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PURCHASE OF FIXED INCOME SECURITIES

PUR 6/07/12 00282CGB ABBOTT LABORATORIES DISCCP  .1000 .100

62325 6/07/12 289658 BGC FINANCIAL 7/11/12 37,000,000.00 99.991 36,996,505.56
PUR 6/19/12 00282CGW ABBOTT LABORATORIES DISC CP  .1200 120

62471 6/19/12 289666 BGC FINANCIAL 7/30/12 20,000,000.00 99.986 19,997,266.67
PUR 6/07/12 00282CH1 ABBOTT LABORATORIES DISCCP .1200 120

62323 6/07/12 289658 BGC FINANCIAL 8/01/12 20,000,000.00 99.982 19,996,333.33
PUR 6/08/12 01039LFC ALABAMA POWER CO DISC CP .1200 120

62350 6/08/12 289659 CREDIT SUISSE SEC - CURRENC 6/12/12 9,000,000.00 99.999 8,999,880.00
PUR  6/20/12 03948GFM ARCHER DANIELS MIDLAND DISC  .0900 .090

62491 6/20/12 289667 BARCLAYS CAPITAL INC 6/21/12 100,000,000.00 100.00 99,999,750.00
PUR  6/20/12 03948GFM ARCHER DANIELS MIDLAND DISC  .1300 130

62500 6/20/12 289667 CITIGROUP FUNDING 6/21/12 5,545,000.00 100.00 5,544,979.98
PUR 6/20/12 03948GFV ARCHER DANIELS MIDLAND DISC  .1200 120

62495 6/20/12 289667 CITIGROUP FUNDING 6/29/12 50,400,000.00 99.997 50,398,488.00
PUR  6/29/12 03948GGD ARCHER DANIELS MIDLAND DISC  .1000 100

62726 6/29/12 289674 BARCLAYS CAPITALINC 7/13/12 30,000,000.00 99.996 29,998,833.33
PUR 6/04/12 0530A2F5 AUTOMATIC DATA PROCESSING C  .1400 .140

62283 6/04/12 289655 BGC FINANCIAL 6/05/12 40,000,000.00 100.00 39,999,844.44
PUR 6/14/12 05722LFF BAKER HUGHES INC DISC CP .2000 .200

62411 6/14/12 289663 WELLS FARGO 6/15/12 12,403,000.00 99.999 12,402,931.09
PUR 6/15/12 05722LFJ BAKER HUGHES INC DISC CP .2000 .200

62430 6/15/12 289664 BARCLAYS CAPITAL INC 6/18/12 4,741,000.00 99.998 4,740,920.98
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PUR 6/27/12 05722LFU BAKER HUGHES INC DISC CP .1500 150

62672 6/27/12 289672 BARCLAYS CAPITAL INC 6/28/12 70,000,000.00 100.00 69,999,708.31

PUR 6/15/12 05722LFV BAKER HUGHES INC DISC CP .1700 170

62421 6/15/12 289664 WELLS FARGO 6/29/12 35,000,000.00 99.993 34,997,686.12

PUR 6/06/12 05722L.G6 BAKER HUGHES INC DISC CP .1700 170

62308 6/06/12 289657 WELLS FARGO 7/06/12 50,000,000.00 99.986 49,992,916.65

PUR 6/01/12 06366VQD BANK OF MONTREAL YANKEE CD  .1600 .160

62270 6/01/12 289654 BMO/HARRIS TRUST & SAVINGS 6/29/12 69,000,000.00 100.00 69,000,000.00
PUR 6/21/12 06366VTY BANK OF MONTREAL YANKEECD .1700 170

62502 6/21/12 289668 BMO/NESBITT(BK OF MONTREAL) 7/24/12 175,000,000.00 100.00 175,000,000.00
PUR 6/21/12 06366VTY BANK OF MONTREAL YANKEE CD .1700 170

62509 6/21/12 289668 BMO/NESBITT(BK OF MONTREAL) 7/24/12 26,000,000.00 100.00 26,000,000.00
PUR 6/15/12 06405WG3 BANK OF NY MELLON CORP DISC  .1000 .100

62425 6/15/12 289664 BANK OF NEW YORK CAPITAL MA 7/03/12 41,500,000.00 99.995 41,497,925.00
PUR 6/06/12 06417E2L BANK OF NOVA SCOTIA YANKEE .1500 150

62314 6/06/12 289657 SCOTIA CAPITAL MARKETS (DOM 8/01/12 45,000,000.00 100.00 45,000,000.00
PUR 6/07/12 06417E2Q BANK OF NOVA SCOTIA YANKEE .1500 150

62324 6/07/12 289658 SCOTIA CAPITAL MARKETS (DOM 8/01/12 55,000,000.00 100.00 55,000,000.00
PUR 6/07/12 06417E2Q BANK OF NOVA SCOTIA YANKEE .1500 150

62326 6/07/12 289658 SCOTIA CAPITAL MARKETS (DOM 8/01/12 24,000,000.00 100.00 24,000,000.00
PUR  6/25/12 06417E3Z BANK OF NOVA SCOTIA YANKEE  .1500 .150

62541 6/25/12 289670 SCOTIA CAPITAL MARKETS (DOM 7/05/12 100,000,000.00 100.00 100,000,000.00

PUR 6/26/12 06417E4AF BANK OF NOVA SCOTIA YANKEE  .1500 150
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PUR 6/04/12 13606YJB CANADIAN IMPERIAL BK COMM N .1400 140

62289 6/04/12 289655 CIBC Oppenheimer 6/14/12 30,000,000.00 100.00 30,000,000.00
PUR  6/05/12 13606YJE CANADIAN IMPERIAL BK COMMN .1400 .140

62299 6/05/12 289656 CIBC Oppenheimer 6/29/12 34,337,000.00 100.00 34,337,000.00
PUR 6/15/12 13606YJS CANADIAN IMPERIAL BK COMM N .1400 140

62423 6/15/12 289664 CANADIAN IMPERIAL BANK  6/29/12 47,000,000.00 100.00 47,000,000.00
PUR 6/27/12 13606YKE CANADIAN IMPERIAL BK COMM N  .1400 .140

62696 6/27/12 289672 CIBC Oppenheimer 8/01/12 45,000,000.00 100.00 45,000,000.00
PUR 6/01/12 13607JLS CANADIAN IMPERIAL HOLDINGS  .1400 .140

62253 6/01/12 289654 CIBC Oppenheimer 6/04/12 100,000,000.00 100.00 100,000,000.00
PUR 6/01/12 13607JLX CANADIAN IMPERIAL HOLDINGS  .1400 .140

62268 6/01/12 289654 CIBC Oppenheimer 6/29/12 31,000,000.00 100.00 31,000,000.00
PUR 6/01/12 13607JLX CANADIAN IMPERIAL HOLDINGS  .1400 .140

62271 6/01/12 289654 CIBC Oppenheimer 6/29/12 60,000,000.00 100.00 60,000,000.00
PUR  6/04/12 13607JLY CANADIAN IMPERIAL HOLDINGS  .1500 150

62290 6/04/12 289655 CIBC Oppenheimer 6/05/12 6,495,000.00 100.00 6,495,000.00
PUR 6/06/12 13607JLZ CANADIAN IMPERIAL HOLDINGS  .1300 130

62310 6/06/12 289657 CIBC Oppenheimer 6/07/12 100,000,000.00 100.00 100,000,000.00
PUR 6/07/12 13607JMA CANADIAN IMPERIAL HOLDINGS  .1400 .140

62328 6/07/12 289658 CIBC Oppenheimer 6/08/12 65,000,000.00 100.00 65,000,000.00
PUR 6/07/12 13607JMA CANADIAN IMPERIAL HOLDINGS  .1400 .140

62331 6/07/12 289658 CIBC Oppenheimer 6/08/12 2,912,000.00 100.00 2,912,000.00

PUR 6/11/12 13607JMB CANADIAN IMPERIAL HOLDINGS  .1300 130
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PUR 6/11/12 13607JMC CANADIAN IMPERIAL HOLDINGS  .1300 130

62374 6/11/12 289660 CIBC Oppenheimer 6/12/12 2,594,000.00 100.00 2,594,000.00

PUR  6/13/12 13607JMD CANADIAN IMPERIAL HOLDINGS  .1400 .140

62401 6/13/12 289662 CIBC Oppenheimer 6/14/12 100,000,000.00 100.00 100,000,000.00
PUR 6/25/12 13607JME CANADIAN IMPERIAL HOLDINGS  .1300 130

62546 6/25/12 289670 CIBC Oppenheimer 7/09/12 18,895,000.00 100.00 18,895,000.00

PUR 6/15/12 16677JGG CHEVRON CORP DISC CP .1000 .100

62420 6/15/12 289664 JP MORGAN CHASE 7/16/12 50,000,000.00 99.991 49,995,694.45
PUR 6/18/12 16677JGJ CHEVRON CORP DISC CP .1100 110

62442 6/18/12 289665 BGC FINANCIAL 7/18/12 20,000,000.00 99.991 19,998,166.67

PUR 6/15/12 19416EFV COLGATE PALMOLIVECODISCC .1400 .140

62427 6/15/12 289664 CITIGROUP GBL MKT(FMLY SALO 6/29/12 26,000,000.00 99.995 25,998,584.46
PUR 6/19/12 19416EFV COLGATE PALMOLIVECODISCC .1100 110

62478 6/19/12 289666 CITIGROUP GBL MKT(FMLY SALO 6/29/12 15,000,000.00 99.997 14,999,541.66
PUR  6/19/12 19416EFV COLGATE PALMOLIVECODISCC .1300 130

62473 6/19/12 289666 WILLIAMS CAPITAL GROUP 6/29/12 35,000,000.00 99.996 34,998,736.11
PUR 6/18/12 2082M2FK CONOCO PHILLIPS DISC CP .1300 130

62437 6/18/12 289665 JP MORGAN 6/19/12 100,000,000.00 100.00 99,999,638.90

PUR 6/18/12 2082M2FK CONOCO PHILLIPS DISC CP .1500 150

62450 6/18/12 289665 JP MORGAN 6/19/12 9,337,000.00 100.00 9,336,961.09

PUR  6/19/12 2082M2FL CONOCO PHILLIPS DISC CP .1100 110

62468 6/19/12 289666 JP MORGAN 6/20/12 51,000,000.00 100.00 50,999,844.14

PUR 6/19/12 2082M2FL CONOCO PHILLIPS DISC CP .1500 150
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PUR  6/20/12 2082M2FM CONOCO PHILLIPS DISC CP .1100 110

62494 6/20/12 289667 MERRILL LYNCH, PIERCE,FENNE 6/21/12 11,000,000.00 100.00 10,999,966.38
PUR  6/21/12 2082M2FN CONOCO PHILLIPS DISC CP 1200 120

62511 6/21/12 289668 MERRILL LYNCH, PIERCE,FENNE 6/22/12 11,682,000.00 100.00 11,681,961.06
PUR 6/22/12 2082M2FR CONOCO PHILLIPS DISC CP 1100 110

62535 6/22/12 289669 JP MORGAN 6/25/12 38,000,000.00 99.999 37,999,651.65

PUR  6/20/12 2082M2FT CONOCO PHILLIPS DISC CP .1200 120

62498 6/20/12 289667 JP MORGAN 6/27/12 25,000,000.00 99.998 24,999,416.68

PUR 6/07/12 23585LFK DANAHER CORP DOSC CP .1500 150

62327 6/07/12 289658 CITIGROUP GBL MKT(FMLY SALO 6/19/12 39,000,000.00 99.995 38,998,050.00
PUR 6/19/12 23585LGK DANAHER CORP DOSC CP 1700 170

62469 6/19/12 289666 BGC FINANCIAL 7/19/12 40,000,000.00 99.986 39,994,333.33

PUR 6/20/12 2441W0GS DEERE & CODISCCP .1400 140

62497 6/20/12 289667 MERRILL LYNCH, PIERCE,FENNE 7/26/12 125,000,000.00 99.986 124,982,500.00
PUR 6/27/12 2441WO0H2 DEERE & CO DISC CP .1400 .140

62675 6/27/12 289672 BARCLAYS CAPITAL INC 8/02/12 79,000,000.00 99.986 78,988,940.00
PUR 6/11/12 2635J4G2 DUPONT EI DENEMOURS CO DISC  .1600 .160

62370 6/11/12 289660 CREDIT SUISSE SEC (USA)LLC 7/02/12 45,000,000.00 99.991 44,995,800.02
PUR 6/11/12 2635J4GB DUPONT EI DENEMOURS CODISC  .1400 .140

62371 6/11/12 289660 CREDIT SUISSE SEC (USA) LLC 7/11/12 6,242,000.00 99.988 6,241,271.76
PUR 6/11/12 2635J4GH DUPONT EI DENEMOURS CO DISC .1700 .170

62372 6/11/12 289660 CREDIT SUISSE SEC (USA)LLC 7/17/12 53,695,000.00 99.983 53,685,871.85

PUR 6/15/12 2635J4GJ DUPONT EI DENEMOURS CO DISC  .1600 .160
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PUR  6/19/12 29101AGK EMERSON ELECTRIC DISC CP .1200 120

62472 6/19/12 289666 BGC FINANCIAL 7/25/12 10,000,000.00 99.988 9,998,800.00

PUR 6/18/12 29101AH2 EMERSON ELECTRIC DISC CP .1400 .140

62438 6/18/12 289665 BGC FINANCIAL 8/02/12 25,000,000.00 99.983 24,995,625.00

PUR 6/05/12 36966SXP GENERAL ELECTRIC CAP CORP | .1400 140

62297 6/05/12 289656 GENERAL ELECTRIC CAPITAL CO 6/22/12 75,000,000.00 100.00 75,000,000.00
PUR  6/25/12 36966SYE GENERAL ELECTRIC CAP CORP | .1300 130

62543 6/25/12 289670 GENERAL ELECTRIC CAPITAL CO 8/01/12 100,000,000.00 100.00 100,000,000.00
PUR 6/29/12 36966SYH GENERAL ELECTRIC CAP CORP| .0700 .070

62723 6/29/12 289674 GENERAL ELECTRIC CAPITAL CO 7/10/12 50,000,000.00 100.00 50,000,000.00
PUR  6/29/12 36966SYJ GENERAL ELECTRIC CAP CORP | .1000 .100

62724 6/29/12 289674 GENERAL ELECTRIC CAPITALCO 8/01/12 50,000,000.00 100.00 50,000,000.00
PUR 6/29/12 36966SYK GENERAL ELECTRIC CAP CORP | .1000 .100

62725 6/29/12 289674 GENERAL ELECTRIC CAPITAL CO 8/02/12 50,000,000.00 100.00 50,000,000.00
PUR 6/18/12 3696E36] GENERAL ELECTRIC CO IBN .1600 .160

62436 6/18/12 289665 GENERAL ELECTRIC COMPANY  6/28/12 22,800,000.00 100.00 22,800,000.00
PUR 6/20/12 3696E36M GENERAL ELECTRIC CO IBN .0500 .050

62490 6/20/12 289667 GENERAL ELECTRIC COMPANY  6/21/12 120,000,000.00 100.00 120,000,000.00
PUR 6/01/12 45813RF8 INTEL CORP DISC CP .1300 130

62273 6/01/12 289654 BARCLAYS CAPITAL INC 6/08/12 42,000,000.00 99.997 41,998,938.32

PUR  6/14/12 4662J0H1 JP MORGAN CHASE & CODISCC .1800 .180

62412 6/14/12 289663 JP MORGAN CHASE 8/01/12 7,000,000.00 99.976 6,998,320.00

PUR 6/12/12 47816FFM JOHNSON & JOHNSON DISCCP  .1000 .100
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PUR  6/19/12 49438TFU KIMBERLY CLARK DISC CP .1100 110

62476 6/19/12 289666 JP MORGAN 6/28/12 30,000,000.00 99.997 29,999,175.00

PUR 6/01/12 63253LPX NATIONAL AUSTRALIAFDG INC  .1300 130

62252 6/01/12 289654 NATL AUSTRALIA FUNDING DELA 6/04/12 50,000,000.00 100.00 50,000,000.00
PUR  6/13/12 63253LPY NATIONAL AUSTRALIAFDGINC .1400 .140

62398 6/13/12 289662 NATL AUSTRALIA FUNDING DELA 6/14/12 10,000,000.00 100.00 10,000,000.00
PUR 6/13/12 63253LPY NATIONAL AUSTRALIAFDG INC  .1400 .140

62404 6/13/12 289662 NATL AUSTRALIA FUNDING DELA 6/14/12 70,000,000.00 100.00 70,000,000.00
PUR  6/20/12 63253LPZ NATIONAL AUSTRALIAFDG INC ~ .1300 130

62492 6/20/12 289667 NATIONAL AUSTRALIA CAPITAL 6/21/12 90,000,000.00 100.00 90,000,000.00
PUR  6/22/12 63253LQA NATIONAL AUSTRALIABKIBN  .1400 .140

62521 6/22/12 289669 NATL AUSTRALIA FUNDING DELA 6/25/12 100,000,000.00 100.00 100,000,000.00
PUR 6/25/12 63253LQB NATIONAL AUSTRALIABKIBN  .1400 .140

62542 6/25/12 289670 NATIONAL AUSTRALIA CAPITAL 8/01/12 100,000,000.00 100.00 100,000,000.00
PUR 6/26/12 63253LQC NATIONAL AUSTRALIABKIBN  .1400 140

62551 6/26/12 289671 NATL AUSTRALIA FUNDING DELA 8/01/12 39,000,000.00 100.00 39,000,000.00
PUR 6/26/12 63253LQD NATIONAL AUSTRALIA FDG DE| .1400 .140

62564 6/26/12 289671 NATL AUSTRALIA FUNDING DELA 6/27/12 3,343,000.00 100.00 3,343,000.00
PUR 6/27/12 63253LQE NATIONAL AUSTRALIAFDGDE| .1300 130

62674 6/27/12 289672 NATL AUSTRALIA FUNDING DELA 6/28/12 55,000,000.00 100.00 55,000,000.00
PUR 6/27/12 63253LQE NATIONAL AUSTRALIAFDGDE| .1300 130

62697 6/27/12 289672 NATL AUSTRALIA FUNDING DELA 6/28/12 5,705,000.00 100.00 5,705,000.00

PUR 6/27/12 63253LQF NATIONAL AUSTRALIAFDG DEI .1400 .140
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PUR 6/06/12 71344TH1 PEPSICO INC DISC CP .1100 110

62315 6/06/12 289657 BGC FINANCIAL 8/01/12 54,000,000.00 99.983 53,990,760.00

PUR 6/15/12 71708EGK PFIZER INC DISC CP .1100 110

62424 6/15/12 289664 BGC FINANCIAL 7/19/12 81,500,000.00 99.990 81,491,533.06

PUR 6/19/12 71708EGK PFIZER INC DISC CP 1100 110

62467 6/19/12 289666 JP MORGAN 7/19/12 5,000,000.00 99.991 4,999,541.65

PUR 6/18/12 74005HFL PRAXAIR INC DISC CP .1200 120

62440 6/18/12 289665 DEUTSCHE BANK AG (DOMESTIC) 6/20/12 42,379,000.00 99.999 42,378,717.46
PUR 6/06/12 74005HFN PRAXAIR INC DISC CP .1100 110

62316 6/06/12 289657 RBS GREENWICH 6/22/12 25,915,000.00 99.995 25,913,733.04

PUR 6/19/12 74005HFU PRAXAIR INC DISC CP 1100 110

62465 6/19/12 289666 GOLDMAN SACHS & COMPANY  6/28/12 47,000,000.00 99.997 46,998,707.50
PUR 6/15/12 74005HFV PRAXAIR INC DISC CP .1200 120

62422 6/15/12 289664 GOLDMAN SACHS & COMPANY  6/29/12 50,000,000.00 99.995 49,997,666.65
PUR 6/22/12 74005HG9 PRAXAIR INC DISC CP 1300 130

62534 6/22/12 289669 RBS GREENWICH 7/09/12 22,000,000.00 99.994 21,998,649.44

PUR 6/26/12 74005HGC PRAXAIR INC DISC CP .1200 120

62552 6/26/12 289671 GOLDMAN SACHS & COMPANY  7/12/12 60,000,000.00 99.995 59,996,800.02
PUR 6/19/12 7426M4GL PRIVATE EXPORT FUNDING DISC  .1100 110

62477 6/19/12 289666 WILLIAMS CAPITAL GROUP 7/20/12 30,000,000.00 99.991 29,997,158.33
PUR  6/28/12 78009NHA ROYAL BANK OF CANADA YANKEE .1000 .100

62703 6/28/12 289673 RBC CAPITAL (DOMESTIC) 7/27/12 50,000,000.00 100.00 50,000,000.00

PUR  6/28/12 78009NHA ROYAL BANK OF CANADA YANKEE .1000 .100
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PUR  6/26/12 89112XE7 TORONTO DOMINION BK NY YANK .1500 150

62560 6/26/12 289671 TD SECURITIES 7/13/12 95,000,000.00 100.00 95,000,000.00

PUR 6/28/12 89112XG7 TORONTO DOMINION BK NY YANK  .1600 .160

62700 6/28/12 289673 TD SECURITIES 8/06/12 115,000,000.00 100.00 115,000,000.00

PUR  6/29/12 89112XH5 TORONTO DOMINION BK NY YANK .1500 150

62716 6/29/12 289674 TD SECURITIES 7/20/12 100,000,000.00 100.00 100,000,000.00

PUR 6/15/12 89233GGR TOYOTAMOTOR CREDITDISCC  .1500 150

62428 6/15/12 289664 TOYOTA MOTOR CR CORP. 7/25/12 74,000,000.00 99.983 73,987,666.67
PUR 6/28/12 91279565 U.S. TREASURY BILLS 1100 110

62710 6/28/12 289673 BARCLAYS CAPITAL INC 11/08/12 10,175,000.00 99.959 10,170,864.99
PUR 6/12/12 9127956B U.S. TREASURY BILLS .0678 .068

62394 6/12/12 289661 UBS WARBURG LLC 8/16/12  464,000.00 99.988 463,943.45

PUR 6/29/12 9127956U U.S. TREASURY BILLS 1325 133

62733 6/29/12 289674 CREDIT SUISSE SEC - CURRENC 11/29/12 5,036,000.00 99.944 5,033,164.10
PUR 6/18/12 9127956V U.S. TREASURY BILLS 1465 141

62449 6/18/12 289665 BARCLAYS CAPITALINC 12/06/12 65,030,000.00 99.933 64,986,600.60
PUR 6/18/12 9127956V U.S. TREASURY BILLS 1410 141

62439 6/18/12 289665 JP MORGAN 12/06/12 115,000,000.00 99.933 114,922,978.75

PUR  6/29/12 9127956Y U.S. TREASURY BILLS 1505 151

62731 6/29/12 289674 CREDIT SUISSE SEC - CURRENC 12/27/12 120,000,000.00 99.924 119,909,198.33
PUR 6/11/12 913002CM UNITED TECHNOLOGIES DISCC  .1000 .100

62369 6/11/12 289660 BARCLAYS CAPITAL (DOMESTIC) 6/21/12 42,400,000.00 99.997 42,398,822.21

PUR 6/19/12 93114EGP WALMART STORES INCDISCCP  .1200 120



QED-R2v11.00
DELIVER TO: TYIJHIN STATE OF NEW JERSEY 5050
PRODUCTION: 7/12/12 DIVISION OF INVESTMENT
PROGRAM ID: Q_D1.DETAIL
DETAIL REPORT OF SECURITIES TRANSACTIONS
DURING THE PERIOD 6/01/12 THROUGH 6/30/12

CASH MANAGEMENT FD (5050) -Cont. PAGE: 10

TRXN/ TRADE/ CUSIP/ SECURITY DESCRIPTION/ RATE/ YIELD/ EXPENSE/
INVNT# DELIVERY DOCUMENTBROKER/SERVICER OF RECORD MATURITY PAR-OR-SHARES PRICE  COMMISSION COST/PROCEEDS GAIN-OR-LOSS

PUR  6/19/12 93114EGW WALMART STORES INCDISCCP  .1300 130
62475 6/19/12 289666 CITIGROUP GBL MKT(FMLY SALO 7/30/12 75,000,000.00 99.985 74,988,895.83
PUR  6/19/12 93114EGW WALMART STORES INCDISCCP  .1300 130
62466 6/19/12 289666 CREDIT SUISSE SEC - CURRENC 7/30/12 25,000,000.00 99.985 24,996,298.60
SUBTOTAL FIXED PURCHASES: 5662837000.00 5662432646.44
TOTAL FUND PURCHASES: 5662837000.00 5662432646.44

SALES OF FIXED INCOME SECURITIES

SALE 6/12/12 9127956B U.S. TREASURY BILLS 1105 JA11
61509 6/12/12 289661 UBS WARBURG LLC 8/16/12 6,540,000.00 99.989 6,539,261.98 566.80
SALE 6/12/12 9127956B U.S. TREASURY BILLS .0678 .068
62394 6/12/12 289661 UBS WARBURG LLC 8/16/12  464,000.00 99.989 463,947.64 4.19
SALE 6/12/12 912795Y9 U.S. TREASURY BILLS 1025 103
61862 6/12/12 289661 NOMURA SECURITIES INT'L (DO 8/23/12 1,000,000.00 99.986 999,856.00 61.00
SUBTOTAL FIXED SALES: 8,004,000.00 8,003,065.62 631.99
TOTAL FUND SALES: 8,004,000.00 8,003,065.62 631.99

END OF REPORT FOR: CASH MANAGEMENT FD

* NOTE: The format of this listing does not accommodate the *
* presentation of information related to non-BC$ denominated *



QED-R2v11.00
DELIVER TO: TYIJHIN STATE OF NEW JERSEY NOTE: Inter-transaction amortization/
PROGRAM-ID: Q_AUDIT.TXNS DIVISION OF INVESTMENT  accretion reported seperately as AMOR.
PRODUCTION: 7/12/12 @ 11:52:40
SECURITIES TRANSACTION ACTIVITY

TYPE: CALL
TRADE ACTIVITY 6/01/12 THRU 6/30/12 PAGE: 1
INVST# TYPE TRADE SETTLE SECURITY-DESCRIPTION FUND _PAR/SHARES CHANGE-TO-BOOKINT/DIV-RCPT GAIN/LOSS COMM+OTHR
260909 CALL 6/29/12 6/29/12 AT&T INC SR 6.700 11/15/13 5 050 30,000,00  0.00 32,451,56 6.25 245,66 6.67 219,25 9.35
1 TXNS FOR: INDUSTRIAL BONDS (TYPE: 315) 30,000,000.00 32,451,566.25 245,666.67 219,259.35

1 TRANSACTIONS FOR: CASH MANAGEMENT FD (FUND 5050),000,000.00 32,451,566.25 245,666.67 219,259.35

1 "CALL"TRANSACTIONS REPORTED 30,000,000.00 32,451,566.25 245,666.67 219,259.35



DELIVER TO: TYIJHIN
PROGRAM-ID: Q_AUDIT.TXNS

PRODUCTION: 7/12/12 @ 11:52:40
SECURITIES TRANSACTION ACTIVITY

TRADE ACTIVITY 6/01/12 THRU 6/30/12

STATE OF NEW JERSEY
DIVISION OF INVESTMENT

QED-R2v11.00

TYPE: MAT

NOTE: Inter-transaction amortization/
accretion reported seperately as AMOR.

PAGE: 2

INVST# TYPE TRADE

SETTLE

SECURITY-DESCRIPTION

FUND PAR/SHARES

CHANGE-TO-BOOKINT/DIV-RCPT GAIN/LOSS

COMM+OTHR

262199 MAT
262253 MAT
262245 MAT
262268 MAT
262271 MAT
262290 MAT
262310 MAT
262328 MAT
262331 MAT
262368 MAT
262373 MAT
262374 MAT
262401 MAT
262177 MAT
262178 MAT
262104 MAT
262145 MAT
262164 MAT
262244 MAT
262297 MAT
261973 MAT
262200 MAT
262201 MAT
262436 MAT
262490 MAT
262123 MAT
262252 MAT
262398 MAT
262404 MAT
262492 MAT
262521 MAT
262564 MAT
262674 MAT
262697 MAT

34 TXNS FOR: COMMERCIAL PAPER-INTEREST BASED (TYPE: 20) 1788509000.00 1788509000.00

6/04/12 6/04/12 CANADIAN IM
6/04/12 6/04/12 CANADIAN IM
6/01/12 6/01/12 CANADIAN IM
6/29/12 6/29/12 CANADIAN IM
6/29/12 6/29/12 CANADIAN IM
6/05/12 6/05/12 CANADIAN IM
6/07/12 6/07/12 CANADIAN IM
6/08/12 6/08/12 CANADIAN IM
6/08/12 6/08/12 CANADIAN IM
6/14/12 6/14/12 CANADIAN IM
6/12/12 6/12/12 CANADIAN IM
6/12/12 6/12/12 CANADIAN IM
6/14/12 6/14/12 CANADIAN IM
6/11/12 6/11/12 EXXON MOBIL
6/12/12 6/12/12 EXXON MOBIL
6/21/12 6/21/12 GENERAL ELE
6/21/12 6/21/12 GENERAL ELE
6/21/12 6/21/12 GENERAL ELE
6/08/12 6/08/12 GENERAL ELE
6/22/12 6/22/12 GENERAL ELE
6/21/12 6/21/12 GENERAL ELE
6/05/12 6/05/12 GENERAL ELE
6/29/12 6/29/12 GENERAL ELE
6/28/12 6/28/12 GENERAL ELE
6/21/12 6/21/12 GENERAL ELE
6/21/12 6/21/12 NATIONAL AU
6/04/12 6/04/12 NATIONAL AU
6/14/12 6/14/12 NATIONAL AU
6/14/12 6/14/12 NATIONAL AU
6/21/12 6/21/12 NATIONAL AU
6/25/12 6/25/12 NATIONAL AU
6/27/12 6/27/12 NATIONAL AU
6/28/12 6/28/12 NATIONAL AU
6/28/12 6/28/12 NATIONAL AU

.120 6/04/12 5050 26,000,000.00 26,000,000.00
.140 6/04/12 5050 100,000,000.00 100,000,000.00
.140 6/01/125050 3,811,000.00 3,811,000.00
.140 6/29/12 5050 31,000,000.00 31,000,000.00
.140 6/29/12 5050 60,000,000.00 60,000,000.00
.150 6/05/12 5050 6,495,000.00 6,495,000.00
.130 6/07/12 5050 100,000,000.00 100,000,000.00
.140 6/08/12 5050 65,000,000.00 65,000,000.00
.140 6/08/12 5050 2,912,000.00 2,912,000.00
.130 6/14/12 5050 17,663,000.00 17,663,000.00
.130 6/12/12 5050 39,000,000.00 39,000,000.00
.130 6/12/125050 2,594,000.00 2,594,000.00
.140 6/14/12 5050 100,000,000.00 100,000,000.00

.070 6/11/12 5050 60,000,000.00 60,000,000.00
.070 6/12/12 5050 60,000,000.00 60,000,000.00
.130 6/21/12 5050 80,000,000.00 80,000,000.00
120 6/21/12 5050 11,642,000.00 11,642,000.00
130 6/21/12 5050 6,544,000.00 6,544,000.00
.120 6/08/12 5050 10,000,000.00 10,000,000.00
.140 6/22/12 5050 75,000,000.00 75,000,000.00
.120 6/21/12 5050 20,000,000.00 20,000,000.00
.130 6/05/12 5050 80,000,000.00 80,000,000.00
.140 6/29/12 5050 84,000,000.00 84,000,000.00
.160 6/28/12 5050 22,800,000.00 22,800,000.00
.050 6/21/12 5050 120,000,000.00 120,000,000.00

.140 6/21/12 5050 220,000,000.00 220,000,000.00
.130 6/04/12 5050 50,000,000.00 50,000,000.00
.140 6/14/12 5050 10,000,000.00 10,000,000.00
.140 6/14/12 5050 70,000,000.00 70,000,000.00
.130 6/21/12 5050 90,000,000.00 90,000,000.00
.140 6/25/12 5050 100,000,000.00 100,000,000.00
.140 6/27/12 5050 3,343,000.00 3,343,000.00
.130 6/28/12 5050 55,000,000.00 55,000,000.00
.130 6/28/12 5050

5,705,000.00

520.01
1,166.68
14.82
3,375.92
6,534.04
27.06
361.11
252.78
11.32
191.35
140.83
9.37
388.89
1,983.40
2,100.07
9,823.43
1,125.50
661.74
266.67
4,958.66
2,933.76
2,022.27
10,127.89
1,013.38
166.67
26,525.42
541.67
38.89
272.22
325.00
1,166.68
13.00
198.61

5,705,000.00 20.60

79,279.71



QED-R2v11.00
STATE OF NEW JERSEY NOTE: Inter-transaction amortization/
DIVISION OF INVESTMENT  accretion reported seperately as AMOR.

DELIVER TO: TYIJHIN
PROGRAM-ID: Q_AUDIT.TXNS

PRODUCTION: 7/12/12 @ 11:52:40
SECURITIES TRANSACTION ACTIVITY

TRADE ACTIVITY 6/01/12 THRU 6/30/12

TYPE: MAT

INVST# TYPE TRADE

SETTLE

SECURITY-DESCRIPTION

261658 MAT
262350 MAT
262202 MAT
262491 MAT
262500 MAT
262495 MAT
262283 MAT
262071 MAT
261966 MAT
262411 MAT
262430 MAT
262426 MAT
262672 MAT
262421 MAT
261715 MAT
262227 MAT
262048 MAT
262063 MAT
262133 MAT
262243 MAT
262238 MAT
262427 MAT
262473 MAT
262478 MAT
262214 MAT
262437 MAT
262450 MAT
262468 MAT
262479 MAT
262493 MAT
262494 MAT
262511 MAT
262535 MAT
262498 MAT
261890 MAT
262237 MAT
262327 MAT
262037 MAT

6/05/12 6/05/12 ABBOTT LABO

.110 6/05/12 5050 15,795,000.00 15,795,000.00

6/12/12 6/12/12 ALABAMA POW .120 6/12/12 5050 9,000,000.00 9,000,000.00

6/19/12 6/19/12 ARCHER DANI
6/21/12 6/21/12 ARCHER DANI
6/21/12 6/21/12 ARCHER DANI
6/29/12 6/29/12 ARCHER DANI
6/05/12 6/05/12 AUTOMATIC D
6/01/12 6/01/12 BAKER HUGHE
6/08/12 6/08/12 BAKER HUGHE
6/15/12 6/15/12 BAKER HUGHE
6/18/12 6/18/12 BAKER HUGHE
6/22/12 6/22/12 BAKER HUGHE
6/28/12 6/28/12 BAKER HUGHE
6/29/12 6/29/12 BAKER HUGHE

.120 6/19/12 5050 98,000,000.00 98,000,000.00
.090 6/21/12 5050 100,000,000.00 100,000,000.00
.130 6/21/12 5050 5,545,000.00 5,545,000.00
.120 6/29/12 5050 50,400,000.00 50,400,000.00
.140 6/05/12 5050 40,000,000.00 40,000,000.00

.130 6/01/12 5050 45,000,000.00 45,000,000.00
.150 6/08/12 5050 6,165,000.00 6,165,000.00

.200 6/15/12 5050 12,403,000.00 12,403,000.00
.200 6/18/12 5050 4,741,000.00 4,741,000.00

.150 6/22/12 5050 75,000,000.00 75,000,000.00
.150 6/28/12 5050 70,000,000.00 70,000,000.00
170 6/29/12 5050 35,000,000.00 35,000,000.00

6/01/12 6/01/12 BANK OF NY .100 6/01/12 5050 85,000,000.00 85,000,000.00
6/08/12 6/08/12 BANK OF NY .100 6/08/12 5050 75,000,000.00 75,000,000.00

6/11/12 6/11/12 CATERPILLAR
6/06/12 6/06/12 COLGATE PAL
6/07/12 6/07/12 COLGATE PAL
6/19/12 6/19/12 COLGATE PAL
6/29/12 6/29/12 COLGATE PAL
6/29/12 6/29/12 COLGATE PAL
6/29/12 6/29/12 COLGATE PAL
6/29/12 6/29/12 COLGATE PAL
6/06/12 6/06/12 CONOCO PHIL
6/19/12 6/19/12 CONOCO PHIL
6/19/12 6/19/12 CONOCO PHIL
6/20/12 6/20/12 CONOCO PHIL
6/20/12 6/20/12 CONOCO PHIL
6/21/12 6/21/12 CONOCO PHIL
6/21/12 6/21/12 CONOCO PHIL
6/22/12 6/22/12 CONOCO PHIL
6/25/12 6/25/12 CONOCO PHIL
6/27/12 6/27/12 CONOCO PHIL
6/01/12 6/01/12 DANAHER COR
6/07/12 6/07/12 DANAHER COR
6/19/12 6/19/12 DANAHER COR
6/21/12 6/21/12 DANAHER COR

.140 6/11/12 5050 25,350,000.00 25,350,000.00
.110 6/06/12 5050 80,000,000.00 80,000,000.00
.110 6/07/12 5050 10,449,000.00 10,449,000.00
.100 6/19/12 5050 28,300,000.00 28,300,000.00
.090 6/29/12 5050 37,000,000.00 37,000,000.00
.140 6/29/12 5050 26,000,000.00 26,000,000.00
.130 6/29/12 5050 35,000,000.00 35,000,000.00
.110 6/29/12 5050 15,000,000.00 15,000,000.00
.120 6/06/12 5050 45,000,000.00 45,000,000.00
.130 6/19/12 5050 100,000,000.00 100,000,000.00
.150 6/19/12 5050 9,337,000.00 9,337,000.00
.110 6/20/12 5050 51,000,000.00 51,000,000.00
.150 6/20/12 5050 5,484,000.00 5,484,000.00
.110 6/21/12 5050 14,165,000.00 14,165,000.00
.110 6/21/12 5050 11,000,000.00 11,000,000.00
120 6/22/12 5050 11,682,000.00 11,682,000.00
.110 6/25/12 5050 38,000,000.00 38,000,000.00
.120 6/27/12 5050 25,000,000.00 25,000,000.00

.130 6/01/12 5050 16,950,000.00 16,950,000.00
.160 6/07/12 5050 23,000,000.00 23,000,000.00
150 6/19/12 5050 39,000,000.00 39,000,000.00
.140 6/21/12 5050 60,050,000.00 60,050,000.00

PAGE: 3

FUND PAR/SHARES CHANGE-TO-BOOKINT/DIV-RCPT COMM+OTHR



QED-R2v11.00
STATE OF NEW JERSEY NOTE: Inter-transaction amortization/
DIVISION OF INVESTMENT  accretion reported seperately as AMOR.

DELIVER TO: TYIJHIN
PROGRAM-ID: Q_AUDIT.TXNS

PRODUCTION: 7/12/12 @ 11:52:40
SECURITIES TRANSACTION ACTIVITY

TRADE ACTIVITY 6/01/12 THRU 6/30/12

TYPE: MAT

INVST# TYPE TRADE

SETTLE

SECURITY-DESCRIPTION

261601 MAT
261623 MAT
261606 MAT
262132 MAT
261708 MAT
261802 MAT
262128 MAT
261644 MAT
261804 MAT
262273 MAT
262073 MAT
262075 MAT
261640 MAT
261645 MAT
261766 MAT
262390 MAT
262393 MAT
262111 MAT
261736 MAT
262476 MAT
261571 MAT
262228 MAT
261693 MAT
261709 MAT
261748 MAT
261854 MAT
262081 MAT
262074 MAT
262184 MAT
262198 MAT
262242 MAT
262440 MAT
262316 MAT
262465 MAT
262422 MAT
261622 MAT
261642 MAT
262092 MAT

6/01/12 6/01/12 DUPONT EID
6/01/12 6/01/12 DUPONT EI D
6/04/12 6/04/12 DUPONT EI D
6/06/12 6/06/12 DUPONT EI D
6/07/12 6/07/12 DUPONT EI D
6/11/12 6/11/12 DUPONT EID
6/21/12 6/21/12 DUPONT EID

.170 6/01/12 5050 48,000,000.00 48,000,000.00
.170 6/01/12 5050 27,000,000.00 27,000,000.00
.160 6/04/12 5050 20,000,000.00 20,000,000.00
.160 6/06/12 5050 4,590,000.00 4,590,000.00

.150 6/07/12 5050 25,000,000.00 25,000,000.00
.160 6/11/12 5050 47,000,000.00 47,000,000.00
.140 6/21/12 5050 10,000,000.00 10,000,000.00

6/14/12 6/14/12 EMERSON ELE .130 6/14/12 5050 31,000,000.00 31,000,000.00
6/25/12 6/25/12 HONEYWELL | .140 6/25/12 5050 41,500,000.00 41,500,000.00
6/08/12 6/08/12 INTEL CORP .130 6/08/12 5050 42,000,000.00 42,000,000.00
6/27/12 6/27/12 JP MORGAN C .150 6/27/12 5050 20,000,000.00 20,000,000.00
6/27/12 6/27/12 JP MORGAN C .150 6/27/12 5050 9,020,000.00 9,020,000.00

6/01/12 6/01/12 JOHNSON & J
6/01/12 6/01/12 JOHNSON & J
6/04/12 6/04/12 JOHNSON & J
6/21/12 6/21/12 JOHNSON & J
6/21/12 6/21/12 JOHNSON & J
6/05/12 6/05/12 KIMBERLY CL
6/18/12 6/18/12 KIMBERLY CL
6/28/12 6/28/12 KIMBERLY CL
6/08/12 6/08/12 PEPSICO INC
6/08/12 6/08/12 NESTLE CAPI
6/18/12 6/18/12 NESTLE CAPI
6/19/12 6/19/12 NESTLE CAPI
6/21/12 6/21/12 NESTLE CAPI
6/21/12 6/21/12 PEPSICO INC

.100 6/01/12 5050 50,000,000.00 50,000,000.00
.100 6/01/12 5050 46,900,000.00 46,900,000.00
.070 6/04/12 5050 11,000,000.00 11,000,000.00
.100 6/21/12 5050 40,000,000.00 40,000,000.00
.100 6/21/12 5050 25,000,000.00 25,000,000.00
.120 6/05/12 5050 35,000,000.00 35,000,000.00
.120 6/18/12 5050 31,600,000.00 31,600,000.00
.110 6/28/12 5050 30,000,000.00 30,000,000.00

.100 6/08/12 5050 50,000,000.00 50,000,000.00
.060 6/08/12 5050 20,000,000.00 20,000,000.00
.095 6/18/12 5050 100,000,000.00 100,000,000.00
.095 6/19/12 5050 100,000,000.00 100,000,000.00
.095 6/21/12 5050 100,000,000.00 100,000,000.00
.080 6/21/12 5050 145,000,000.00 145,000,000.00

6/14/12 6/14/12 PFIZERINC .100 6/14/12 5050 100,000,000.00 100,000,000.00

6/01/12 6/01/12 PRAXAIR INC
6/13/12 6/13/12 PRAXAIR INC
6/14/12 6/14/12 PRAXAIR INC
6/18/12 6/18/12 PRAXAIR INC
6/20/12 6/20/12 PRAXAIR INC
6/22/12 6/22/12 PRAXAIR INC
6/28/12 6/28/12 PRAXAIR INC
6/29/12 6/29/12 PRAXAIR INC
6/01/12 6/01/12 PRIVATE EXP
6/01/12 6/01/12 PRIVATE EXP
6/21/12 6/21/12 PRIVATE EXP

.100 6/01/12 5050 45,000,000.00 45,000,000.00
.100 6/13/12 5050 8,450,000.00 8,450,000.00

.100 6/14/12 5050 40,000,000.00 40,000,000.00
.100 6/18/12 5050 51,700,000.00 51,700,000.00
.120 6/20/12 5050 42,379,000.00 42,379,000.00
110 6/22/12 5050 25,915,000.00 25,915,000.00
.110 6/28/12 5050 47,000,000.00 47,000,000.00
.120 6/29/12 5050 50,000,000.00 50,000,000.00

.160 6/01/12 5050 40,000,000.00 40,000,000.00
.130 6/01/12 5050 25,000,000.00 25,000,000.00
.120 6/21/12 5050 55,000,000.00 55,000,000.00

PAGE: 4

FUND PAR/SHARES CHANGE-TO-BOOKINT/DIV-RCPT COMM+OTHR



DELIVER TO:
PROGRAM-ID: Q_AUDIT.TXNS

QED-R2v11.00

TYIJHIN STATE OF NEW JERSEY NOTE: Inter-transaction amortization/

PRODUCTION: 7/12/12 @ 11:52:40
SECURITIES TRANSACTION ACTIVITY

DIVISION OF INVESTMENT  accretion reported seperately as AMOR.

TYPE: MAT

TRADE ACTIVITY 6/01/12 THRU 6/30/12 PAGE: 5

INVST# TYPE TRADE SETTLE SECURITY-DESCRIPTION FUND PAR/SHARES CHANGE-TO-BOOKINT/DIV-RCPT GAIN/LOSS

COMM+OTHR

262181 MAT
262113 MAT
262160 MAT
262163 MAT
262182 MAT
262369 MAT
262139 MAT
261838 MAT
261836 MAT
261980 MAT
261853 MAT
262236 MAT

6/20/12 6/20/12 TOYOTA MOTO
6/21/12 6/21/12 TOYOTA MOTO

.090 6/20/12 5050 56,000,000.00 56,000,000.00
.100 6/21/12 5050 20,000,000.00 20,000,000.00

6/21/12 6/21/12 US BANK DIS .120 6/21/12 5050 36,000,000.00 36,000,000.00
6/21/12 6/21/12 US BANK DIS .120 6/21/12 5050 30,000,000.00 30,000,000.00
6/21/12 6/21/12 US BANK DIS .100 6/21/12 5050 44,000,000.00 44,000,000.00

6/21/12 6/21/12 UNITED TECH

6/01/12 6/01/12 WALMART STO
6/05/12 6/05/12 WALMART STO
6/14/12 6/14/12 WALMART STO
6/18/12 6/18/12 WALMART STO
6/20/12 6/20/12 WALMART STO
6/22/12 6/22/12 WALMART STO

.100 6/21/12 5050 42,400,000.00 42,400,000.00

.100 6/01/12 5050 125,000,000.00 125,000,000.00

.100 6/05/125050 2,212,000.00 2,212,000.00

.110 6/14/12 5050 10,000,000.00 10,000,000.00

.090 6/18/12 5050 137,788,000.00 137,788,000.00

.100 6/20/12 5050 120,000,000.00 120,000,000.00

.090 6/22/12 5050 25,000,000.00 25,000,000.00

92 TXNS FOR: COMMERCIAL PAPER-DISCOUNT BASED (TYPE: 25) 3958270000.00 3958270000.00

261569 MAT
261979 MAT
261990 MAT
262044 MAT
262270 MAT
261639 MAT
262050 MAT
262130 MAT
262143 MAT
262159 MAT
261648 MAT
262051 MAT
262289 MAT
262299 MAT
262423 MAT
261694 MAT
262082 MAT
262125 MAT
261668 MAT
261965 MAT
262041 MAT
262042 MAT

6/01/12 6/01/12 BANK OF MON
6/21/12 6/21/12 BANK OF MON
6/21/12 6/21/12 BANK OF MON
6/21/12 6/21/12 BANK OF MON
6/29/12 6/29/12 BANK OF MON
6/01/12 6/01/12 BANK OF NOV
6/21/12 6/21/12 BANK OF NOV
6/21/12 6/21/12 BANK OF NOV
6/21/12 6/21/12 BANK OF NOV
6/07/12 6/07/12 BANK OF NOV
6/01/12 6/01/12 CANADIAN IM
6/21/12 6/21/12 CANADIAN IM
6/14/12 6/14/12 CANADIAN IM
6/29/12 6/29/12 CANADIAN IM
6/29/12 6/29/12 CANADIAN IM
6/29/12 6/29/12 ROYAL BANK
6/21/12 6/21/12 ROYAL BANK
6/21/12 6/21/12 ROYAL BANK

.160 6/01/12 5050 69,000,000.00 69,000,000.00 16,253.33
150 6/21/12 5050 28,000,000.00 28,000,000.00  5,016.67
.150 6/21/12 5050 40,000,000.00 40,000,000.00  7,166.67
150 6/21/12 5050 133,000,000.00 133,000,000.00  20,504.17
.160 6/29/12 5050 69,000,000.00 69,000,000.00  8,586.67
.150 6/01/12 5050 85,000,000.00 85,000,000.00 16,291.67
.150 6/21/12 5050 121,000,000.00 121,000,000.00  18,654.17
.140 6/21/12 5050 40,000,000.00 40,000,000.00 4,666.67
.140 6/21/12 5050 35,000,000.00 35,000,000.00  3,947.22
.130 6/07/12 5050 39,000,000.00 39,000,000.00 1,971.67

.140 6/01/12 5050 147,000,000.00 147,000,000.00  26,296.67
.150 6/21/12 5050 67,000,000.00 67,000,000.00 10,329.17
.140 6/14/12 5050 30,000,000.00 30,000,000.00  1,166.67
.140 6/29/12 5050 34,337,000.00 34,337,000.00  3,204.79
.140 6/29/12 5050 47,000,000.00 47,000,000.00 2,558.89
.130 6/29/12 5050 123,000,000.00 123,000,000.00  31,535.83
.110 6/21/12 5050 40,000,000.00 40,000,000.00 4,277.78
.110 6/21/12 5050 57,000,000.00 57,000,000.00  5,399.17

6/29/12 6/29/12 TORONTO DOM .160 6/29/12 5050 100,000,000.00 100,000,000.00  32,000.00
6/21/12 6/21/12 TORONTO DOM .140 6/21/12 5050 100,000,000.00 100,000,000.00  17,500.00
6/21/12 6/21/12 TORONTO DOM .150 6/21/12 5050 15,000,000.00 15,000,000.00  2,375.00
6/21/12 6/21/12 TORONTO DOM .150 6/21/12 5050 17,700,000.00 17,700,000.00  2,802.50
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258581 MAT 6/28/12 6/28/12 U.S. TREASU .068 6/28/12 5050 6,003,000.00 6,003,000.00
259568 MAT 6/28/12 6/28/12 U.S. TREASU .065 6/28/12 5050 36,900,000.00 36,900,000.00
262045 MAT 6/21/12 6/21/12 U.S. TREASU .077 6/21/12 5050 100,000,000.00 100,000,000.00

3 TXNS FOR: U.S. TREASURY BILLS (TYPE: 110) 142,903,000.00 142,903,000.00

258552 MAT 6/15/12 6/15/12 U.S. TREASU 1.875 6/15/12 5050 53,500,000.00 53,500,000.00 501,562.50

258579 MAT 6/15/12 6/15/12 U.S. TREASU 1.875 6/15/12 5050 50,000,000.00 50,000,000.00 468,750.00

259447 MAT 6/15/12 6/15/12 U.S. TREASU 1.875 6/15/12 5050 49,000,000.00 49,000,000.00 459,375.00

259448 MAT 6/15/12 6/15/12 U.S. TREASU 1.875 6/15/12 5050 34,350,000.00 34,350,000.00 322,031.25

258851 MAT 6/30/12 6/30/12 US TREASURY .625 6/30/12 5050 100,000,000.00 100,000,000.00 312,500.00

260251 MAT 6/30/12 6/30/12 US TREASURY .625 6/30/12 5050 75,000,000.00 75,000,000.00 234,375.00

260267 MAT 6/30/12 6/30/12 US TREASURY .625 6/30/12 5050 50,000,000.00 50,000,000.00 156,250.00

260280 MAT 6/30/12 6/30/12 US TREASURY .625 6/30/12 5050 150,000,000.00 150,000,000.00 468,750.00

8 TXNSFOR: U.S. TREASURY NOTES (TYPE: 120) 561,850,000.00 561,850,000.00 2,923,593.75

257285 MAT 6/27/12 6/27/12 FEDERAL HOM .250 6/27/12 5050 100,000,000.00 100,000,000.00 125,000.00

257302 MAT 6/28/12 6/28/12 FEDERAL HOM .230 6/28/12 5050 92,965,000.00 92,965,000.00 106,909.75
2 TXNS FOR: FED HOME LOAN BANKS (TYPE: 230) 192,965,000.00 192,965,000.00  231,909.75
262248 MAT 6/15/12 6/15/12 GOLDMAN SAC 3.250 6/15/12 5050 30,000,000.00 30,000,000.00 487,500.00
1 TXNS FOR: FINANCE CO-SENIOR DEBT (TYPE: 380) 30,000,000.00 30,000,000.00 487,500.00

165 TRANSACTIONS FOR: CASH MANAGEMENT FD (FUND 5050)88834000.00 8288834000.00 3,976,705.67

165 "MAT " TRANSACTIONS REPORTED 8288834000.00 8288834000.00 3,976,705.67
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166 TRANSACTIONS REPORTED DURING PERIOD 8318834000.00 8321285566.25 4,222,372.34 219,259.35
* 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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