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260733 MAT 2/01/12 2/01/12 CANADIAN IM .030 2/01/12 5050 20,000,000.00 20,000,000.00 16.67
260734 MAT 2/01/12 2/01/12 CANADIAN IM .030 2/01/12 5050 30,134,000.00 30,134,000.00 2511
260855 MAT 2/09/12 2/09/12 CANADIAN IM .050 2/09/12 5050 25,500,000.00 25,500,000.00 35.42
260900 MAT 2/14/12 2/14/12 CANADIAN IM .090 2/14/12 5050 22,350,000.00 22,350,000.00 55.88
260927 MAT 2/16/12 2/16/12 CANADIAN IM .070 2/16/12 5050 35,000,000.00 35,000,000.00 68.06
260956 MAT 2/17/12 2/17/12 CANADIAN IM .070 2/17/12 5050 5,059,000.00 5,059,000.00 9.84
261032 MAT 2/27/12 2/27/12 CANADIAN IM .070 2/27/12 5050 10,000,000.00 10,000,000.00 58.33
260341 MAT 2/01/12 2/01/12 CHEVRON COR .030 2/01/12 5050 85,000,000.00 85,000,000.00  2,337.56
260364 MAT 2/06/12 2/06/12 CHEVRON COR .050 2/06/12 5050 25,000,000.00 25,000,000.00  1,145.89
260723 MAT 2/01/12 2/01/12 CHEVRON COR .020 2/01/12 5050 50,000,000.00 50,000,000.00 27.78
260556 MAT 2/07/12 2/07/12 EXXON MOBIL .030 2/07/12 5050 100,000,000.00 100,000,000.00  1,500.02
260732 MAT 2/01/12 2/01/12 EXXON MOBIL .030 2/01/12 5050 55,000,000.00 55,000,000.00 45.83
260355 MAT 2/01/12 2/01/12 GENERAL ELE .080 2/01/12 5050 5,456,000.00 5,456,000.00 351.63
260336 MAT 2/01/12 2/01/12 GENERAL ELE .030 2/01/12 5050 31,000,000.00 31,000,000.00 878.36
260338 MAT 2/01/12 2/01/12 GENERAL ELE .030 2/01/12 5050 21,266,000.00 21,266,000.00 602.55
260354 MAT 2/01/12 2/01/12 GENERAL ELE .080 2/01/12 5050 65,000,000.00 65,000,000.00  4,189.16
260365 MAT 2/03/12 2/03/12 GENERAL ELE .080 2/03/12 5050 97,000,000.00 97,000,000.00  6,467.10
260910 MAT 2/22/12 2/22/12 GENERAL ELE .100 2/22/12 5050 75,000,000.00 75,000,000.00  1,666.70
260917 MAT 2/27/12 2/27/12 GENERAL ELE .100 2/27/12 5050 25,000,000.00 25,000,000.00 902.81
260818 MAT 2/08/12 2/08/12 NATIONAL AU .050 2/08/12 5050 50,000,000.00 50,000,000.00 69.44
260844 MAT 2/08/12 2/08/12 NATIONAL AU .050 2/08/12 5050 30,000,000.00 30,000,000.00 41.67
260854 MAT 2/09/12 2/09/12 NATIONAL AU .040 2/09/12 5050 30,000,000.00 30,000,000.00 33.33
260981 MAT 2/22/12 2/22/12 NATIONAL AU .060 2/22/12 5050 50,000,000.00 50,000,000.00 83.33
261016 MAT 2/24/12 2/24/12 NATIONAL AU .070 2/24/12 5050 5,420,000.00 5,420,000.00 10.54
261075 MAT 2/29/12 2/29/12 NATIONAL AU .070 2/29/12 5050 25,000,000.00 25,000,000.00 48.61
25 TXNS FOR: COMMERCIAL PAPER-INTEREST BASED (TYPE: 20) 973,185,000.00 973,185,000.00 20,671.62
260209 MAT 2/01/12 2/01/12 ONTARIO PRO .040 2/01/12 5050 100,000,000.00 100,000,000.00
259316 MAT 2/14/12 2/14/12 QUEBEC PROV .110 2/14/12 5050 46,900,000.00 46,900,000.00

2 TXNS FOR: GOVT CANADA COMMERC PAPER DISCOU (TYPE: 21) 146,900,000.00 146,900,000.00

260994 MAT 2/23/12 2/23/12 ABBOTT LABS
260514 MAT 2/03/12 2/03/12 ARCHER DANI
260657 MAT 2/06/12 2/06/12 ARCHER DANI
260800 MAT 2/09/12 2/09/12 ARCHER DANI

.050 2/23/12 5050 17,000,000.00 17,000,000.00
.050 2/03/12 5050 25,000,000.00 25,000,000.00
.060 2/06/12 5050 145,000,000.00 145,000,000.00
.080 2/09/12 5050 72,800,000.00 72,800,000.00
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260496 MAT
260513 MAT
260564 MAT
260536 MAT
260703 MAT
260872 MAT
260635 MAT
260674 MAT
260171 MAT
260270 MAT
260370 MAT
260435 MAT
260489 MAT
260582 MAT
260699 MAT
260697 MAT

2/02/12 2/02/12 COLGATE PAL
2/06/12 2/06/12 COLGATE PAL

.040 2/02/12 5050 27,600,000.00 27,600,000.00
.040 2/06/12 5050 25,000,000.00 25,000,000.00
2/23/12 2/23/12 COLGATE PAL .040 2/23/12 5050 25,600,000.00 25,600,000.00
2/28/12 2/28/12 COLGATE PAL .040 2/28/12 5050 20,000,000.00 20,000,000.00
2/23/12 2/23/12 DEERE & CO .050 2/23/12 5050 21,000,000.00 21,000,000.00
2/14/12 2/14/12 WALT DISNEY .070 2/14/12 5050 15,000,000.00 15,000,000.00
2/08/12 2/08/12 DUPONT EID .060 2/08/12 5050 10,000,000.00 10,000,000.00
2/17/12 2/17/12 DUPONT EID .060 2/17/125050 9,246,000.00 9,246,000.00
2/09/12 2/09/12 EMERSON ELE .080 2/09/12 5050 10,122,000.00 10,122,000.00
2/17/12 2/17/12 EMERSON ELE .040 2/17/12 5050 16,622,000.00 16,622,000.00
2/21/12 2/21/12 EMERSON ELE .060 2/21/12 5050 25,000,000.00 25,000,000.00
2/21/12 2/21/12 EMERSON ELE .060 2/21/12 5050 22,000,000.00 22,000,000.00
2/01/12 2/01/12 EXXON MOBIL .030 2/01/12 5050 100,000,000.00 100,000,000.00
2/13/12 2/13/12 1BM CORP DI .040 2/13/12 5050 85,000,000.00 85,000,000.00
2/14/12 2/14/12 1BM CORP DI .050 2/14/12 5050 30,000,000.00 30,000,000.00
2/24/12 2/24/12 1BM CORP DI .050 2/24/12 5050 36,000,000.00 36,000,000.00

260700 MAT
260705 MAT
260101 MAT
260704 MAT
260261 MAT
260801 MAT
260802 MAT
260868 MAT
260875 MAT
260894 MAT
260895 MAT
260213 MAT
260265 MAT
260667 MAT
260724 MAT
260974 MAT
260379 MAT
260191 MAT
260337 MAT
260212 MAT
260228 MAT
260899 MAT

2/24/12 2/24/12 1BM CORP DI
2/29/12 2/29/12 1IBM CORP DI
2/01/12 2/01/12 JOHNSON & J

.050 2/24/12 5050 29,850,000.00 29,850,000.00
.050 2/29/12 5050 139,000,000.00 139,000,000.00

.030 2/01/12 5050 100,000,000.00 100,000,000.00

2/13/12 2/13/12 ELILILLY & .050 2/13/12 5050 30,000,000.00 30,000,000.00

2/06/12 2/06/12 NESTLE CAP
2/08/12 2/08/12 NESTLE CAP
2/09/12 2/09/12 NESTLE CAP
2/10/12 2/10/12 NESTLE CAP
2/10/12 2/10/12 NESTLE CAP
2/14/12 2/14/12 NESTLE CAPI
2/14/12 2/14/12 NESTLE CAPI
2/13/12 2/13/12 PEPSICO INC
2/13/12 2/13/12 PEPSICO INC
2/14/12 2/14/12 PEPSICO INC
2/22/12 2/22/12 PEPSICO INC
2/21/12 2/21/12 PRAXAIR INC
2/06/12 2/06/12 PRIVATE EXP
2/10/12 2/10/12 PRIVATE EXP
2/10/12 2/10/12 PRIVATE EXP
2/13/12 2/13/12 PRIVATE EXP
2/13/12 2/13/12 PRIVATE EXP
2/14/12 2/14/12 PRIVATE EXP

.030 2/06/12 5050 50,000,000.00 50,000,000.00
.050 2/08/12 5050 95,000,000.00 95,000,000.00
.050 2/09/12 5050 57,200,000.00 57,200,000.00
.070 2/10/12 5050 65,000,000.00 65,000,000.00
.060 2/10/125050 7,018,000.00 7,018,000.00
.080 2/14/12 5050 10,000,000.00 10,000,000.00
.080 2/14/12 5050 190,000,000.00 190,000,000.00

.050 2/13/12 5050 25,000,000.00 25,000,000.00
.050 2/13/12 5050 50,000,000.00 50,000,000.00
.050 2/14/12 5050 49,000,000.00 49,000,000.00
.050 2/22/12 5050 50,000,000.00 50,000,000.00
.040 2/21/125050 8,100,000.00 8,100,000.00

.070 2/06/12 5050 25,000,000.00 25,000,000.00
.050 2/10/12 5050 30,000,000.00 30,000,000.00
.060 2/10/12 5050 19,000,000.00 19,000,000.00
.050 2/13/12 5050 25,000,000.00 25,000,000.00
.050 2/13/12 5050 50,000,000.00 50,000,000.00
.100 2/14/12 5050 10,650,000.00 10,650,000.00
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260615 MAT 2/01/12 2/01/12 BANK OF MON .080 2/01/12 5050 20,000,000.00 20,000,000.00 355.56
260845 MAT 2/27/12 2/27/12 BANK OF MON .120 2/27/12 5050 50,000,000.00 50,000,000.00  3,333.33
260051 MAT 2/01/12 2/01/12 BANK OF MON .190 2/01/12 5050 145,000,000.00 145,000,000.00  47,447.22
260885 MAT 2/22/12 2/22/12 BANK OF MON .150 2/22/12 5050 60,000,000.00 60,000,000.00  3,000.00
260916 MAT 2/28/12 2/28/12 BANK OF MON .140 2/28/12 5050 55,000,000.00 55,000,000.00  2,994.44
260297 MAT 2/22/12 2/22/12 BANK OF NOV .120 2/22/12 5050 27,500,000.00 27,500,000.00  5,683.33
260321 MAT 2/27/12 2/27/12 BANK OF NOV .110 2/27/12 5050 100,000,000.00 100,000,000.00  18,638.89
260494 MAT 2/01/12 2/01/12 BANK OF NOV .060 2/01/12 5050 107,500,000.00 107,500,000.00  2,687.50
260637 MAT 2/08/12 2/08/12 BANK OF NOV .070 2/08/12 5050 65,000,000.00 65,000,000.00  1,643.06
260929 MAT 2/27/12 2/27/12 BANK OF NOV .100 2/27/12 5050 50,000,000.00 50,000,000.00  1,666.67
260326 MAT 2/01/12 2/01/12 CANADIAN IM .070 2/01/12 5050 31,000,000.00 31,000,000.00  2,109.72
260369 MAT 2/10/12 2/10/12 CANADIAN IM .080 2/10/12 5050 58,000,000.00 58,000,000.00  4,768.89
260492 MAT 2/17/12 2/17/12 CANADIAN IM .060 2/17/12 5050 51,000,000.00 51,000,000.00  2,635.00
260515 MAT 2/17/12 2/17/12 TORONTO DOM .080 2/17/12 5050 50,000,000.00 50,000,000.00  3,333.33
260558 MAT 2/23/12 2/23/12 TORONTO DOM .080 2/23/12 5050 60,000,000.00 60,000,000.00 4,533.33

15 TXNS FOR: CERTIFICATES OF DEPOSIT (TYPE: 30) 930,000,000.00 930,000,000.00 104,830.27

257352 MAT 2/15/12 2/15/12 UNITED STAT 4.875 2/15/12 5050 100,000,000.00 100,000,000.00 2,437,500.00

257293 MAT 2/15/12 2/15/12 U.S. TREASU 1.375 2/15/12 5050 127,500,000.00 127,500,000.00 876,562.50

257307 MAT 2/15/12 2/15/12 U.S. TREASU 1.375 2/15/12 5050 100,000,000.00 100,000,000.00 687,500.00

257629 MAT 2/15/12 2/15/12 U.S. TREASU 1.375 2/15/12 5050 100,000,000.00 100,000,000.00 687,500.00

257253 MAT 2/29/12 2/29/12 US TREASURY .875 2/29/12 5050 100,000,000.00 100,000,000.00 437,500.00

257303 MAT 2/29/12 2/29/12 US TREASURY .875 2/29/12 5050 75,000,000.00 75,000,000.00 328,125.00

257335 MAT 2/29/12 2/29/12 US TREASURY .875 2/29/12 5050 100,000,000.00 100,000,000.00 437,500.00

257630 MAT 2/29/12 2/29/12 US TREASURY .875 2/29/12 5050 150,000,000.00 150,000,000.00  656,250.00

257636 MAT 2/29/12 2/29/12 US TREASURY .875 2/29/12 5050 40,000,000.00 40,000,000.00 175,000.00

9 TXNSFOR: U.S. TREASURY NOTES (TYPE: 120) 892,500,000.00 892,500,000.00 6,723,437.50

96 TRANSACTIONS FOR: CASH MANAGEMENT FD (FUND 5050)50529000.00 4850529000.00 6,848,939.39

96 "MAT " TRANSACTIONS REPORTED 4850529000.00 4850529000.00 6,848,939.39
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96 TRANSACTIONS REPORTED DURING PERIOD 4850529000.00 4850529000.00 6,848,939.39

* END OF REPORT ****

* NOTE: The format of this listing does not accommodate the *
* presentation of information related to non-BC$ denominated *
* investments. All such information has been categorically *

* excluded from the content of this report. *
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PURCHASE OF FIXED INCOME SECURITIES

PUR 2/09/12 00206RAP AT&T INC SR NOTES 6.7000 .730

60909 2/14/12 289579 BARCLAYS CAPITALINC 11/15/13 30,000,000.00 110.37 33,113,100.00
PUR 2/21/12 00282CBP ABBOTT LABS DISC CP .0500 .050

60994 2/21/12 289583 BGC FINANCIAL INC. (AUREL) 2/23/12 17,000,000.00 100.00 16,999,952.78
PUR 2/16/12 00282CDA ABBOTT LABORATORIES DISCCP  .1000 .100

60951 2/16/12 289581 BGC FINANCIAL 4/10/12 44,500,000.00 99.985 44,493,325.00

PUR  2/22/12 02666QG8 AMERICAN HONDA FINANCE SRN  1.6250 .810

61039 2/27/12 289587 BARCLAYS CAPITAL INC 9/20/13 14,000,000.00 101.26 14,176,960.00
PUR 2/06/12 03948GB9 ARCHER DANIELS MIDLAND DISC .0800 .080

60800 2/06/12 289573 CITIGROUP GBL MKT(FMLY SALO 2/09/12 72,800,000.00 99.999 72,799,514.64
PUR  2/15/12 03948GBV ARCHER DANIELS MIDLAND DISC .0900 .090

60932 2/15/12 289580 BARCLAYS CAPITAL (DOMESTIC) 2/29/12 24,475,000.00 99.997 24,474,143.38
PUR 2/27/12 03948GC2 ARCHER DANIELS MIDLAND DISC  .0900 .090

61054 2/27/12 289587 CITIGROUP GBL MKT(FMLY SALO 3/02/12 3,200,000.00 99.999 3,199,968.00
PUR  2/29/12 03948GCM ARCHER DANIELS MIDLAND DISC .0900 .090

61098 2/29/12 289589 CITIGROUP GBL MKT(FMLY SALO 3/21/12 58,150,000.00 99.995 58,146,947.13
PUR  2/24/12 06366W3N BANK OF MONTREAL YANKEE CD  .0900 .090

61031 2/24/12 289586 BMO/NESBITT(BK OF MONTREAL) 3/09/12 60,000,000.00 100.00 60,000,000.00
PUR  2/28/12 06366W3S BANK OF MONTREAL YANKEE CD  .1200 120

61074 2/28/12 289588 BMO/NESBITT(BK OF MONTREAL) 3/07/12 50,000,000.00 100.00 50,000,000.00
PUR  2/29/12 06366W3V BANK OF MONTREAL YANKEE CD  .1100 110

61097 2/29/12 289589 BMO/NESBITT(BK OF MONTREAL) 3/08/12 55,000,000.00 100.00 55,000,000.00
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PUR 2/10/12 06366WY2 BANK OF MONTREAL YANKEE CD  .1500 150

60885 2/10/12 289577 BMO/HARRIS TRUST & SAVINGS 2/22/12 60,000,000.00 100.00 60,000,000.00
PUR 2/14/12 06366WZ3 BANK OF MONTREAL YANKEE CD  .1400 .140

60916 2/14/12 289579 BMO/NESBITT(BK OF MONTREAL) 2/28/12 55,000,000.00 100.00 55,000,000.00
PUR 2/27/12 06417EA8 BANK OF NOVA SCOTIA YANKEE .1100 110

61049 2/27/12 289587 BANK OF NOVA SCOTIA 3/30/12 19,400,000.00 100.00 19,400,000.00

PUR  2/27/12 06417EA8 BANK OF NOVA SCOTIA YANKEE  .1100 110

61053 2/27/12 289587 BANK OF NOVA SCOTIA 3/30/12 55,000,000.00 100.00 55,000,000.00

PUR 2/29/12 06417EC3 BANK OF NOVA SCOTIA YANKEE .0800 .080

61096 2/29/12 289589 SCOTIA CAPITAL MARKETS (DOM 3/08/12 103,100,000.00 100.00 103,100,000.00
PUR  2/15/12 06417EZE BANK OF NOVA SCOTIA YANKEE  .1000 .100

60930 2/15/12 289580 SCOTIA CAPITAL MARKETS (DOM 3/01/12 122,500,000.00 100.00 122,500,000.00
PUR 2/15/12 06417EZF BANK OF NOVA SCOTIA YANKEE  .1000 .100

60929 2/15/12 289580 SCOTIA CAPITAL MARKETS (DOM 2/27/12 50,000,000.00 100.00 50,000,000.00
PUR  2/15/12 13606YDK CANADIAN IMP BANK OF COMMER  .0800 .080

60931 2/15/12 289580 CIBC Oppenheimer 3/06/12 94,000,000.00 100.00 94,000,000.00

PUR 2/08/12 13607JKF CANADIAN IMPERIAL HLDG IBN  .0500 .050

60855 2/08/12 289575 CIBC WOOD GUNDY SECURITIES 2/09/12 25,500,000.00 100.00 25,500,000.00
PUR 2/13/12 13607JKG CANADIAN IMPERIAL BK OF COM .0900 .090

60900 2/13/12 289578 CIBC WOOD GUNDY SECURITIES 2/14/12 22,350,000.00 100.00 22,350,000.00
PUR  2/15/12 13607JKH CANADIAN IMPERIAL HOLDINGS  .0700 .070

60927 2/15/12 289580 CIBC Oppenheimer 2/16/12 35,000,000.00 100.00 35,000,000.00

PUR 2/16/12 13607JKJ CANADIAN IMPERIAL HOLDINGS .0700 .070
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PUR  2/28/12 13607JKL CANADIAN IMPERIAL HLDG IBN  .0700 .070

61076 2/28/12 289588 CIBC Oppenheimer 3/13/12 7,700,000.00 100.00 7,700,000.00

PUR  2/29/12 13607JKN CANADIAN IMPERIAL HLDGS IBN .0700 .070

61100 2/29/12 289589 CIBC WOOD GUNDY SECURITIES 3/08/12 43,303,000.00 100.00 43,303,000.00
PUR  2/29/12 13607JKP CANADIAN IMPERIAL HLDGS IBN .0700 .070

61102 2/29/12 289589 CIBC Oppenheimer 3/01/12 15,000,000.00 100.00 15,000,000.00

PUR  2/29/12 13607JKP CANADIAN IMPERIAL HLDGS IBN .0700 .070

61103 2/29/12 289589 CIBC Oppenheimer 3/01/12 11,539,000.00 100.00 11,539,000.00

PUR 2/27/12 14912PCU CATERPILLAR DISC CP .1100 110

61048 2/27/12 289587 BGC FINANCIAL 3/28/12 205,200,000.00 99.991 205,181,190.01
PUR  2/21/12 14912PCW CATERPILLAR DISC CP .0800 .080

60982 2/21/12 289583 BGC FINANCIAL INC. (AUREL) 3/30/12 20,000,000.00 99.992 19,998,311.11
PUR 2/21/12 14912PCW CATERPILLAR DISC CP .0800 .080

60986 2/21/12 289583 CITIGROUP GBL MKT(FMLY SALO 3/30/12 25,000,000.00 99.992 24,997,888.89
PUR 2/16/12 1667MBP6 CHEVRON CORP IBN .0800 .080

60945 2/16/12 289581 CHEVRON USAINC 3/07/12 75,000,000.00 100.00 75,000,000.00
PUR 2/17/12 1667MBP7 CHEVRON CORP IBN .0900 .090

60966 2/17/12 289582 CHEVRON USAINC 3/30/12 50,000,000.00 100.00 50,000,000.00
PUR 2/17/12 1667MBP8 CHEVRON CORP IBN .0900 .090

60967 2/17/12 289582 CHEVRON USAINC 3/29/12 50,000,000.00 100.00 50,000,000.00
PUR 2/27/12 1667MBQ5 CHEVRON CORP IBN .1000 .100

61046 2/27/12 289587 CHEVRON USAINC 3/30/12 50,000,000.00 100.00 50,000,000.00

PUR 2/15/12 19416EC6 COLGATE PALMOLIVE CODISCC .0800 .080
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PUR  2/29/12 19416ECN COLGATE PALMOLIVECODISCC .0700 .070

61101 2/29/12 289589 WILLIAMS CAPITAL GROUP 3/22/12 19,500,000.00 99.996 19,499,165.83
PUR  2/21/12 2441WOCN DEERE & CO DISC CP .0900 .090

60984 2/21/12 289583 BGC FINANCIAL INC. (AUREL) 3/22/12 35,000,000.00 99.993 34,997,375.00
PUR 2/09/12 2546R2BE WALT DISNEY DISC CP .0700 .070

60872 2/09/12 289576 CREDIT SUISSE SEC - CURRENC 2/14/12 15,000,000.00 99.999 14,999,854.17
PUR  2/21/12 2635J4CN DU PONT DISC CP .0700 .070

60993 2/21/12 289583 MESIROW FINANCIAL, INC ~ 3/22/12 25,000,000.00 99.994 24,998,541.67
PUR 2/21/12 2635J4CN DU PONT DISC CP .0700 .070

60995 2/21/12 289583 MESIROW FINANCIAL, INC  3/22/12 15,000,000.00 99.994 14,999,125.00
PUR  2/21/12 2635J4CN DU PONT DISC CP .0700 .070

60997 2/21/12 289583 MESIROW FINANCIAL, INC ~ 3/22/12 5,125,000.00 99.994 5,124,701.04

PUR 2/15/12 29101AD4 EMERSON ELECTRIC DISC CP .1000 .100

60935 2/15/12 289580 BGC FINANCIAL 4/04/12 14,000,000.00 99.986 13,998,094.44

PUR  2/17/12 35461JCG FRANKLIN RESOURCES INCDISC .1200 120

60972 2/17/12 289582 CITIGROUP GBL MKT(FMLY SALO 3/16/12 10,000,000.00 99.991 9,999,066.67
PUR  2/14/12 3696E3R5 GENERAL ELECTRIC CO IBN .1000 .100

60910 2/14/12 289579 GENERAL ELECTRIC COMPANY  2/22/12 75,000,000.00 100.00 75,000,000.00
PUR  2/14/12 3696E3R6 GENERAL ELECTRIC CO IBN .1000 .100

60917 2/14/12 289579 GENERAL ELECTRIC COMPANY  2/27/12 25,000,000.00 100.00 25,000,000.00
PUR  2/15/12 3696E3R9 GENERAL ELECTRIC CO IBN .1200 120

60928 2/15/12 289580 GENERAL ELECTRIC COMPANY  3/01/12 120,000,000.00 100.00 120,000,000.00

PUR  2/22/12 3696E3S8 GENERAL ELECTRIC CO IBN .1300 130
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PUR  2/24/12 3696E3T8 GENERAL ELECTRIC CO IBN .1300 130

61029 2/24/12 289586 GENERAL ELECTRIC COMPANY  3/30/12 15,000,000.00 100.00 15,000,000.00
PUR  2/27/12 3696E3T9 GENERAL ELECTRIC CO IBN .1200 120

61051 2/27/12 289587 GENERAL ELECTRIC COMPANY  3/30/12 25,400,000.00 100.00 25,400,000.00
PUR  2/29/12 44881L.DW HYDRO QUEBEC DISC CP .1200 120

61095 2/29/12 289589 CIBC Oppenheimer 4/30/12 90,000,000.00 99.980 89,981,700.00

PUR  2/21/12 49438TD9 KIMBERLY CLARK DISC CP .0800 .080

60996 2/21/12 289583 MESIROW FINANCIAL, INC ~ 4/09/12 50,000,000.00 99.989 49,994,666.66
PUR 2/07/12 63253LND NATIONAL AUSTRALIAFDDEIN .0500 .050

60818 2/07/12 289574 NATL AUSTRALIA FUNDING DELA 2/08/12 50,000,000.00 100.00 50,000,000.00
PUR 2/07/12 63253LND NATIONAL AUSTRALIAFD DEIN .0500 .050

60844 2/07/12 289574 NATL AUSTRALIA FUNDING DELA 2/08/12 30,000,000.00 100.00 30,000,000.00
PUR 2/08/12 63253LNE NATIONAL AUSTRALIAFD DEIN .0400 .040

60854 2/08/12 289575 NATL AUSTRALIA FUNDING DELA 2/09/12 30,000,000.00 100.00 30,000,000.00
PUR  2/21/12 63253LNF NATIONAL AUSTRALIA IBN .0600 .060

60981 2/21/12 289583 NATIONAL AUSTRALIA CAPITAL 2/22/12 50,000,000.00 100.00 50,000,000.00
PUR  2/23/12 63253LNG NATIONAL AUSTRALIAFDG DE| .0700 .070

61016 2/23/12 289585 NATL AUSTRALIA FUNDING DELA 2/24/12 5,420,000.00 100.00 5,420,000.00
PUR  2/28/12 63253LNH NATIONAL AUSTRALIAFDG DE| .0700 .070

61075 2/28/12 289588 NATL AUSTRALIA FUNDING DELA 2/29/12 25,000,000.00 100.00 25,000,000.00
PUR  2/29/12 63253LNJ NATIONAL AUSTRALIAFDGDE| .0800 .080

61078 2/29/12 289589 NATL AUSTRALIA FUNDING DELA 3/01/12 250,000,000.00 100.00 250,000,000.00

PUR 2/06/12 64105GB8 NESTLE CAP CORP DISC CP .0500 .050
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PUR 2/09/12 64105GBA NESTLE CAP CORP DISC CP .0700 .070

60868 2/09/12 289576 CITIGROUP GBL MKT(FMLY SALO 2/10/12 65,000,000.00 100.00 64,999,873.64
PUR 2/09/12 64105GBA NESTLE CAP CORP DISC CP .0600 .060

60875 2/09/12 289576 CREDIT SUISSE SEC - CURRENC 2/10/12 7,018,000.00 100.00 7,017,988.30
PUR 2/13/12 64105GBE NESTLE CAPITAL CORP DISCCP .0800 .080

60895 2/13/12 289578 CITIGROUP GBL MKT(FMLY SALO 2/14/12 190,000,000.00 100.00 189,999,577.82
PUR 2/13/12 64105GBE NESTLE CAPITAL CORP DISCCP .0800 .080

60894 2/13/12 289578 CREDIT SUISSE SEC - CURRENC 2/14/12 10,000,000.00 100.00 9,999,977.78
PUR 2/15/12 64105GD2 NESTLE CAPITAL CORPDISCC .0700 .070

60936 2/15/12 289580 CREDIT SUISSE SEC (USA)LLC 4/02/12 15,000,000.00 99.991 14,998,629.17
PUR 2/21/12 68323JDG ONTARIO PROVINCE DISC CP 1100 110

60985 2/21/12 289583 MESIROW FINANCIAL, INC ~ 4/16/12 35,000,000.00 99.983 34,994,118.06
PUR 2/21/12 71344TC8 PEPSICO INC DISC CP .0600 .060

60983 2/21/12 289583 BGC FINANCIAL INC. (AUREL) 3/08/12 20,916,000.00 99.997 20,915,442.24
PUR  2/17/12 74005HBM PRAXAIR INC DISC CP .0400 .040

60974 2/17/12 289582 GOLDMAN SACHS & COMPANY  2/21/12 8,100,000.00 100.00 8,099,964.00
PUR  2/13/12 7426M4BE PRIVATE EXPORT FUNDING DISC  .1000 .100

60899 2/13/12 289578 JP MORGAN 2/14/12 10,650,000.00 100.00 10,649,970.41

PUR 2/15/12 7426M4BG PRIVATE EXPORT FUNDING DISC  .1200 120

60937 2/15/12 289580 WELLS FARGO 2/16/12 4,661,000.00 100.00 4,660,984.46

PUR  2/15/12 7426M4CU PRIVATE EXPORT FUNDING DISC  .1100 110

60934 2/15/12 289580 WILLIAMS CAPITAL GROUP 3/28/12 75,000,000.00 99.987 74,990,375.00

PUR  2/29/12 7426M4CW PRIVATE EXPORT FUNDING DISC  .0700 .070
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PUR  2/17/12 89112XPQ TORONTO DOMINION BK NY YANK .1200 120
60973 2/17/12 289582 TD SECURITIES 3/30/12 50,000,000.00 100.00 50,000,000.00
PUR  2/27/12 89116ECW TORONTO DOMINION DISC CP .1000 .100
61047 2/27/12 289587 TD SECURITIES 3/30/12 60,000,000.00 99.991 59,994,666.60
SUBTOTAL FIXED PURCHASES: 3582315000.00 3585507131.14
TOTAL FUND PURCHASES: 3582315000.00 3585507131.14

SALES OF FIXED INCOME SECURITIES

SALE 2/03/12 9127953G U.S. TREASURY BILLS .1180 118

57194 2/03/12 289572 GOLDMAN SACHS & COMPANY  3/08/12 47,382,000.00 99.996 47,379,919.14  3,199.60
SALE 2/02/12 9127953H U.S. TREASURY BILLS .1350 135

57204 2/02/12 289571 GOLDMAN SACHS & COMPANY  4/05/12 125,000,000.00 99.991 124,989,062.50  18,593.75
SALE 2/02/12 9127953H U.S. TREASURY BILLS 1350 135

57204 2/02/12 289571 NOMURA SECURITIES INT'L (DO 4/05/12 2,344,000.00 99.991 2,343,784.65 338.42
SALE 2/03/12 9127953H U.S. TREASURY BILLS .1350 135

57204 2/03/12 289572 GOLDMAN SACHS & COMPANY  4/05/12 15,751,000.00 99.991 15,749,602.97 2,265.07
SALE 2/03/12 9127953N U.S. TREASURY BILLS 1495 150

57727 2/03/12 289572 GOLDMAN SACHS & COMPANY  5/03/12 30,030,000.00 99.982 30,024,44445  5,668.16
SALE 2/03/12 912828KC U.S. TREASURY NOTES 1.3750 150

57215 2/03/12 289572 GOLDMAN SACHS & COMPANY  2/15/12 25,000,000.00 100.04 25,011,635.00 1,621.05
SALE 2/03/12 912828KC U.S. TREASURY NOTES 1.3750 150

57215 2/03/12 289572 NOMURA SECURITIES INT'L (DO 2/15/12 75,000,000.00 100.04 75,031,975.31 1,933.45
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