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PURCHASE OF FIXED INCOME SECURITIES

 

PUR     4/27/12  00282CDW  ABBOTT LABORATORIES DISC CP     .0600                    .060            

61827   4/27/12  289630    BGC FINANCIAL                 4/30/12   40,000,000.00  100.00               39,999,800.00                

 

PUR     4/17/12  00282CF5  ABBOTT LABORATORIES DISC CP     .1100                    .110            

61658   4/17/12  289622    MESIROW FINANCIAL, INC        6/05/12   15,795,000.00  99.985               15,792,635.14                

 

PUR     4/02/12  01039LDL  ALABAMA POWER CO DISC C P       .1100                    .110            

61528   4/02/12  289612    CREDIT SUISSE SEC (USA) LLC   4/20/12   28,000,000.00  99.995               27,998,460.00                

 

PUR     4/27/12  01039LDW  ALABAMA POWER CO DISC CP        .1400                    .140            

61831   4/27/12  289630    CREDIT SUISSE SEC - CURRENC   4/30/12   25,000,000.00  99.999               24,999,708.33                

 

PUR     4/02/12  03948GD5  ARCHER DANIELDS MIDLAND DIS     .0800                    .080            

61527   4/02/12  289612    CITIGROUP/CITIBANK DOMESTIC   4/05/12   75,000,000.00  99.999               74,999,499.98                

 

PUR     4/05/12  03948GD9  ARCHER DANIELDS MIDLAND DIS     .1900                    .190            

61563   4/05/12  289615    CITIGROUP GBL MKT(FMLY SALO   4/09/12    8,114,000.00  99.998                8,113,828.71                

 

PUR     4/04/12  03948GDR  ARCHER DANIELS MIDLAND DISC     .1700                    .170            

61557   4/04/12  289614    BARCLAYS CAPITAL INC          4/25/12   23,594,000.00  99.990               23,591,660.25                

 

PUR     4/12/12  03948GDS  ARCHER DANIELS MIDLAND DISC     .1800                    .180            

61618   4/12/12  289619    CITIGROUP GBL MKT(FMLY SALO   4/26/12   17,550,000.00  99.993               17,548,771.50                

 

PUR     4/19/12  03948GE1  ARCHER DANIELS MIDLAND DISC     .1100                    .110            

61692   4/19/12  289624    JP MORGAN CHASE               5/01/12   38,856,000.00  99.996               38,854,575.27                

 

PUR     4/16/12  03948GE7  ARCHER DANIELS MIDLAND DISC     .1400                    .140            

61638   4/16/12  289621    BGC FINANCIAL                 5/07/12  100,000,000.00  99.992               99,991,833.34                

 

PUR     4/27/12  03948GE9  ARCHER DANIELS MIDLAND DISC     .1200                    .120            

61830   4/27/12  289630    JP MORGAN CHASE               5/09/12   40,550,000.00  99.996               40,548,378.00                
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PUR     4/18/12  05722LDR  BAKER HUGHES INC DISC CP        .1500                    .150            

61676   4/18/12  289623    BARCLAYS CAPITAL INC          4/25/12   25,000,000.00  99.997               24,999,270.83                

 

PUR     4/20/12  05722LDT  BAKER HUGHES INC DISC CP        .1200                    .120            

61713   4/20/12  289625    WELLS FARGO                   4/27/12   25,500,000.00  99.998               25,499,405.01                

 

PUR     4/27/12  05722LDW  BAKER HUGHES INC DISC CP        .1300                    .130            

61828   4/27/12  289630    WELLS FARGO                   4/30/12   19,085,000.00  99.999               19,084,793.25                

 

PUR     4/30/12  05722LE1  BAKER HUGHES INC DISC CP        .1400                    .140            

61851   4/30/12  289631    WELLS FARGO SECURITIES        5/01/12   20,000,000.00  100.00               19,999,922.22                

 

PUR     4/25/12  05722LE2  BAKER HUGHES INC DISC CP        .1500                    .150            

61773   4/25/12  289628    BARCLAYS CAPITAL INC          5/02/12   45,000,000.00  99.997               44,998,687.49                

 

PUR     4/25/12  05722LE2  BAKER HUGHES INC DISC CP        .1500                    .150            

61774   4/25/12  289628    BARCLAYS CAPITAL INC          5/02/12    4,624,000.00  99.997                4,623,865.13                

 

PUR     4/02/12  06366VDE  BANK OF MONTREAL YANKEE CD      .1500                    .150            

61530   4/02/12  289612    BMO/HARRIS TRUST & SAVINGS    5/07/12   31,000,000.00  100.00               31,000,000.00                

 

PUR     4/04/12  06366VEA  BANK OF MONTREAL YANKEE CD      .1500                    .150            

61553   4/04/12  289614    BMO/HARRIS TRUST & SAVINGS    5/07/12   35,000,000.00  100.00               35,000,000.00                

 

PUR     4/04/12  06366VEB  BANK OF MONTREAL YANKEE CD      .1500                    .150            

61556   4/04/12  289614    BMO/HARRIS TRUST & SAVINGS    5/09/12   40,000,000.00  100.00               40,000,000.00                

 

PUR     4/09/12  06366VEL  BANK OF MONTREAL YANKEE CD      .1600                    .160            

61570   4/09/12  289616    BMO/NESBITT(BK OF MONTREAL)   5/08/12   50,000,000.00  100.00               50,000,000.00                

 

PUR     4/09/12  06366VEN  BANK OF MONTREAL YANKEE CD      .1600                    .160            

61569   4/09/12  289616    BMO/NESBITT(BK OF MONTREAL)   6/01/12   69,000,000.00  100.00               69,000,000.00                

 

PUR     4/11/12  06366VEX  BANK OF MONTREAL YANKEE CD      .1600                    .160            
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PUR     4/18/12  06405WEM  BANK OF NY MELLON DISC CP       .1000                    .100            

61674   4/18/12  289623    BANK OF NY MELLON (FOREX)     5/21/12   75,000,000.00  99.991               74,993,125.00                

 

PUR     4/20/12  06405WF1  BANK OF NY MELLON DISC CP       .1000                    .100            

61715   4/20/12  289625    BANK OF NY MELLON (FOREX)     6/01/12   85,000,000.00  99.988               84,990,083.34                

 

PUR     4/11/12  06417EN5  BANK OF NOVA SCOTIA YANKEE      .1400                    .140            

61599   4/11/12  289618    SCOTIA CAPITAL MARKETS (DOM   5/11/12   85,000,000.00  100.00               85,000,000.00                

 

PUR     4/16/12  06417EP4  BANK OF NOVA SCOTIA YANKEE      .1500                    .150            

61639   4/16/12  289621    SCOTIA CAPITAL MARKETS (DOM   6/01/12   85,000,000.00  100.00               85,000,000.00                

 

PUR     4/16/12  13606YFP  CANADIAN IMPERIAL BK COMM N     .1400                    .140            

61648   4/16/12  289621    CIBC Oppenheimer              6/01/12  147,000,000.00  100.00              147,000,000.00                

 

PUR     4/02/12  13607JKW  CANADIAN IMPERIAL HOLDING I     .1000                    .100            

61526   4/02/12  289612    CANADIAN IMPERIAL HOLDINGS    4/05/12  150,000,000.00  100.00              150,000,000.00                

 

PUR     4/04/12  13607JKX  CANADIAN IMPERIAL HOLDING I     .1100                    .110            

61547   4/04/12  289614    CIBC Oppenheimer              4/05/12   85,000,000.00  100.00               85,000,000.00                

 

PUR     4/10/12  13607JKY  CANADIAN IMPERIAL HOLDINGS      .1100                    .110            

61592   4/10/12  289617    CIBC Oppenheimer              4/11/12   31,854,000.00  100.00               31,854,000.00                

 

PUR     4/11/12  13607JKZ  CANADIAN IMPERIAL HOLDINGS      .1100                    .110            

61607   4/11/12  289618    CIBC Oppenheimer              4/19/12    2,780,000.00  100.00                2,780,000.00                

 

PUR     4/20/12  13607JLA  CANADIAN IMPERIAL HLDGS IBN     .0900                    .090            

61712   4/20/12  289625    CIBC Oppenheimer              4/23/12   75,000,000.00  100.00               75,000,000.00                

 

PUR     4/23/12  13607JLB  CANADIAN IMPERIAL HLDGS IBN     .0800                    .080            

61735   4/23/12  289626    CIBC Oppenheimer              4/24/12   50,000,000.00  100.00               50,000,000.00                

 

PUR     4/26/12  13607JLC  CANADIAN IMPERIAL HLDGS IBN     .1000                    .100            
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PUR     4/02/12  14912PDL  CATERPILLAR FINANCE DISC CP     .1300                    .130            

61529   4/02/12  289612    BGC FINANCIAL                 4/20/12  151,000,000.00  99.994              150,990,185.00                

 

PUR     4/16/12  16677JEJ  CHEVRON CORP DISC CP            .1000                    .100            

61646   4/16/12  289621    JP MORGAN CHASE               5/18/12   40,000,000.00  99.991               39,996,444.44                

 

PUR     4/02/12  19416ED4  COLGATE PALMOLIVE CO DISC C     .1100                    .110            

61525   4/02/12  289612    CITIGROUP GBL MKT(FMLY SALO   4/04/12   42,878,000.00  99.999               42,877,737.97                

 

PUR     4/19/12  19416EE3  COLGATE PALMOLIVE CO DISC C     .1100                    .110            

61698   4/19/12  289624    CITIGROUP GBL MKT(FMLY SALO   5/03/12   25,000,000.00  99.996               24,998,930.56                

 

PUR     4/30/12  2082M2E1  CONOCO PHILLIPS DISC C P        .1100                    .110            

61850   4/30/12  289631    JP MORGAN                     5/01/12   27,053,000.00  100.00               27,052,917.34                

 

PUR     4/13/12  23585LEN  DANAHER CORP DOSC CP            .1500                    .150            

61624   4/13/12  289620    BGC FINANCIAL                 5/22/12   13,000,000.00  99.984               12,997,887.50                

 

PUR     4/13/12  23585LEN  DANAHER CORP DOSC CP            .1800                    .180            

61627   4/13/12  289620    CITIGROUP GBL MKT(FMLY SALO   5/22/12   10,000,000.00  99.981                9,998,050.00                

 

PUR     4/09/12  2546R2F1  WALT DISNEY CO DISC CP          .0900                    .090            

61567   4/09/12  289616    DEUTSCHE BANK AG (DOMESTIC)   6/01/12   65,000,000.00  99.987               64,991,387.50                

 

PUR     4/30/12  2546R2FV  WALT DISNEY CO DISC CP          .0900                    .090            

61855   4/30/12  289631    BGC FINANCIAL                 6/29/12  115,000,000.00  99.985              114,982,750.00                

 

PUR     4/10/12  2635J4EJ  DUPONT EI DENEMOURS CO DISC     .1600                    .160            

61590   4/10/12  289617    CREDIT SUISSE SEC - CURRENC   5/18/12   38,000,000.00  99.983               37,993,582.22                

 

PUR     4/09/12  2635J4EQ  DUPONT EI DENEMOURS CO DISC     .1600                    .160            

61566   4/09/12  289616    CREDIT SUISSE SEC - CURRENC   5/24/12   40,000,000.00  99.980               39,992,000.00                

 

PUR     4/11/12  2635J4F1  DUPONT EI DENEMOURS CO DISC     .1700                    .170            
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PUR     4/11/12  2635J4F4  DUPONT EI DENEMOURS CO DISC     .1600                    .160            

61606   4/11/12  289618    MESIROW FINANCIAL, INC        6/04/12   20,000,000.00  99.976               19,995,200.00                

 

PUR     4/20/12  2635J4F7  DUPONT EI DENEMOURS CO DISC     .1500                    .150            

61708   4/20/12  289625    MESIROW FINANCIAL, INC        6/07/12   25,000,000.00  99.980               24,995,000.00                

 

PUR     4/26/12  2635J4FB  DUPONT EI DENEMOURS CO DISC     .1600                    .160            

61802   4/26/12  289629    CREDIT SUISSE SEC - CURRENC   6/11/12   47,000,000.00  99.980               46,990,391.13                

 

PUR     4/16/12  29101AFE  EMERSON ELECTRIC DISC CP        .1300                    .130            

61644   4/16/12  289621    BGC FINANCIAL                 6/14/12   31,000,000.00  99.979               30,993,395.28                

 

PUR     4/09/12  3696E32D  GENERAL ELECTRIC CO IBN         .1400                    .140            

61565   4/09/12  289616    GENERAL ELECTRIC COMPANY      5/07/12   73,000,000.00  100.00               73,000,000.00                

 

PUR     4/10/12  3696E32J  GENERAL ELECTRIC CO IBN         .1400                    .140            

61589   4/10/12  289617    GENERAL ELECTRIC COMPANY      5/09/12   52,000,000.00  100.00               52,000,000.00                

 

PUR     4/30/12  3696E33L  GENERAL ELECTRIC CO IBN         .0400                    .040            

61845   4/30/12  289631    GENERAL ELECTRIC COMPANY      5/01/12  120,000,000.00  100.00              120,000,000.00                

 

PUR     4/11/12  38259KEB  GOOGLE INC DISC CP              .0900                    .090            

61605   4/11/12  289618    MESIROW FINANCIAL, INC        5/11/12   35,000,000.00  99.993               34,997,375.00                

 

PUR     4/30/12  38259KEW  GOOGLE INC DISC CP              .0900                    .090            

61852   4/30/12  289631    BGC FINANCIAL                 5/30/12  141,500,000.00  99.993              141,489,387.50                

 

PUR     4/26/12  43851TFR  HONEYWELL INTL INC DISC CP      .1400                    .140            

61804   4/26/12  289629    WELLS FARGO                   6/25/12   41,500,000.00  99.977               41,490,316.68                

 

PUR     4/30/12  44881LG3  HYDRO QUEBEC DISC CP            .1600                    .160            

61863   4/30/12  289631    CIBC Oppenheimer              7/03/12   50,000,000.00  99.972               49,985,777.78                

 

PUR     4/16/12  45813RDP  INTEL CORP DISC CP              .1200                    .120            
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PUR     4/17/12  45813RDP  INTEL CORP DISC CP              .1300                    .130            

61657   4/17/12  289622    BARCLAYS CAPITAL INC          4/23/12   69,205,000.00  99.998               69,203,500.54                

 

PUR     4/23/12  45920FE8  IBM CORP DISC CP                .0900                    .090            

61740   4/23/12  289626    BARCLAYS CAPITAL INC          5/08/12    6,914,000.00  99.996                6,913,740.73                

 

PUR     4/16/12  47816FF1  JOHNSON & JOHNSON DISC CP       .1000                    .100            

61645   4/16/12  289621    MESIROW FINANCIAL, INC        6/01/12   46,900,000.00  99.987               46,894,007.22                

 

PUR     4/16/12  47816FF1  JOHNSON & JOHNSON DISC CP       .1000                    .100            

61640   4/16/12  289621    WILLIAMS CAPITAL GROUP        6/01/12   50,000,000.00  99.987               49,993,611.11                

 

PUR     4/24/12  47816FF4  JOHNSON & JOHNSON DISC CP       .0700                    .070            

61766   4/24/12  289627    JP MORGAN CHASE               6/04/12   11,000,000.00  99.992               10,999,123.06                

 

PUR     4/19/12  49438TEG  KIMBERLY CLARK WORLDWIDE DI     .1100                    .110            

61696   4/19/12  289624    JP MORGAN CHASE               5/16/12   48,000,000.00  99.992               47,996,040.00                

 

PUR     4/23/12  49438TFJ  KIMBERLY CLARK WORLDWIDE DI     .1200                    .120            

61736   4/23/12  289626    JP MORGAN CHASE               6/18/12   31,600,000.00  99.981               31,594,101.32                

 

PUR     4/02/12  63253LPB  NATIONAL AUSTRALIA FDG INC      .1100                    .110            

61531   4/02/12  289612    NATIONAL AUSTRALIA CAPITAL    4/03/12    6,348,000.00  100.00                6,348,000.00                

 

PUR     4/04/12  63253LPC  NATIONAL AUSTRALIA FDG INC      .1100                    .110            

61546   4/04/12  289614    NATL AUSTRALIA FUNDING DELA   4/05/12   90,000,000.00  100.00               90,000,000.00                

 

PUR     4/19/12  63253LPD  NATIONAL AUSTRALIA FDG INC      .1000                    .100            

61700   4/19/12  289624    NATL AUSTRALIA FUNDING DELA   4/20/12   32,048,000.00  100.00               32,048,000.00                

 

PUR     4/20/12  63253LPE  NATIONAL AUSTRALIA FDG INC      .1000                    .100            

61711   4/20/12  289625    NATL AUSTRALIA FUNDING DELA   4/23/12  100,000,000.00  100.00              100,000,000.00                

 

PUR     4/20/12  63253LPF  NATIONAL AUSTRALIA FDG INC      .1000                    .100            
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PUR     4/24/12  63253LPH  NATIONAL AUSTRALIA FDG INC      .1000                    .100            

61749   4/24/12  289627    NATL AUSTRALIA FUNDING DELA   4/25/12   75,000,000.00  100.00               75,000,000.00                

 

PUR     4/24/12  63253LPH  NATIONAL AUSTRALIA FDG INC      .1000                    .100            

61768   4/24/12  289627    NATL AUSTRALIA FUNDING DELA   4/25/12    6,638,000.00  100.00                6,638,000.00                

 

PUR     4/27/12  63253LPL  NATIONAL AUSTRALIA FDG INC      .1100                    .110            

61817   4/27/12  289630    NATL AUSTRALIA FUNDING DELA   4/30/12  100,000,000.00  100.00              100,000,000.00                

 

PUR     4/30/12  63253LPM  NATIONAL AUSTRALIA FDG INC      .1100                    .110            

61846   4/30/12  289631    NATIONAL AUSTRALIA CAPITAL    5/01/12  100,000,000.00  100.00              100,000,000.00                

 

PUR     4/27/12  64105GE1  NESTLE CAPITAL CORP DISC CP     .0500                    .050            

61826   4/27/12  289630    CITIGROUP GBL MKT(FMLY SALO   5/01/12   20,000,000.00  99.999               19,999,888.89                

 

PUR     4/30/12  64105GE1  NESTLE CAPITAL CORP DISC CP     .0400                    .040            

61849   4/30/12  289631    CITIGROUP GBL MKT(FMLY SALO   5/01/12   33,850,000.00  100.00               33,849,962.39                

 

PUR     4/09/12  64105GF8  PEPSICO INC DISC CP             .1000                    .100            

61571   4/09/12  289616    CITIGROUP GBL MKT(FMLY SALO   6/08/12   50,000,000.00  99.983               49,991,666.65                

 

PUR     4/19/12  64105GFJ  NESTLE CAPITAL CORP DISC CP     .0950                    .095            

61693   4/19/12  289624    CITIGROUP GBL MKT(FMLY SALO   6/18/12  100,000,000.00  99.984               99,984,166.70                

 

PUR     4/20/12  64105GFK  NESTLE CAPITAL CORP DISC CP     .0950                    .095            

61709   4/20/12  289625    CITIGROUP GBL MKT(FMLY SALO   6/19/12  100,000,000.00  99.984               99,984,166.66                

 

PUR     4/24/12  64105GFM  NESTLE CAPITAL CORP DISC CP     .0950                    .095            

61748   4/24/12  289627    CITIGROUP GBL MKT(FMLY SALO   6/21/12  100,000,000.00  99.985               99,984,694.44                

 

PUR     4/26/12  71344TEP  PEPSICO INC DISC CP             .0900                    .090            

61803   4/26/12  289629    BGC FINANCIAL                 5/23/12   18,000,000.00  99.993               17,998,785.00                

 

PUR     4/17/12  71344TEV  PEPSICO INC DISC CP             .1000                    .100            
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PUR     4/16/12  71708EEH  PFIZER INC DISC CP              .1000                    .100            

61641   4/16/12  289621    BGC FINANCIAL                 5/17/12  100,000,000.00  99.991               99,991,388.88                

 

PUR     4/13/12  74005HE1  PRAXAIR INC DISC CP             .1400                    .140            

61626   4/13/12  289620    MORGAN STANLEY                5/01/12   45,600,000.00  99.993               45,596,808.00                

 

PUR     4/17/12  74005HE3  PRAXAIR INC DISC CP             .1400                    .140            

61665   4/17/12  289622    RBS GREENWICH                 5/03/12    7,092,000.00  99.994                7,091,558.72                

 

PUR     4/19/12  74005HE4  PRAXAIR INC DISC CP             .1100                    .110            

61689   4/19/12  289624    GOLDMAN SACHS & COMPANY       5/04/12   44,806,000.00  99.995               44,803,946.41                

 

PUR     4/19/12  74005HE7  PRAXAIR INC DISC CP             .1200                    .120            

61695   4/19/12  289624    MORGAN STANLEY                5/07/12   12,000,000.00  99.994               11,999,280.00                

 

PUR     4/20/12  74005HE8  PRAXAIR INC DISC CP             .1000                    .100            

61719   4/20/12  289625    GOLDMAN SACHS & COMPANY       5/08/12   21,209,000.00  99.995               21,207,939.55                

 

PUR     4/24/12  74005HEA  PRAXAIR INC DISC CP             .0900                    .090            

61767   4/24/12  289627    GOLDMAN SACHS & COMPANY       5/10/12   49,000,000.00  99.996               48,998,040.00                

 

PUR     4/13/12  7426M4F1  PRIVATE EXPORT FUNDING DISC     .1600                    .160            

61622   4/13/12  289620    WILLIAMS CAPITAL GROUP        6/01/12   40,000,000.00  99.978               39,991,288.89                

 

PUR     4/16/12  7426M4F1  PRIVATE EXPORT FUNDING DISC     .1300                    .130            

61642   4/16/12  289621    WILLIAMS CAPITAL GROUP        6/01/12   25,000,000.00  99.983               24,995,847.22                

 

PUR     4/11/12  78009NFC  ROYAL BANK OF CANADA YANKEE     .1300                    .130            

61600   4/11/12  289618    RBC CAPITAL (DOMESTIC)        5/17/12   97,000,000.00  100.00               97,000,000.00                

 

PUR     4/19/12  78009NFG  ROYAL BANK OF CANADA YANKEE     .1300                    .130            

61694   4/19/12  289624    ROYAL BANK OF CANADA          6/29/12  123,000,000.00  100.00              123,000,000.00                

 

PUR     4/02/12  87183AD3  SYSCO CORP DISC C P             .1200                    .120            
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PUR     4/05/12  87183AD9  SYSCO CORP DISC C P             .2000                    .200            

61562   4/05/12  289615    JP MORGAN                     4/09/12   40,000,000.00  99.998               39,999,111.12                

 

PUR     4/17/12  87183ADJ  SYSCO CORP DISC CP              .1700                    .170            

61664   4/17/12  289622    JP MORGAN CHASE               4/18/12   50,000,000.00  100.00               49,999,763.90                

 

PUR     4/26/12  87183AEH  SYSCO CORP DISC CP              .1200                    .120            

61805   4/26/12  289629    MESIROW FINANCIAL, INC        5/17/12   33,500,000.00  99.993               33,497,655.00                

 

PUR     4/18/12  89112XTL  TORONTO DOMINION BK NY YANK     .1600                    .160            

61668   4/18/12  289623    TD SECURITIES                 6/29/12  100,000,000.00  100.00              100,000,000.00                

 

PUR     4/30/12  9033E0E1  US BANK DISC CP                 .0500                    .050            

61847   4/30/12  289631    US BANK                       5/01/12   97,000,000.00  100.00               96,999,865.28                

 

PUR     4/30/12  9127956G  U.S. TREASURY BILLS             .1110                    .111            

61860   4/30/12  289631    MORGAN STANLEY                9/06/12  200,000,000.00  99.960              199,920,450.00                

 

PUR     4/30/12  9127956K  U.S. TREASURY BILLS             .1290                    .129            

61861   4/30/12  289631    BNP PARIBAS SECURITIES CORP  10/04/12  200,000,000.00  99.944              199,887,483.36                

 

PUR     4/30/12  912795Y9  U.S. TREASURY BILLS             .1025                    .103            

61862   4/30/12  289631    BARCLAYS CAPITAL INC          8/23/12  230,000,000.00  99.967              229,924,690.96                

 

PUR     4/30/12  912828LH  US TREASURY NOTES              1.7500                    .100            

61859   4/30/12  289631    UBS WARBURG LLC               8/15/12  200,000,000.00  100.48              200,969,420.00                

 

PUR     4/30/12  912828LR  US TREASURY NOTES              1.3750                    .131            

61856   4/30/12  289631    UBS WARBURG LLC              10/15/12  200,000,000.00  100.57              201,141,295.00                

 

PUR     4/20/12  912828LX  US TREASURY NOTES              1.3750                    .137            

61714   4/20/12  289625    UBS WARBURG LLC              11/15/12  190,000,000.00  100.70              191,336,574.00                

 

PUR     4/30/12  912828LX  US TREASURY NOTES              1.3750                    .154            
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PUR     4/30/12  912828PV  U.S. TREASURY NOTES             .5000                    .158            

61858   4/30/12  289631    BARCLAYS CAPITAL INC         11/30/12  200,000,000.00  100.20              200,399,107.52                

 

PUR     4/30/12  93114EE2  WALMART STORES INC DISC CP      .0700                    .070            

61864   4/30/12  289631    BARCLAYS CAPITAL (DOMESTIC)   5/02/12    3,350,000.00  100.00                3,349,986.97                

 

PUR     4/27/12  93114EEM  WALMART STORES INC DISC CP      .0800                    .080            

61829   4/27/12  289630    BARCLAYS CAPITAL INC          5/21/12   84,450,000.00  99.995               84,445,496.03                

 

PUR     4/27/12  93114EEN  WALMART STORES INC DISC CP      .0850                    .085            

61835   4/27/12  289630    BARCLAYS CAPITAL INC          5/22/12   40,550,000.00  99.994               40,547,606.41                

 

PUR     4/20/12  93114EEQ  WALMART STORES INC DISC CP      .1000                    .100            

61717   4/20/12  289625    BARCLAYS CAPITAL INC          5/24/12   25,000,000.00  99.991               24,997,638.90                

 

PUR     4/27/12  93114EF5  WALMART STORES INC DISC CP      .1000                    .100            

61838   4/27/12  289630    CITIGROUP GBL MKT(FMLY SALO   6/05/12    2,212,000.00  99.989                2,211,760.37                

 

PUR     4/27/12  93114EFE  WALMART STORES INC DISC CP      .1100                    .110            

61836   4/27/12  289630    CITIGROUP GBL MKT(FMLY SALO   6/14/12   10,000,000.00  99.985                9,998,533.33                

 

PUR     4/30/12  93114EFL  WALMART STORES INC DISC CP      .1000                    .100            

61853   4/30/12  289631    BGC FINANCIAL                 6/20/12  120,000,000.00   99.986              119,983,000.00                 

                                       SUBTOTAL FIXED PURCHASES:   7739497000.00                       7744366397.72                

                                                                                                                                    

                                           TOTAL FUND PURCHASES:   7739497000.00                       7744366397.72                

                                                                                                    

SALES OF FIXED INCOME SECURITIES

 

SALE    4/03/12  912828NB  U.S. TREASURY NOTES            1.0000                    .199            

57205   4/03/12  289613    GOLDMAN SACHS & COMPANY       4/30/ 12   38,850,00 0.00  100. 50               39,044,13 6. 53      171,19 0.01
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                               ****************************************************************

                               *  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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261526 MAT   4/05/12  4/05/12 CANADIAN IM   .100  4/05/12 5050 150,000,000.00 150,000,000.00       1,250.01                         

261547 MAT   4/05/12  4/05/12 CANADIAN IM   .110  4/05/12 5050  85,000,000.00  85,000,000.00         259.72                         

261592 MAT   4/11/12  4/11/12 CANADIAN IM   .110  4/11/12 5050  31,854,000.00  31,854,000.00          97.33                         

261607 MAT   4/19/12  4/19/12 CANADIAN IM   .110  4/19/12 5050   2,780,000.00   2,780,000.00          67.96                         

261712 MAT   4/23/12  4/23/12 CANADIAN IM   .090  4/23/12 5050  75,000,000.00  75,000,000.00         562.50                         

261735 MAT   4/24/12  4/24/12 CANADIAN IM   .080  4/24/12 5050  50,000,000.00  50,000,000.00         111.11                         

261807 MAT   4/27/12  4/27/12 CANADIAN IM   .100  4/27/12 5050  15,000,000.00  15,000,000.00          41.67                         

261825 MAT   4/30/12  4/30/12 CANADIAN IM   .090  4/30/12 5050  20,000,000.00  20,000,000.00         150.00                         

261336 MAT   4/03/12  4/03/12 CHEVRON COR   .110  4/03/12 5050 100,000,000.00 100,000,000.00       5,805.89                         

261334 MAT   4/02/12  4/02/12 CHEVRON COR   .110  4/02/12 5050  25,000,000.00  25,000,000.00       1,375.08                         

261377 MAT   4/04/12  4/04/12 CHEVRON COR   .100  4/04/12 5050  35,000,000.00  35,000,000.00       1,458.39                         

261462 MAT   4/10/12  4/10/12 GENERAL ELE   .070  4/10/12 5050  52,000,000.00  52,000,000.00       1,314.48                         

261460 MAT   4/05/12  4/05/12 NATIONAL AU   .080  4/05/12 5050 120,000,000.00 120,000,000.00       2,133.37                         

261492 MAT   4/02/12  4/02/12 NATIONAL AU   .040  4/02/12 5050  90,000,000.00  90,000,000.00         300.00                         

261531 MAT   4/03/12  4/03/12 NATIONAL AU   .110  4/03/12 5050   6,348,000.00   6,348,000.00          19.40                         

261546 MAT   4/05/12  4/05/12 NATIONAL AU   .110  4/05/12 5050  90,000,000.00  90,000,000.00         275.00                         

261700 MAT   4/20/12  4/20/12 NATIONAL AU   .100  4/20/12 5050  32,048,000.00  32,048,000.00          89.02                         

261711 MAT   4/23/12  4/23/12 NATIONAL AU   .100  4/23/12 5050 100,000,000.00 100,000,000.00         833.34                         

261734 MAT   4/24/12  4/24/12 NATIONAL AU   .100  4/24/12 5050 100,000,000.00 100,000,000.00         277.78                         

261749 MAT   4/25/12  4/25/12 NATIONAL AU   .100  4/25/12 5050  75,000,000.00  75,000,000.00         208.33                         

261768 MAT   4/25/12  4/25/12 NATIONAL AU   .100  4/25/12 5050   6,638,000.00   6,638,000.00          18.44                         

261817 MAT   4/30/12  4/30/12 NATIONAL AU   .110  4/30/12 5050 100,000,000.00  100,000,000.00          916.68                          

22     TXNS FOR: COMMERCIAL PAPER-INTEREST BASED (TYPE: 20)     1361668000.00  1361668000.00      17,565.50                         

 

 

259050 MAT   4/24/12  4/24/12 GOV'T OF CA   .080  4/24/12 5050  10,000,000.00  10,000,000.00                                        

261095 MAT   4/30/12  4/30/12 HYDRO QUEBE   .120  4/30/12 5050  90,000,000.00  90,000,000.00                                        

260985 MAT   4/16/12  4/16/12 ONTARIO PRO   .110  4/16/12 5050  35,000,000.00   35,000,000.00                                         

3      TXNS FOR: GOVT CANADA COMMERC PAPER DISCOU (TYPE: 21)   135,000,000.00 135,000,000.00                                        

 

 

260951 MAT   4/10/12  4/10/12 ABBOTT LABO   .100  4/10/12 5050  44,500,000.00  44,500,000.00                                        

261827 MAT   4/30/12  4/30/12 ABBOTT LABO   .060  4/30/12 5050  40,000,000.00  40,000,000.00                                        

261528 MAT   4/20/12  4/20/12 ALABAMA POW   .110  4/20/12 5050  28,000,000.00  28,000,000.00                                        

261831 MAT   4/30/12  4/30/12 ALABAMA POW   .140  4/30/12 5050  25,000,000.00  25,000,000.00                                        

261527 MAT   4/05/12  4/05/12 ARCHER DANI   .080  4/05/12 5050  75,000,000.00  75,000,000.00                                        

261563 MAT   4/09/12  4/09/12 ARCHER DANI   .190  4/09/12 5050   8,114,000.00   8,114,000.00                                        
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261557 MAT   4/25/12  4/25/12 ARCHER DANI   .170  4/25/12 5050  23,594,000.00  23,594,000.00                                        

261618 MAT   4/26/12  4/26/12 ARCHER DANI   .180  4/26/12 5050  17,550,000.00  17,550,000.00                                        

261485 MAT   4/05/12  4/05/12 BAKER HUGHE   .130  4/05/12 5050  27,000,000.00  27,000,000.00                                        

261643 MAT   4/20/12  4/20/12 BAKER HUGHE   .160  4/20/12 5050  29,075,000.00  29,075,000.00                                        

261676 MAT   4/25/12  4/25/12 BAKER HUGHE   .150  4/25/12 5050  25,000,000.00  25,000,000.00                                        

261713 MAT   4/27/12  4/27/12 BAKER HUGHE   .120  4/27/12 5050  25,500,000.00  25,500,000.00                                        

261828 MAT   4/30/12  4/30/12 BAKER HUGHE   .130  4/30/12 5050  19,085,000.00  19,085,000.00                                        

261388 MAT   4/18/12  4/18/12 CATERPILLAR   .110  4/18/12 5050  29,000,000.00  29,000,000.00                                        

261529 MAT   4/20/12  4/20/12 CATERPILLAR   .130  4/20/12 5050 151,000,000.00 151,000,000.00                                        

261525 MAT   4/04/12  4/04/12 COLGATE PAL   .110  4/04/12 5050  42,878,000.00  42,878,000.00                                        

261282 MAT   4/16/12  4/16/12 DUPONT EI D   .140  4/16/12 5050  20,456,000.00  20,456,000.00                                        

261260 MAT   4/19/12  4/19/12 DUPONT EI D   .140  4/19/12 5050  21,000,000.00  21,000,000.00                                        

261497 MAT   4/26/12  4/26/12 DUPONT EI D   .090  4/26/12 5050  30,000,000.00  30,000,000.00                                        

260935 MAT   4/04/12  4/04/12 EMERSON ELE   .100  4/04/12 5050  14,000,000.00  14,000,000.00                                        

261400 MAT   4/19/12  4/19/12 GOOGLE INC    .100  4/19/12 5050 100,000,000.00 100,000,000.00                                        

261649 MAT   4/23/12  4/23/12 INTEL CORP    .130  4/23/12 5050  50,000,000.00  50,000,000.00                                        

261650 MAT   4/23/12  4/23/12 INTEL CORP    .120  4/23/12 5050   5,795,000.00   5,795,000.00                                        

261657 MAT   4/23/12  4/23/12 INTEL CORP    .130  4/23/12 5050  69,205,000.00  69,205,000.00                                        

260996 MAT   4/09/12  4/09/12 KIMBERLY CL   .080  4/09/12 5050  50,000,000.00  50,000,000.00                                        

260936 MAT   4/02/12  4/02/12 NESTLE CAPI   .070  4/02/12 5050  15,000,000.00  15,000,000.00                                        

261337 MAT   4/13/12  4/13/12 PFIZER INC    .110  4/13/12 5050 100,000,000.00 100,000,000.00                                        

261335 MAT   4/19/12  4/19/12 PFIZER INC    .100  4/19/12 5050 120,000,000.00 120,000,000.00                                        

261332 MAT   4/12/12  4/12/12 PRIVATE EXP   .090  4/12/12 5050  50,000,000.00  50,000,000.00                                        

261331 MAT   4/27/12  4/27/12 PRIVATE EXP   .110  4/27/12 5050  45,000,000.00  45,000,000.00                                        

261523 MAT   4/03/12  4/03/12 SYSCO CORP    .120  4/03/12 5050  32,122,000.00  32,122,000.00                                        

261524 MAT   4/03/12  4/03/12 SYSCO CORP    .120  4/03/12 5050  25,000,000.00  25,000,000.00                                        

261562 MAT   4/09/12  4/09/12 SYSCO CORP    .200  4/09/12 5050  40,000,000.00  40,000,000.00                                        

261664 MAT   4/18/12  4/18/12 SYSCO CORP    .170  4/18/12 5050  50,000,000.00  50,000,000.00                                        

261468 MAT   4/05/12  4/05/12 US BANK DIS   .060  4/05/12 5050  45,000,000.00  45,000,000.00                                        

261470 MAT   4/05/12  4/05/12 US BANK DIS   .060  4/05/12 5050  11,356,000.00   11,356,000.00                                         

37     TXNS FOR: COMMERCIAL PAPER-DISCOUNT BASED (TYPE: 25)     1578230000.00  1578230000.00                                        

 

 

261367 MAT   4/02/12  4/02/12 BANK OF MON   .100  4/02/12 5050  25,000,000.00  25,000,000.00         972.22                         

261368 MAT   4/11/12  4/11/12 BANK OF MON   .110  4/11/12 5050  45,000,000.00  45,000,000.00       3,162.50                         

261434 MAT   4/02/12  4/02/12 BANK OF MON   .140  4/02/12 5050  65,000,000.00  65,000,000.00       1,769.44                         

261435 MAT   4/02/12  4/02/12 BANK OF MON   .140  4/02/12 5050  22,000,000.00  22,000,000.00         598.89                         
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261357 MAT   4/02/12  4/02/12 CANADIAN IM   .100  4/02/12 5050  40,000,000.00  40,000,000.00       1,888.89                         

261364 MAT   4/09/12  4/09/12 TORONTO DOM   .110  4/09/12 5050 100,000,000.00  100,000,000.00        6,416.67                          

8      TXNS FOR: CERTIFICATES OF DEPOSIT (TYPE: 30)            480,000,000.00 480,000,000.00      22,739.72                         

 

 

257284 MAT   4/05/12  4/05/12 U.S. TREASU   .096  4/05/12 5050  13,816,000.00   13,816,000.00                                         

1      TXNS FOR: U.S. TREASURY BILLS (TYPE: 110)                13,816,000.00  13,816,000.00                                        

 

 

257871 MAT   4/15/12  4/15/12 US TREASURY  1.375  4/15/12 5050  98,750,000.00  98,750,000.00     678,906.25                         

257205 MAT   4/30/12  4/30/12 U.S. TREASU  1.000  4/30/12 5050  21,150,000.00  21,150,000.00     105,750.00                         

257218 MAT   4/30/12  4/30/12 U.S. TREASU  1.000  4/30/12 5050  40,000,000.00  40,000,000.00     200,000.00                         

257229 MAT   4/30/12  4/30/12 U.S. TREASU  1.000  4/30/12 5050 123,000,000.00 123,000,000.00     615,000.00                         

257249 MAT   4/30/12  4/30/12 U.S. TREASU  1.000  4/30/12 5050 200,000,000.00 200,000,000.00   1,000,000.00                         

257359 MAT   4/30/12  4/30/12 U.S. TREASU  1.000  4/30/12 5050 158,000,000.00 158,000,000.00     790,000.00                         

257550 MAT   4/30/12  4/30/12 U.S. TREASU  1.000  4/30/12 5050  39,600,000.00  39,600,000.00     198,000.00                         

257586 MAT   4/30/12  4/30/12 U.S. TREASU  1.000  4/30/12 5050  49,000,000.00  49,000,000.00     245,000.00                         

257613 MAT   4/30/12  4/30/12 U.S. TREASU  1.000  4/30/12 5050   7,350,000.00   7,350,000.00      36,750.00                         

258316 MAT   4/30/12  4/30/12 U.S. TREASU  1.000  4/30/12 5050  18,300,000.00  18,300,000.00      91,500.00                         

258575 MAT   4/30/12  4/30/12 U.S. TREASU  1.000  4/30/12 5050  60,000,000.00  60,000,000.00     300,000.00                         

258702 MAT   4/30/12  4/30/12 U.S. TREASU  1.000  4/30/12 5050  63,950,000.00  63,950,000.00     319,750.00                         

258712 MAT   4/30/12  4/30/12 U.S. TREASU  1.000  4/30/12 5050  39,630,000.00  39,630,000.00     198,150.00                         

258713 MAT   4/30/12  4/30/12 U.S. TREASU  1.000  4/30/12 5050  20,753,000.00   20,753,000.00      103,765.00                          

14     TXNS FOR: U.S. TREASURY NOTES (TYPE: 120)               939,483,000.00 939,483,000.00   4,882,571.25                         

 

 

251578 MAT   4/30/12  4/30/12 BANK AMERIC  2.100  4/30/12 5050  25,000,000.00   25,000,000.00      262,500.00                          

1      TXNS FOR: INDUSTRIAL BONDS (TYPE: 315)                   25,000,000.00  25,000,000.00     262,500.00                         

 

                                                                                                                                    

86     TRANSACTIONS FOR: CASH MANAGEMENT FD            (FUND 5050)33197000.00  4533197000.00   5,185,376.47                         
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86     TRANSACTIONS REPORTED DURING PERIOD                      4533197000.00  4533197000.00   5,185,376.47                         

 

 

 

                                                                                                             **** 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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