00 552,330.00 600,780.00
CUSIP: 91529Y106
UNVL AMERN FINL CORP COM 11,500.00 135,778.20 101,430.00
CUSIP: 913377107
** USA MOBILITY INC COM STK 6,100.00 : 80.560.26 70,577.00
CUSIP: 903416103
USANA HEALTH SCIENCES INC CDT-SHS 1,500.00 52,256.40 51,360.00
cusxp 90328M107
= UTD RENTALS INC COM 1,808.00 32,866.37 16,488.96
CUSIP; 911363109
UTD STATIONERS INC COM 5,500.00 313,992.09 184,195.00
CUSIP: 913004107
UTI WORLDWIDE INC ORD NPV 25,600.00 415,321.00 367,104.00
CUSIP: Ga7z1o1oa
V E CORP CO! 7.600.00 405,315.23 : 416,252.00
CUSIP: 918204108
** VAALCO ENERGY INC COM NEW COM NEW 5,800.00 40,463.50 43,152.00
CUSIP: 91851C201
** VALASSIS COMMUNICATIONS INC COM 11,800.00 109,986.72 15,576.00
CUSIP; 918866104
VALERO ENERGY CORP COM STK NEW 131,800.00 2,532,417.97 2,852,152.00
CUSIP: 91913Y100
** VERISIGN INC COM 45,900.00 1,261,469.29 875,772.00
CUSIP: 92343E102
VERIZON COMMUNICATIONS COM 110,200.00 4,138,532.45 3,735.780.00
CUSIP; 92342V104
VIACOM INC NEW CL B 41,700.00 1,729,181.54 794,802.00
CUSIP; 92553P201

** All or a porlion of this securily participates in Securities Lending.
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¢ Schedule of Assets Held for Investment Purposes

Security Description / Asset 1D Shares/Par Value Historical Cost Current Value
Corporate Stock - Common
United States - USD
** VIAD CORP COM NEW . 434, 94,012.00
CUSIP: 92552R406 3,800.00 102,:434.32
** VISA INC COM CL A STK ! 004, 347,481.25
cuan: Pcoms 6.,625.00 378,094.46
VISTEON CORP COM ,500. 126,302.03 9,275.00
CUSIP: 92839U107 26,500.00
** VNUS MED TECHNOLOGIES INC COM 2,300.00 45,058.61 37.306.00
CUSIP: 928566108
W & T OFFSHORE INC COM 62,700.00 1,582,134.86 897,864.00
CUSIP: 92922P105
WABASH NATL CORP COM 1,000.00 9,346.10 4,500.00
CUSIP: 929566107
** WABTEC CORP COM 3.500.00 180,847.80 139,125.00
CUSIP; 929740108
AL-MART STORES INC COM 125,100.00 : 6.855,588.47 7.013,106.00
cusm 931142103
** WALTER INDS INC COM 12,400.00 561,267.02 217,124.00
CUSIP: 93317Q105
** WARNER CHILCOTT LTD COM STK USD0.01  CLASS ‘A’ 11,900.00 183,388.84 172,550.00
CUSIP: G9435N108
** WEBSTER FNCL CORP WATERBURY CONN COM 9,800.00 304,435.53 135,044.00
CUSIP: 947830109
WELLCARE HLTH PLANS INC COM 4,500.00 193,511.65 57.870.00
cusm 049467106
WELLPOINT INC COM 26,700.00 1,360,675.50 1,124,871.00
CUSIP: 94973v107
WELLS FARGO & CO NEW COM STK 80,100.00 2,343,215.46 2,361,348.00
CUSIP: 948746101
** WENDYS / ARBYS GROUP INC COM STK 12,100.00 197.781.76 59,774.00
CUSIP: 950587105
** WESCO INTL INC COM 40,300.00 1,092,568.00 774,969.00
CUSIP: 95082P105
> WESTAMERICA BANCORPORATION COM 2,900.00 153,034.74 148,335.00
CUSIP: 957090103
WESTN DIGITAL. CORP COM 110,800.00 2.393,292.13 1,268,660.00

CUSIP: 958102105

°* All or a portion of this security participates in Securities Lending.
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Shares/Par Value Historical Cost Current Value
Corporate Stock - Common
United States - USD
** WESTN REFNG INC COM 7.300.00 45,784.87 56,648.00
CUSIP: 959319104
WET SEAL INCCLACL A 28,200.00 105,761.70 83,754.00

CUSIP: 861840105
** WHIRLPOOL CORP COM 7.600.00 652,441.18 314,260.00
CUSIP: 853320106
WILEY JOHN & SONS INC CL A 3,400.00 157,385.37 120,972.00
CUSIP: 968223206
** WILLBROS GROUP INC COM 10,700.00 89,433.56 90,629.00
CUSIP: 955199108
** WILLIAMS CLAYTON ENERGY INC COM 900.00 70,347.69 40,896.00
CUSIP; 969480101
** WILLIS GROUP HOLDINGS COM 282,100.00 9,285,579.62 7.018,648.00
CUSIP: G85655108
WINN DIXIE STORES INC COM NEW STK 4,800.00 66,197.14 77.280.00
CUSIP: 974280307
** WINTRUST FINL CORP COM 7.500.00 238,253.05 154,275.00
CUSIP: 97650W108
** WIS ENERGY COM 7,225.00 288,501.07 303,305.50
CUSIP: 976657106
** WORLD ACCEP CORP S C NEW COM 3,600.00 124,014.24 71,136.00
CUSIP: 981419104
WYETH COM 6,800.00 312,782.42 265,068.00
CUSIP: 983024100
XCEL ENERGY INC COM 17,800.00 306,528.91 330,190.00
CUSIP; 983898100
XL CAP LTD COM STK 26,000.00 784,304.06 96,200.00
CUSIP: G93255105
** YRC WORLOWIDE INC COM 16,400.00 191,874.45 47,068.00
CUSIP; 984249102

** ZALE CORP NEW COM STK 9,300.00 32,237.52 30,969.00
CUSIP: 938858106
oM © 9,500.00 104,441.10 64,885.00
cusIP: 98975F101
** 15T FINL BANKSHARES INC COM 2,300.00 121,743.83 126.983.00

CUSIP: 32020R109

** All or a porlion of this security participates in Securities Lending.
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Security Description / Asset 1D Shares/Par Value Historical Cost Current Value
Corporate Stock - Common
United States - USD
ST HORIZON NATL CORP COM 13.849.00 127,692.19 146,383.93
CUSIP; 320517105
1ST HORIZON NATL CORPORATION 83,200.00 0.00 8.40
CUSIP: DCA517101
Yotal United States - USD §56,741,321.75 499,335,288.30
Total Corporate Stock - Common 952,744,063.33 727,006,238.79
Value of Interest in Common/Collective Trusts
United States - USD
CF BGI EQTY INDEX FD A 2,621,429.69 382,780,428.54 694,437,177.27
CUSIP: 066969CF 1
CF BGI MONEY MARKET FD 211.00 211.00 211.00
CUSIP: 066458CF3

COLTV SHORT TERM INVT FD 5,225,073.34 5,225,073.24 5,225,073.34
CUSIP: 195998AC3
COLTV STIF 3,284,046.46 3,284,046.46 3,284,046.46
CUSIP: 195898A10
MFB SL. CORE USA SUB FUND 4159.78 41,597.82 28,798.57
CUSIP: 218999126
MSCI EAFE INDEX St (FD12SL) FD 4,352,699.91 323,497.086.79 198,404,767.29
CUSIP: 352999012
Total United States - USD 714,828,443.95 901,380,073.93
Total Value of Interest in Common/Collectlve Trusts 714,828,443.95 901,380,073.93
103-12 Investment Entities
International Region - USD
CF SILCHESTER INTL INVS INTL VALUE EQUITY GROUP TR 2.896,915.80 42,547 ,968.91 133,788,627.40
CUSIP; 817994CF 1
Total Intornational Roglon - USD 42,547,968.91 133,788,627.40

** All or a portion of this security participates in Securities Lending.
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for Investment Purposes

Schedule of Assets Held

Security Descriplion / Asset 1D Shares/Par Value Historical Cost Current Value
103-12 Investment Entities

United States - USD

CF DFA ONE YR TR 142,233.66 39,620,799.88 45,789,282.16
CUSIP: 231997AAS

CF DFA US SMALL CAP TR 79,368.02 8,395,084.05 59,426,011.29
CUSIP: 252999990

Total United’States - USD 48,015,883.93 105,215,293.45
Total 10312 Investment Entities 90,563,852.84 239,003,920.85
Other

Australia - AUD

** GOODMAN GROUP NPV (STAPLED UNITS) 196.00 818.15 101.12
SEDOL: BO3FYZ4

Total Australia - AUD 818.15 101.12
Brazil - USD

BRAZIL FEDERATIVE REP 8D 7.125% DUE  01-20-2037 REG 2,000,000.00 1,915,000.00 2,260,000.00
CUSIP:. 105756BKS

Total Brazi) - USD 1,915,000.00 2,260,000.00
Canada - USD

CANADIAN NAT RES LTD 5.15% DUE 02-01-2013 300,000.00 299,913.00 278.051.10
CUSIP: 136385AM3

QUEBEC PROV CDA PROVINCE DE QUEBEC GLOBAL NOTE 7.5% 3,000,000.00 4,257,380.00 4,261,206.00
DUE 09-15-2029 BEO CUSIP: 748148QR7

Total Canada - USD 4,557,303.00 4,539,257.10
France - EUR

** KLEPIERRE EUR1.40 279.00 5,271.22 6.786.92
SEDOL: 7582556

Total France - EUR 5,271.22 6,786.92

“* Ali or a portion of this security participates in Securities Lending.
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Security Description / Asset ID

Schedule of Assets Held for Investment Purposes

Shares/Par Value Historical Cost Current Value

Other
Germany - EUR
FUT MAR 09 EURX EUR-BUND 9.00 1,395,170.31 1,561,804.54
CUSIP: 999595GH0
FUT MAR 09 EURX EUR-BUND -9.00 -1,395,170.31 -1,561,804.54
CUSIP; 899599GHD
GERMANY(FED REP) 4.25% BDS 04/07/39  EURO0.01 300,000.00 412,540.77 472,784.91
SEDOQL: BIPBH15
GERMANYQ:ED REP) 4% BDS 04/01/37 EUR0.01 225,000.00 308,983.76 336,104.81
SEDOL: BO5Q875
Total Germany - EUR 721,524.53 808,889.72
Mexico - MXN
Mexncogma MEX ST) 10% BDS 05/12/24  MXN100 ‘M’ 126,600.00 1,406,351.50 1,055,453.40
SEDOL: B0OSON14
MEXICO(UTD MEX ST) 7.25% BOS 15/12/16  MXN10D 65,000.00 598,508.24 451,738.47
SEDOL: B1QJKSS
Total Moxico - MXN 2,004,859.74 1,507,191.87
Mexico - USD
UTO MEXICAN STS MEDIUM TERM NTS BOOK ENTRY 6.75 DUE 1,000,000.00 812,500.00 1,055,000.00
09-27-2034 REG CUSIP: 81085QAS7
UTD MEXICAN STS MEDIUM TERM NTS BOOK  TRANCHE # TR 00013 60,000.00 71,550.00 68,550.00
7.504-08-2033 REG  SEDOL: 2579489
UTD MEXICAN STS MTN TRANCHE # TR 00019 5.625 DUE 100,000.00 93,500.00 100,000.00
01-15-2017 REG CUSIP: 91086QAU2
Total Mexico - USD 1,077,550.00 1.223,550.00
United Arab Emirates - USD
EMIRATE ABU DHABI BD 144A 55% DUE  08.02-2012 REG 1,800,000.00 1,798,524.00 1,935,468.00
SEDOL: B235888
Total United Arab Emirates - USD 1,798,524.00 1,935,468.00
United Kingdom - GBP
HAMMERSON ORD GBP0.25 6.754.00 211,159.68 51,951.52

0406501

SEDOL:

** All or a portion of this security participates in Securities Lending.
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Security Description / Asset ID

Schedule of Assets Held for Investment Purposes

Shares/Par Value Historical Cost Current Value
Other
United Kingdom - GBP
UBERTY INT'L ORD GBP0.50 3.882.00 101,951.84 26,678.83
SEDOL: 0683434
MAR 09 LIF LONG GILT -16.00 -2,737,309.05 -2,840,303.93
CUSIP: 999599GH0
MAR 09 LIF LONG GILT 16.00 2,737,309.05 2,840,303.93
CUSIP: 999599GH0
UKgsow OF) 4.25% TSY GILT 07/12/49 GBP 250,000.00 383,892.28 393,116.80
SEOOL: B39R370
Total United Kingdom - GBP 697,003.80 471,747.15
United States - USD
&88&CASH HELD ELSEWHERE 0.98 0.98 0.98
CUSIP: 999689268
== ANNALY CAP MGMT INC COM 15,250.00 216,719.77 242,017.50
CUSIP: 035710409
=* ANTHRACITE CAP INC COM 14,500.00 34,089.50 32,335.00
CUSIP: 037023108
ANWORTH MTG AST CORP COM 21,100.00 127,998.93 135,673.00
CUSIP: 037347101
** ARBOR RLTY TR INC COM 6,800.00 65.059.68 20,060.00
CUSIP: 038923108
** ASHFORD HOSPITALITY TR INC COM SHS 21,800.00 46,906.69 25,070.00
CUSIP: 044103109 ;
> ASSD ESTATES RLTY CORP COM 4,200.00 55,964.58 38,346.00
CUSIP: 045604105
BRANDYWINE RLTY TR SH 8EN INT NEW REIT 2,800.00 18,957.04 21,588.00
CUSIP: 105368203
CAPSTEAD MTG CORP COM NO PAR COM NO PAR 14,700.00 153,542.97 158,319.00
CUSIP: 14067E506
** CBL & ASSOC PPTYS INC COM 17,700.00 88,271.07 115,050.00
CUSIP: 124830100
** COLONIAL PPTYS TR SH BEN INT 8,400.00 205,544.71 69,972.00
CUSIP: 195872106
DEVELOPERS DIVERSIFIED RLTY CORP COM 28,900.00 136,364.38 141,032.00
CUSIP: 251591103
DIAMONDROCK HOSPITALITY CO COM STK 26,000.00 119,587.42 131,820.00

CUSIP: 252784301

** All or a portion of this security participates in Securities Lending.
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Schedule of Assets Held for Investment Purposes

Security Description / Asset ID

Page 412 of 429

Shares/Par Value Historical Cost Current Value
Other
United States - USD
** ED RLTY TR INC COM REIT §,900.00 72,608.94 30.798.00
CUSIP: 28140H104
** FELCOR LODGING TR INC COM 21,600.00 289,622.32 39,744.00
CUSIP 31430F101
T MAR 09 U.S. T-BONDS 34.00 4,642,531.25 4,693,593.75
CUSIP' 999593GHD
UT MAR 09 U.S. T-BONDS -34.00 -4,642,531.25 -4,693,593.75
cusw- 999599GH0
FUT MAR 09 US 2YR T-NOTE 5.00 1,083,203.13 1,090,312.50
CUSIP: 999595GH0
FUT MAR 09 US 2YR T-NOTE -5.00 -1,083,203.13 -1,090,312.50
CUSIP: 999599GH0
FUT MAR 09 10 YR T-NOTES -15.00 -1,895,976.57 -1.886,250.00
CUSIP; 999599GH0
MAR 09 10 YR T-NOTES 15.00 1,895,976.57 1,886,250.00
CUSIP 999599GH0
FUT MAR 09 5 YR 7 NOTE -§9.00 -10,480,585.55 -10,595,867.19
CUSIP: 999599GH0
FUT MAR 09 5 YR T NOTE 89.00 10,480,585.55 10,595,867.19
CUSIP; 999599GH0
GENERAL GROWTH PPTYS INC COM §5,000.00 90,873.11 70,950.00
CUSIP: 370021107
- GLIMCHER RLTY TR SH BEN INT SHS OF  BENEFICIAL INTEREST 8,700.00 81,475.50 24,447.00
USDO. CUSIP: 379302102
- HOSPITAIJTY PPTYS TR COM SH BEN INT 22,800.00 1,025,307.68 339,036.00
CUSIP: 44106M102
HRPT PPTYS TR COM SH BEN INT 39,000.00 307.750.48 131,430.00
CUSIP: 40426W101
LASALLE HOTEL PPTYS COM SH BEN INT 1.900.00 55,610.53 20,995.00
CUSIP 517942108
NORTHSTAR RLTY FIN CORP COM 13,400.00 36,765.58 52,394.00
CUSIP 66704R100
'A REAL ESTATE INVT TR SH BEN INT 10,400.00 74,690.72 77,480.00
cusnp 709102107
PKWY PPTYS INC REIT 3,500.00 127.319.53 63,000.00
CUSIP: 701590104

“* All or a portion of this security participates in Securities Lending.
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Schedule of Assets Held for Investment Purposes

Security Description / Asset 1D Shares/Par Value Historical Cost Current Value
Other

United States - USD

533;??5%?51&9” 8,500.00 608,046.40 675,750.00
CU%%??ZE&POTQ% ggROUP INC COM 13,300.00 670,571.71 706,629.00
CUSS'I;gAgsEz(.;Ier %%TELS & RESORTS INC 9,800.00 94,570.00 16,464.00
** SUN COMMUNITIES INC COM 5,400.00 151,023.42 75,600.00
CUSIP: 866674104

** SUNSTONE HOTEL INVS INC NEW COM 12,800.00 53,800.96 79.232.00
CUSIP; 867892101

U-STORE-IT TR COM 16,700.00 159,506.71 74,315.00
CUSIP: 91274F104

Wi ST GEN FD ANNUAL APPR SER A 4.8 5-1-13 BEO TXBL OID 375,000.00 373,717.50 375,120.00
SF 5-1-6 N/C CUSIP: 977T100AA4

** 1ST INDL RLTY TR INC COM 11,000.00 136,767.40 83,050.00
CUSIP; 32054K103

Total United States - USD 5,679,036.21 4,067,717.48
CAD . Canadian doflar 0.00 0.00 0.00
CHF - Swiss franc 0.00 0.00 0.00
DKK - Danish krone 0.00 0.00 0.00
EUR - Euro 0.00 0.00 0.00
GBP - Brilish pound sterling 0.00 0.00 0.00
JPY - Japanese yen 0.00 0.00 0.00
USD - United States dollar 0.00 0.00 0.00
Total - all currencies 0.00 0.00
Total Other 18,456,890.65 16,820,709.36

°* All or a portion of this security participates in Securities Lending.
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Schedule of Assets Held for Investment Purposes

Security Description / Asset ID

ge 414 of 429

Shares/Par Value Historical Cost Current Value
Other Liabilities
United States - USD
CF CASH AWAITING SALE#2 546.45 -546.45 -546.45
SECURITIES LENDING COLLATERAL FUND ADJUSTMENT 2,137,562.96 0.00 -2,137,562.96
SECURITIES LENDING LEHMAN ADJUSTMENT 41,597.82 -41,597.82 -41,597.82
SECURITIES LENDING TERM COLLATERAL ADJUSTMENT 326,593.45 0.00 -326,593.45
Total United States - USD 42,144.27 -2,506,300.68
Pending foreign exchange sales: Euro 0.00 -1,001,752.05 -1,094,421.95
Pending foreign exchange sales: British pound sterling 0.00 -678.632.80 -659,675.53
Pending foreign exchange sales: Mexican peso 0.00 -2,355,704.77 -2,184,861.52
Pending foreign exchange sales: United Slates dollar 0.00 -750,798.59 -750,798.59
Total - all currencies -4,786,888.21 -4,689,657.59
Pending trade purchases: United States dollar 0.00 -2,607,616.78 -2,607,616.78
Total - all currencies -2,607,616.78 -2,607,616.78
Pending lrade purchases: United States dollar 0.00 -169,056,232.96 -169,056,232.96
Total - all currencies -169,056,232.96 -169,056,232.96
Total Other Liabilities +176,492,882.22 -178,859,808.01

o A 3 7
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o 5558 Application for Extenslon of Time

{Roev, January 2008)

OMB No. 1646-0212

To File Certaln Employee Plan Returns

Dapartment of the Treasury » For Privacy Act and Paperwork Reduction Act Notice, see Instructions on page 3. File With IRS Only

Intemal Revenue Service

Identification

A Name of filer, plan administrator, cr plan sponsor (see Instructions) B Filer's Identifying numbor (see Instructiona).
SANDIA CORPORATION Employer Identification number (EIN).
Npur;b::xb::t& ;nd Mr::'n st:’ :;Ite no. {Iif a P.O. box, ses instructions) 3% E 3291356
.0. y 1382
City or town, state, and 2IP code D) soctal sacurty number (s3N)
ALBUQUERQUE NV 87185-1382 { E
C Plan name Plan Plan year endin
number MM DD YYYY
1 SANDIA CORPORATION PENSION PLANS TRUSY 0:0: 8 12 31 2008
2
3

Extension of Time to File Form 5600 or Form 6500-EZ (ses instructions)

| request an extenslon of ime untit __10__ ¢ 15 ;s 2009 _ 5 file Form 5500 or Form §500-EZ.

The application is automatically approved to the date shown on line 1 (above) if: (a) the Form 5558 Is filed on or before the
normal due date of Form 5500 or 5500-EZ for which this extension is requested, and (b) the date on iine 1 Is no more than 2%

months after the normal due date.

You must attach a copy of this Form 5558 to each Form 5500 and 5500-EZ filed after the due date for the plans listed in C above.
Note. A signature Is not required if you are requesting an extenslon to file Form 5500 or Form 5500-EZ.

Extension of Time to File Form 5330 (see instructions)

2

| request an extension of time until L L to file Form 5330.

You may be approved for up to a six (6) month extension to file Form 5330, after the nommal due date of Form 5330.
Enter the Code section(s) imposingthetax . . . . . . . . . . . >La|

Enter the payment amount attached . >l b
For excise taxes under section 4880 or 4980F of the Code, enter the reversion/amendment date g I

State Iin detall why you need the extension

ccvceswsccsssnases

Undef pona!t!

a5 of pa
is appfication.
Signature P Datoe »> 3—

ury. { declare that to the best of my knowledge and bellef, the statements made on this form are true, comect, and complete, and that | am

t. No. 12005T Form 5558 (Rov. 1-2008)



