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PURCHASE OF FIXED INCOME SECURITIES

 

PUR     3/21/12  00282CE8  ABBOTT LABORATORIES DISC CP     .1000                    .100            

61397   3/21/12  289604    MESIROW FINANCIAL, INC        5/08/12   55,000,000.00  99.987               54,992,666.66                

 

PUR     3/13/12  03948GCL  ARCHER DANIELS MIDLAND DISC     .1200                    .120            

61295   3/13/12  289598    BARCLAYS CAPITAL INC          3/20/12    6,342,000.00  99.998                6,341,852.02                

 

PUR     3/15/12  03948GCM  ARCHER DANIELS MIDLAND DISC     .1200                    .120            

61330   3/15/12  289600    CITIGROUP GBL MKT(FMLY SALO   3/21/12  100,000,000.00  99.998               99,998,000.00                

 

PUR     3/21/12  03948GCV  ARCHER DANIELS MIDLAND DISC     .1200                    .120            

61404   3/21/12  289604    CITIGROUP GBL MKT(FMLY SALO   3/29/12   50,000,000.00  99.997               49,998,666.65                

 

PUR     3/30/12  03948GDB  ARCHER DANIELDS MIDLAND DIS     .0800                    .080            

61498   3/30/12  289611    BGC FINANCIAL                 4/11/12   74,000,000.00  99.997               73,998,026.67                

 

PUR     3/09/12  05722LCG  BAKER HUGHES INC DISC CP        .1000                    .100            

61259   3/09/12  289596    WELLS FARGO                   3/16/12   11,579,000.00  99.998               11,578,774.86                

 

PUR     3/20/12  05722LCT  BAKER HUGHES INC DISC CP        .1100                    .110            

61385   3/20/12  289603    WELLS FARGO SECURITIES        3/27/12   25,000,000.00  99.998               24,999,465.28                

 

PUR     3/21/12  05722LCU  BAKER HUGHES INC DISC CP        .1300                    .130            

61399   3/21/12  289604    WELLS FARGO                   3/28/12   60,000,000.00  99.997               59,998,483.32                

 

PUR     3/23/12  05722LCW  BAKER HUGHES INC DISC CP        .1200                    .120            

61426   3/23/12  289606    WELLS FARGO SECURITIES        3/30/12   48,000,000.00  99.998               47,998,880.02                

 

PUR     3/29/12  05722LD5  BAKER HUGHES INC DISC CP        .1300                    .130            

61485   3/29/12  289610    WELLS FARGO                   4/05/12   27,000,000.00  99.997               26,999,317.49                

 

PUR     3/19/12  06366VAJ  BANK OF MONTREAL YANKEE CD      .1000                    .100            

61367   3/19/12  289602    BMO/HARRIS TRUST & SAVINGS    4/02/12   25,000,000.00  100.00               25,000,000.00                
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PUR     3/26/12  06366VBV  BANK OF MONTREAL YANKEE CD      .1400                    .140            

61434   3/26/12  289607    BMO/HARRIS TRUST & SAVINGS    4/02/12   65,000,000.00  100.00               65,000,000.00                

 

PUR     3/26/12  06366VBV  BANK OF MONTREAL YANKEE CD      .1400                    .140            

61435   3/26/12  289607    BMO/HARRIS TRUST & SAVINGS    4/02/12   22,000,000.00  100.00               22,000,000.00                

 

PUR     3/28/12  06366VCM  BANK OF MONTREAL YANKEE CD      .1300                    .130            

61464   3/28/12  289609    BMO/HARRIS TRUST & SAVINGS    4/05/12  113,000,000.00  100.00              113,000,000.00                

 

PUR     3/01/12  06366W3Y  BANK OF MONTREAL YANKEE CD      .1500                    .150            

61127   3/01/12  289590    BMO/NESBITT(BK OF MONTREAL)   3/08/12   50,000,000.00  100.00               50,000,000.00                

 

PUR     3/01/12  06366W4H  BANK OF MONTREAL YANKEE CD      .1500                    .150            

61128   3/01/12  289590    BMO/NESBITT(BK OF MONTREAL)   3/09/12   50,000,000.00  100.00               50,000,000.00                

 

PUR     3/09/12  06366W6N  BANK OF MONTREAL YANKEE CD      .1000                    .100            

61254   3/09/12  289596    BMO/NESBITT(BK OF MONTREAL)   3/19/12   75,400,000.00  100.00               75,400,000.00                

 

PUR     3/12/12  06366W6R  BANK OF MONTREAL YANKEE CD      .1500                    .150            

61278   3/12/12  289597    BMO/NESBITT(BK OF MONTREAL)   3/22/12  125,000,000.00  100.00              125,000,000.00                

 

PUR     3/12/12  06366W6R  BANK OF MONTREAL YANKEE CD      .1500                    .150            

61280   3/12/12  289597    BMO/NESBITT(BK OF MONTREAL)   3/22/12   60,000,000.00  100.00               60,000,000.00                

 

PUR     3/06/12  06417EC7  BANK OF NOVA SCOTIA YANKEE      .1000                    .100            

61183   3/06/12  289593    SCOTIA CAPITAL MARKETS (DOM   3/16/12   75,000,000.00  100.00               75,000,000.00                

 

PUR     3/14/12  06417EF3  BANK OF NOVA SCOTIA YANKEE      .1000                    .100            

61309   3/14/12  289599    SCOTIA CAPITAL MARKETS (DOM   3/30/12  170,000,000.00  100.00              170,000,000.00                

 

PUR     3/16/12  06417EF6  BANK OF NOVA SCOTIA YANKEE      .1200                    .120            

61355   3/16/12  289601    SCOTIA CAPITAL MARKETS (DOM   4/05/12   70,000,000.00  100.00               70,000,000.00                

 

PUR     3/30/12  06417EK7  BANK OF NOVA SCOTIA YANKEE      .1200                    .120            
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PUR     3/16/12  13606YEP  CANADIAN IMPERIAL BK COMM N     .1000                    .100            

61357   3/16/12  289601    CIBC WOOD GUNDY SECURITIES    4/02/12   40,000,000.00  100.00               40,000,000.00                

 

PUR     3/20/12  13606YER  CANADIAN IMPERIAL BK COMM N     .1200                    .120            

61376   3/20/12  289603    CIBC Oppenheimer              5/01/12   90,000,000.00  100.00               90,000,000.00                

 

PUR     3/01/12  13607JKQ  CANADIAN IMPERIAL HLDGS IBN     .0700                    .070            

61115   3/01/12  289590    CIBC Oppenheimer              3/02/12  100,000,000.00  100.00              100,000,000.00                

 

PUR     3/07/12  13607JKR  CANADIAN IMPERIAL HLDG IBN      .0700                    .070            

61191   3/07/12  289594    CIBC WOOD GUNDY SECURITIES    3/08/12   25,000,000.00  100.00               25,000,000.00                

 

PUR     3/07/12  13607JKS  CANADIAN IMPERIAL HLDG IBN      .0700                    .070            

61192   3/07/12  289594    CIBC WOOD GUNDY SECURITIES    3/09/12   60,000,000.00  100.00               60,000,000.00                

 

PUR     3/07/12  13607JKS  CANADIAN IMPERIAL HLDG IBN      .0700                    .070            

61208   3/07/12  289594    CIBC WOOD GUNDY SECURITIES    3/09/12   30,000,000.00  100.00               30,000,000.00                

 

PUR     3/16/12  13607JKT  CANADIAN IMPERIAL HLDGS IBN     .1000                    .100            

61358   3/16/12  289601    CIBC Oppenheimer              3/19/12    3,773,000.00  100.00                3,773,000.00                

 

PUR     3/28/12  13607JKU  CANADIAN IMPERIAL HLDGS IBN     .0800                    .080            

61463   3/28/12  289609    CIBC WOOD GUNDY SECURITIES    3/29/12  100,000,000.00  100.00              100,000,000.00                

 

PUR     3/29/12  13607JKV  CANADIAN IMPERIAL HLDGS IBN     .0800                    .080            

61486   3/29/12  289610    CIBC Oppenheimer              3/30/12   85,000,000.00  100.00               85,000,000.00                

 

PUR     3/20/12  14912DDJ  CATERPILLAR FINANCE DISC CP     .1100                    .110            

61388   3/20/12  289603    MESIROW FINANCIAL, INC        4/18/12   29,000,000.00  99.991               28,997,430.28                

 

PUR     3/15/12  1667MBR8  CHEVRON CORP IBN                .1100                    .110            

61336   3/15/12  289600    CHEVRON USA INC               4/03/12  100,000,000.00  100.00              100,000,000.00                

 

PUR     3/15/12  1667MBR9  CHEVRON CORP IBN                .1100                    .110            
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PUR     3/23/12  1667MBT2  CHEVRON CORP IBN                .1000                    .100            

61427   3/23/12  289606    CHEVRON USA INC               3/30/12    2,639,000.00  100.00                2,639,000.00                

 

PUR     3/21/12  19121AE4  COCA-COLA CO DISC CP            .1100                    .110            

61401   3/21/12  289604    BGC FINANCIAL                 5/04/12   38,500,000.00  99.987               38,494,823.89                

 

PUR     3/14/12  19416ECV  COLGATE PALMOLIVE CO DISC C     .0900                    .090            

61312   3/14/12  289599    CITIGROUP GBL MKT(FMLY SALO   3/29/12   25,000,000.00  99.996               24,999,062.50                

 

PUR     3/20/12  19416ECW  COLGATE PALMOLIVE CO DISC C     .1000                    .100            

61387   3/20/12  289603    BGC FINANCIAL                 3/30/12   25,000,000.00  99.997               24,999,305.56                

 

PUR     3/01/12  2635J4CT  DUPONT EI DENEMOURS CO DISC     .1000                    .100            

61129   3/01/12  289590    CREDIT SUISSE SEC - CURRENC   3/27/12    5,605,000.00  99.993                5,604,595.20                

 

PUR     3/12/12  2635J4DG  DUPONT EI DENEMOURS CO DISC     .1400                    .140            

61282   3/12/12  289597    CREDIT SUISSE SEC - CURRENC   4/16/12   20,456,000.00  99.986               20,453,215.71                

 

PUR     3/09/12  2635J4DK  DUPONT EI DENEMOURS CO DISC     .1400                    .140            

61260   3/09/12  289596    MESIROW FINANCIAL, INC        4/19/12   21,000,000.00  99.984               20,996,651.67                

 

PUR     3/30/12  2635J4DS  DUPONT EI DENEMOURS CO DISC     .0900                    .090            

61497   3/30/12  289611    MESIROW FINANCIAL, INC        4/26/12   30,000,000.00  99.993               29,997,975.00                

 

PUR     3/14/12  2635J4E1  DUPONT EI DENEMOURS CO DISC     .1600                    .160            

61311   3/14/12  289599    CREDIT SUISSE SEC - CURRENC   5/01/12   35,000,000.00  99.979               34,992,533.35                

 

PUR     3/28/12  36966SVZ  GENERAL ELECTRIC CAP CORP I     .0700                    .070            

61462   3/28/12  289609    GENERAL ELECTRIC CAPITAL CO   4/10/12   52,000,000.00  100.00               52,000,000.00                

 

PUR     3/29/12  36966SWB  GENERAL ELECTRIC CAP CORP I     .1200                    .120            

61489   3/29/12  289610    GENERAL ELECTRIC CAPITAL CO   5/14/12   50,000,000.00  100.00               50,000,000.00                

 

PUR     3/29/12  36966SWB  GENERAL ELECTRIC CAP CORP I     .1200                    .120            
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PUR     3/30/12  36966SWE  GENERAL ELECTRIC CAP CORP I     .1200                    .120            

61504   3/30/12  289611    GENERAL ELECTRIC CAPITAL CO   5/17/12   22,000,000.00  100.00               22,000,000.00                

 

PUR     3/01/12  3696E3V2  GENERAL ELECTRIC CO IBN         .0800                    .080            

61116   3/01/12  289590    GENERAL ELECTRIC COMPANY      3/08/12  120,000,000.00  100.00              120,000,000.00                

 

PUR     3/05/12  3696E3V6  GENERAL ELECTRIC CO IBN         .1100                    .110            

61158   3/05/12  289592    GENERAL ELECTRIC COMPANY      3/22/12  100,000,000.00  100.00              100,000,000.00                

 

PUR     3/09/12  3696E3W8  GENERAL ELECTRIC CO IBN         .1200                    .120            

61240   3/09/12  289596    GENERAL ELECTRIC COMPANY      3/16/12   50,000,000.00  100.00               50,000,000.00                

 

PUR     3/09/12  3696E3X2  GENERAL ELECTRIC CO IBN         .1400                    .140            

61242   3/09/12  289596    GENERAL ELECTRIC COMPANY      3/30/12   74,600,000.00  100.00               74,600,000.00                

 

PUR     3/21/12  3696E3Y7  GENERAL ELECTRIC CO IBN         .1100                    .110            

61403   3/21/12  289604    GENERAL ELECTRIC COMPANY      3/28/12   20,500,000.00  100.00               20,500,000.00                

 

PUR     3/21/12  38259KDK  GOOGLE INC DISC CP              .1000                    .100            

61400   3/21/12  289604    BGC FINANCIAL                 4/19/12  100,000,000.00  99.992               99,991,944.44                

 

PUR     3/07/12  45813RC3  INTEL CORP DISC CP              .0800                    .080            

61189   3/07/12  289594    GOLDMAN SACHS & COMPANY       3/08/12  100,000,000.00  100.00               99,999,777.80                

 

PUR     3/05/12  45813RC8  INTEL CORP DISC CP              .0800                    .080            

61159   3/05/12  289592    GOLDMAN SACHS & COMPANY       3/08/12    6,536,000.00  99.999                6,535,956.42                

 

PUR     3/08/12  459200GT  IBM CORP SR NOTES              1.0000                    .395            

61286   3/13/12  289598    BARCLAYS CAPITAL INC          8/05/13   25,000,000.00  100.84               25,210,000.00                

 

PUR     3/15/12  45920FCT  IBM CORP DISC CP                .0800                    .080            

61338   3/15/12  289600    BGC FINANCIAL                 3/27/12   55,000,000.00  99.997               54,998,533.34                

 

PUR     3/22/12  45920FCU  IBM CORP DISC CP                .1000                    .100            
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PUR     3/21/12  47816FEE  JOHNSON & JOHNSON DISC CP       .1100                    .110            

61398   3/21/12  289604    CITIGROUP GBL MKT(FMLY SALO   5/14/12   76,000,000.00  99.984               75,987,460.00                

 

PUR     3/01/12  63253LNK  NATIONAL AUSTRALIA FDG DE I     .0700                    .070            

61114   3/01/12  289590    NATL AUSTRALIA FUNDING DELA   3/02/12   75,000,000.00  100.00               75,000,000.00                

 

PUR     3/01/12  63253LNK  NATIONAL AUSTRALIA FDG DE I     .0700                    .070            

61118   3/01/12  289590    NATL AUSTRALIA FUNDING DELA   3/02/12   25,000,000.00  100.00               25,000,000.00                

 

PUR     3/05/12  63253LNL  NATIONAL AUSTRALIA FDG DE I     .0700                    .070            

61150   3/05/12  289592    NATL AUSTRALIA FUNDING DELA   3/06/12   60,000,000.00  100.00               60,000,000.00                

 

PUR     3/07/12  63253LNM  NATIONAL AUSTRALIA FUNDING      .0700                    .070            

61190   3/07/12  289594    NATIONAL AUSTRALIA CAPITAL    3/08/12  100,000,000.00  100.00              100,000,000.00                

 

PUR     3/08/12  63253LNN  NATIONAL AUSTRALIA FUNDING      .0700                    .070            

61225   3/08/12  289595    NATL AUSTRALIA FUNDING DELA   3/09/12  200,000,000.00  100.00              200,000,000.00                

 

PUR     3/13/12  63253LNP  NATIONAL AUSTRALIA DE INC I     .0900                    .090            

61290   3/13/12  289598    NATL AUSTRALIA FUNDING DELA   3/14/12   50,000,000.00  100.00               50,000,000.00                

 

PUR     3/13/12  63253LNP  NATIONAL AUSTRALIA DE INC I     .0900                    .090            

61294   3/13/12  289598    NATL AUSTRALIA FUNDING DELA   3/14/12   27,000,000.00  100.00               27,000,000.00                

 

PUR     3/14/12  63253LNQ  NATIONAL AUSTRALIA DE INC I     .0900                    .090            

61310   3/14/12  289599    NATL AUSTRALIA FUNDING DELA   3/15/12   15,000,000.00  100.00               15,000,000.00                

 

PUR     3/14/12  63253LNQ  NATIONAL AUSTRALIA DE INC I     .0900                    .090            

61313   3/14/12  289599    NATL AUSTRALIA FUNDING DELA   3/15/12    3,922,000.00  100.00                3,922,000.00                

 

PUR     3/19/12  63253LNR  NATIONAL AUSTRALIA FDG INC      .1200                    .120            

61370   3/19/12  289602    NATIONAL AUSTRALIA CAPITAL    3/20/12    7,861,000.00  100.00                7,861,000.00                

 

PUR     3/20/12  63253LNS  NATIONAL AUSTRALIA FDG INC      .1200                    .120            
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PUR     3/21/12  63253LNT  NATIONAL AUSTRALIA FDG INC      .1200                    .120            

61406   3/21/12  289604    NATL AUSTRALIA FUNDING DELA   3/22/12   40,000,000.00  100.00               40,000,000.00                

 

PUR     3/21/12  63253LNT  NATIONAL AUSTRALIA FDG INC      .1200                    .120            

61407   3/21/12  289604    NATL AUSTRALIA FUNDING DELA   3/22/12    5,914,000.00  100.00                5,914,000.00                

 

PUR     3/21/12  63253LNU  NATIONAL AUSTRALIA FDG INC      .1200                    .120            

61405   3/21/12  289604    NATL AUSTRALIA FUNDING DELA   5/02/12  100,000,000.00  100.00              100,000,000.00                

 

PUR     3/26/12  63253LNV  NATIONAL AUSTRALIA FDG INC      .1200                    .120            

61433   3/26/12  289607    NATL AUSTRALIA FUNDING DELA   3/27/12   50,000,000.00  100.00               50,000,000.00                

 

PUR     3/26/12  63253LNV  NATIONAL AUSTRALIA FDG INC      .1200                    .120            

61436   3/26/12  289607    NATL AUSTRALIA FUNDING DELA   3/27/12    5,369,000.00  100.00                5,369,000.00                

 

PUR     3/27/12  63253LNW  NATIONAL AUSTRALIA FDG INC      .1100                    .110            

61451   3/27/12  289608    NATL AUSTRALIA FUNDING DELA   3/28/12   70,000,000.00  100.00               70,000,000.00                

 

PUR     3/28/12  63253LNX  NATIONAL AUSTRALIA FDG INC      .1000                    .100            

61459   3/28/12  289609    NATL AUSTRALIA FUNDING DELA   3/29/12   65,000,000.00  100.00               65,000,000.00                

 

PUR     3/28/12  63253LNX  NATIONAL AUSTRALIA FDG INC      .1000                    .100            

61461   3/28/12  289609    NATL AUSTRALIA FUNDING DELA   3/29/12   25,000,000.00  100.00               25,000,000.00                

 

PUR     3/28/12  63253LNY  NATIONAL AUSTRALIA FDG INC      .0800                    .080            

61460   3/28/12  289609    NATL AUSTRALIA FUNDING DELA   4/05/12  120,000,000.00  100.00              120,000,000.00                

 

PUR     3/29/12  63253LNZ  NATIONAL AUSTRALIA FDG INC      .1000                    .100            

61478   3/29/12  289610    NATL AUSTRALIA FUNDING DELA   3/30/12   90,000,000.00  100.00               90,000,000.00                

 

PUR     3/30/12  63253LPA  NATIONAL AUSTRALIA FDG INC      .0400                    .040            

61492   3/30/12  289611    NATL AUSTRALIA FUNDING DELA   4/02/12   90,000,000.00  100.00               90,000,000.00                

 

PUR     3/15/12  71708EDD  PFIZER INC DISC CP              .1100                    .110            
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PUR     3/07/12  74005HC9  PRAXAIR INC DISC C P            .0007                    .070            

61207   3/07/12  289594    RBS GREENWICH                 3/09/12   20,000,000.00  100.00               19,999,922.22                

 

PUR     3/15/12  7426M4DC  PRIVATE EXPORT FUNDING DISC     .0900                    .090            

61332   3/15/12  289600    WILLIAMS CAPITAL GROUP        4/12/12   50,000,000.00  99.993               49,996,500.00                

 

PUR     3/15/12  7426M4DT  PRIVATE EXPORT FUNDING DISC     .1100                    .110            

61331   3/15/12  289600    MESIROW FINANCIAL, INC        4/27/12   45,000,000.00  99.987               44,994,087.50                

 

PUR     3/15/12  87183ACG  SYSCO CORP DISC CP              .2000                    .200            

61340   3/15/12  289600    JP MORGAN CHASE               3/16/12   11,330,000.00  99.999               11,329,937.05                

 

PUR     3/19/12  87183ACS  SYSCO CORP DISC C P             .1100                    .110            

61369   3/19/12  289602    JP MORGAN CHASE               3/26/12   15,000,000.00  99.998               14,999,679.17                

 

PUR     3/19/12  89112XRK  TORONTO DOMINION BK NY YANK     .1100                    .110            

61364   3/19/12  289602    TD SECURITIES                 4/09/12  100,000,000.00  100.00              100,000,000.00                

 

PUR     3/20/12  89112XRQ  TORONTO DOMINION BK NY YANK     .1350                    .135            

61378   3/20/12  289603    TD SECURITIES                 5/04/12  100,000,000.00  100.00              100,000,000.00                

 

PUR     3/30/12  89112XSP  TORONTO DOMINION BK NY YANK     .1100                    .110            

61499   3/30/12  289611    TD SECURITIES                 5/01/12  110,000,000.00  100.00              110,000,000.00                

 

PUR     3/28/12  9033E0D5  US BANK DISC CP                 .0600                    .060            

61468   3/28/12  289609    US Bank (issuer)              4/05/12   45,000,000.00  99.999               44,999,400.00                

 

PUR     3/28/12  9033E0D5  US BANK DISC CP                 .0600                    .060            

61470   3/28/12  289609    US Bank (issuer)              4/05/12   11,356,000.00  99.999               11,355,848.59                

 

PUR     3/30/12  9033E0E1  US BANK DISC CP                 .1000                    .100            

61505   3/30/12  289611    US BANK                       5/01/12   53,000,000.00  99.991               52,995,288.89                

 

PUR     3/30/12  9127956B  U.S. TREASURY BILLS             .1105                    .111            
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SALES OF FIXED INCOME SECURITIES

 

SALE    3/08/12  912828KG  U.S. TREASURY NOTES            1.3750                    .164            

57217   3/08/12  289595    GOLDMAN SACHS & COMPANY       3/15/ 12    5,200,00 0.00  100. 02                5,201,40 4. 46          19 8.85

                                           SUBTOTAL FIXED SALES:    5,200,000.00                        5,201,404.46          198.85

                                                                                                                                    

                                               TOTAL FUND SALES:    5,200,000.00                        5,201,404.46          198.85

                                                                                                    

 

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  *

                               *  investments.  All such information has been categorically   *

                               *  excluded from the content of this report.                   *

                               ****************************************************************
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261076 MAT   3/13/12  3/13/12 CANADIAN IM   .070  3/13/12 5050   7,700,000.00   7,700,000.00         209.62                         

261100 MAT   3/08/12  3/08/12 CANADIAN IM   .070  3/08/12 5050  43,303,000.00  43,303,000.00         673.61                         

261102 MAT   3/01/12  3/01/12 CANADIAN IM   .070  3/01/12 5050  15,000,000.00  15,000,000.00          29.17                         

261103 MAT   3/01/12  3/01/12 CANADIAN IM   .070  3/01/12 5050  11,539,000.00  11,539,000.00          22.44                         

261115 MAT   3/02/12  3/02/12 CANADIAN IM   .070  3/02/12 5050 100,000,000.00 100,000,000.00         194.44                         

261191 MAT   3/08/12  3/08/12 CANADIAN IM   .070  3/08/12 5050  25,000,000.00  25,000,000.00          48.61                         

261192 MAT   3/09/12  3/09/12 CANADIAN IM   .070  3/09/12 5050  60,000,000.00  60,000,000.00         233.33                         

261208 MAT   3/09/12  3/09/12 CANADIAN IM   .070  3/09/12 5050  30,000,000.00  30,000,000.00         116.67                         

261358 MAT   3/19/12  3/19/12 CANADIAN IM   .100  3/19/12 5050   3,773,000.00   3,773,000.00          31.44                         

261463 MAT   3/29/12  3/29/12 CANADIAN IM   .080  3/29/12 5050 100,000,000.00 100,000,000.00         222.22                         

261486 MAT   3/30/12  3/30/12 CANADIAN IM   .080  3/30/12 5050  85,000,000.00  85,000,000.00         188.89                         

260559 MAT   3/01/12  3/01/12 CHEVRON COR   .050  3/01/12 5050  50,000,000.00  50,000,000.00       2,847.38                         

260945 MAT   3/07/12  3/07/12 CHEVRON COR   .080  3/07/12 5050  75,000,000.00  75,000,000.00       3,333.48                         

260966 MAT   3/30/12  3/30/12 CHEVRON COR   .090  3/30/12 5050  50,000,000.00  50,000,000.00       5,250.55                         

260967 MAT   3/29/12  3/29/12 CHEVRON COR   .090  3/29/12 5050  50,000,000.00  50,000,000.00       5,125.53                         

261046 MAT   3/30/12  3/30/12 CHEVRON COR   .100  3/30/12 5050  50,000,000.00  50,000,000.00       4,444.84                         

261427 MAT   3/30/12  3/30/12 CHEVRON COR   .100  3/30/12 5050   2,639,000.00   2,639,000.00          51.31                         

260636 MAT   3/02/12  3/02/12 GENERAL ELE   .080  3/02/12 5050 100,000,000.00 100,000,000.00       8,000.64                         

260928 MAT   3/01/12  3/01/12 GENERAL ELE   .120  3/01/12 5050 120,000,000.00 120,000,000.00       6,000.30                         

261006 MAT   3/30/12  3/30/12 GENERAL ELE   .130  3/30/12 5050  55,000,000.00  55,000,000.00       7,349.59                         

261007 MAT   3/08/12  3/08/12 GENERAL ELE   .100  3/08/12 5050   4,549,000.00   4,549,000.00         189.55                         

261029 MAT   3/30/12  3/30/12 GENERAL ELE   .130  3/30/12 5050  15,000,000.00  15,000,000.00       1,896.07                         

261051 MAT   3/30/12  3/30/12 GENERAL ELE   .120  3/30/12 5050  25,400,000.00  25,400,000.00       2,709.62                         

261116 MAT   3/08/12  3/08/12 GENERAL ELE   .080  3/08/12 5050 120,000,000.00 120,000,000.00       1,866.70                         

261158 MAT   3/22/12  3/22/12 GENERAL ELE   .110  3/22/12 5050 100,000,000.00 100,000,000.00       5,194.71                         

261240 MAT   3/16/12  3/16/12 GENERAL ELE   .120  3/16/12 5050  50,000,000.00  50,000,000.00       1,166.69                         

261242 MAT   3/30/12  3/30/12 GENERAL ELE   .140  3/30/12 5050  74,600,000.00  74,600,000.00       6,092.83                         

261403 MAT   3/28/12  3/28/12 GENERAL ELE   .110  3/28/12 5050  20,500,000.00  20,500,000.00         438.48                         

261078 MAT   3/01/12  3/01/12 NATIONAL AU   .080  3/01/12 5050 250,000,000.00 250,000,000.00         555.56                         

261114 MAT   3/02/12  3/02/12 NATIONAL AU   .070  3/02/12 5050  75,000,000.00  75,000,000.00         145.83                         

261118 MAT   3/02/12  3/02/12 NATIONAL AU   .070  3/02/12 5050  25,000,000.00  25,000,000.00          48.61                         

261150 MAT   3/06/12  3/06/12 NATIONAL AU   .070  3/06/12 5050  60,000,000.00  60,000,000.00         116.67                         

261190 MAT   3/08/12  3/08/12 NATIONAL AU   .070  3/08/12 5050 100,000,000.00 100,000,000.00         194.44                         

261225 MAT   3/09/12  3/09/12 NATIONAL AU   .070  3/09/12 5050 200,000,000.00 200,000,000.00         388.89                         

261290 MAT   3/14/12  3/14/12 NATIONAL AU   .090  3/14/12 5050  50,000,000.00  50,000,000.00         125.00                         

261294 MAT   3/14/12  3/14/12 NATIONAL AU   .090  3/14/12 5050  27,000,000.00  27,000,000.00          67.50                         

261310 MAT   3/15/12  3/15/12 NATIONAL AU   .090  3/15/12 5050  15,000,000.00  15,000,000.00          37.50                         

261313 MAT   3/15/12  3/15/12 NATIONAL AU   .090  3/15/12 5050   3,922,000.00   3,922,000.00           9.81                         

261370 MAT   3/20/12  3/20/12 NATIONAL AU   .120  3/20/12 5050   7,861,000.00   7,861,000.00          26.20                         
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261391 MAT   3/22/12  3/22/12 NATIONAL AU   .120  3/22/12 5050  25,000,000.00  25,000,000.00          83.33                         

261406 MAT   3/22/12  3/22/12 NATIONAL AU   .120  3/22/12 5050  40,000,000.00  40,000,000.00         133.33                         

261407 MAT   3/22/12  3/22/12 NATIONAL AU   .120  3/22/12 5050   5,914,000.00   5,914,000.00          19.71                         

261433 MAT   3/27/12  3/27/12 NATIONAL AU   .120  3/27/12 5050  50,000,000.00  50,000,000.00         166.67                         

261436 MAT   3/27/12  3/27/12 NATIONAL AU   .120  3/27/12 5050   5,369,000.00   5,369,000.00          17.90                         

261451 MAT   3/28/12  3/28/12 NATIONAL AU   .110  3/28/12 5050  70,000,000.00  70,000,000.00         213.89                         

261459 MAT   3/29/12  3/29/12 NATIONAL AU   .100  3/29/12 5050  65,000,000.00  65,000,000.00         180.56                         

261461 MAT   3/29/12  3/29/12 NATIONAL AU   .100  3/29/12 5050  25,000,000.00  25,000,000.00          69.44                         

261478 MAT   3/30/12  3/30/12 NATIONAL AU   .100  3/30/12 5050  90,000,000.00   90,000,000.00          250.00                          

49     TXNS FOR: COMMERCIAL PAPER-INTEREST BASED (TYPE: 20)     2637854000.00  2637854000.00      66,792.17                         

 

 

261054 MAT   3/02/12  3/02/12 ARCHER DANI   .090  3/02/12 5050   3,200,000.00   3,200,000.00                                        

261295 MAT   3/20/12  3/20/12 ARCHER DANI   .120  3/20/12 5050   6,342,000.00   6,342,000.00                                        

261098 MAT   3/21/12  3/21/12 ARCHER DANI   .090  3/21/12 5050  58,150,000.00  58,150,000.00                                        

261330 MAT   3/21/12  3/21/12 ARCHER DANI   .120  3/21/12 5050 100,000,000.00 100,000,000.00                                        

261404 MAT   3/29/12  3/29/12 ARCHER DANI   .120  3/29/12 5050  50,000,000.00  50,000,000.00                                        

261259 MAT   3/16/12  3/16/12 BAKER HUGHE   .100  3/16/12 5050  11,579,000.00  11,579,000.00                                        

261385 MAT   3/27/12  3/27/12 BAKER HUGHE   .110  3/27/12 5050  25,000,000.00  25,000,000.00                                        

261399 MAT   3/28/12  3/28/12 BAKER HUGHE   .130  3/28/12 5050  60,000,000.00  60,000,000.00                                        

261426 MAT   3/30/12  3/30/12 BAKER HUGHE   .120  3/30/12 5050  48,000,000.00  48,000,000.00                                        

261048 MAT   3/28/12  3/28/12 CATERPILLAR   .110  3/28/12 5050 205,200,000.00 205,200,000.00                                        

260982 MAT   3/30/12  3/30/12 CATERPILLAR   .080  3/30/12 5050  20,000,000.00  20,000,000.00                                        

260986 MAT   3/30/12  3/30/12 CATERPILLAR   .080  3/30/12 5050  25,000,000.00  25,000,000.00                                        

260557 MAT   3/01/12  3/01/12 COLGATE PAL   .040  3/01/12 5050  60,000,000.00  60,000,000.00                                        

260933 MAT   3/06/12  3/06/12 COLGATE PAL   .080  3/06/12 5050  50,000,000.00  50,000,000.00                                        

260955 MAT   3/13/12  3/13/12 COLGATE PAL   .080  3/13/12 5050  30,000,000.00  30,000,000.00                                        

261101 MAT   3/22/12  3/22/12 COLGATE PAL   .070  3/22/12 5050  19,500,000.00  19,500,000.00                                        

261312 MAT   3/29/12  3/29/12 COLGATE PAL   .090  3/29/12 5050  25,000,000.00  25,000,000.00                                        

261387 MAT   3/30/12  3/30/12 COLGATE PAL   .100  3/30/12 5050  25,000,000.00  25,000,000.00                                        

260984 MAT   3/22/12  3/22/12 DEERE & CO    .090  3/22/12 5050  35,000,000.00  35,000,000.00                                        

260993 MAT   3/22/12  3/22/12 DU PONT DIS   .070  3/22/12 5050  25,000,000.00  25,000,000.00                                        

260995 MAT   3/22/12  3/22/12 DU PONT DIS   .070  3/22/12 5050  15,000,000.00  15,000,000.00                                        

260997 MAT   3/22/12  3/22/12 DU PONT DIS   .070  3/22/12 5050   5,125,000.00   5,125,000.00                                        

261129 MAT   3/27/12  3/27/12 DUPONT EI D   .100  3/27/12 5050   5,605,000.00   5,605,000.00                                        

260491 MAT   3/05/12  3/05/12 EMERSON ELE   .060  3/05/12 5050  30,000,000.00  30,000,000.00                                        

260495 MAT   3/13/12  3/13/12 EMERSON ELE   .070  3/13/12 5050  30,000,000.00  30,000,000.00                                        
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260972 MAT   3/16/12  3/16/12 FRANKLIN RE   .120  3/16/12 5050  10,000,000.00  10,000,000.00                                        

261189 MAT   3/08/12  3/08/12 INTEL CORP    .080  3/08/12 5050 100,000,000.00 100,000,000.00                                        

261159 MAT   3/08/12  3/08/12 INTEL CORP    .080  3/08/12 5050   6,536,000.00   6,536,000.00                                        

261338 MAT   3/27/12  3/27/12 IBM CORP DI   .080  3/27/12 5050  55,000,000.00  55,000,000.00                                        

261418 MAT   3/28/12  3/28/12 IBM CORP DI   .100  3/28/12 5050  22,917,000.00  22,917,000.00                                        

260983 MAT   3/08/12  3/08/12 PEPSICO INC   .060  3/08/12 5050  20,916,000.00  20,916,000.00                                        

261207 MAT   3/09/12  3/09/12 PRAXAIR INC   .001  3/09/12 5050  20,000,000.00  20,000,000.00                                        

260534 MAT   3/02/12  3/02/12 PRIVATE EXP   .060  3/02/12 5050  38,000,000.00  38,000,000.00                                        

260701 MAT   3/14/12  3/14/12 PRIVATE EXP   .060  3/14/12 5050  50,000,000.00  50,000,000.00                                        

260934 MAT   3/28/12  3/28/12 PRIVATE EXP   .110  3/28/12 5050  75,000,000.00  75,000,000.00                                        

261094 MAT   3/30/12  3/30/12 PRIVATE EXP   .070  3/30/12 5050  50,000,000.00  50,000,000.00                                        

261014 MAT   3/08/12  3/08/12 SYSCO CORP    .080  3/08/12 5050  21,000,000.00  21,000,000.00                                        

261340 MAT   3/16/12  3/16/12 SYSCO CORP    .200  3/16/12 5050  11,330,000.00  11,330,000.00                                        

261369 MAT   3/26/12  3/26/12 SYSCO CORP    .110  3/26/12 5050  15,000,000.00  15,000,000.00                                        

261047 MAT   3/30/12  3/30/12 TORONTO DOM   .100  3/30/12 5050  60,000,000.00  60,000,000.00                                        

260530 MAT   3/01/12  3/01/12 WALMART STO   .050  3/01/12 5050 120,000,000.00 120,000,000.00                                        

260537 MAT   3/05/12  3/05/12 WALMART STO   .070  3/05/12 5050  19,931,000.00   19,931,000.00                                         

44     TXNS FOR: COMMERCIAL PAPER-DISCOUNT BASED (TYPE: 25)     1716331000.00  1716331000.00                                        

 

 

261031 MAT   3/09/12  3/09/12 BANK OF MON   .090  3/09/12 5050  60,000,000.00  60,000,000.00       2,100.00                         

261074 MAT   3/07/12  3/07/12 BANK OF MON   .120  3/07/12 5050  50,000,000.00  50,000,000.00       1,333.33                         

261097 MAT   3/08/12  3/08/12 BANK OF MON   .110  3/08/12 5050  55,000,000.00  55,000,000.00       1,344.44                         

261127 MAT   3/08/12  3/08/12 BANK OF MON   .150  3/08/12 5050  50,000,000.00  50,000,000.00       1,458.33                         

261128 MAT   3/09/12  3/09/12 BANK OF MON   .150  3/09/12 5050  50,000,000.00  50,000,000.00       1,666.67                         

261254 MAT   3/19/12  3/19/12 BANK OF MON   .100  3/19/12 5050  75,400,000.00  75,400,000.00       2,094.44                         

261278 MAT   3/22/12  3/22/12 BANK OF MON   .150  3/22/12 5050 125,000,000.00 125,000,000.00       5,208.33                         

261280 MAT   3/22/12  3/22/12 BANK OF MON   .150  3/22/12 5050  60,000,000.00  60,000,000.00       2,500.00                         

260533 MAT   3/01/12  3/01/12 BANK OF MON   .110  3/01/12 5050  40,000,000.00  40,000,000.00       5,133.33                         

260623 MAT   3/01/12  3/01/12 BANK OF MON   .120  3/01/12 5050  65,000,000.00  65,000,000.00       7,800.00                         

261049 MAT   3/30/12  3/30/12 BANK OF NOV   .110  3/30/12 5050  19,400,000.00  19,400,000.00       1,896.89                         

261053 MAT   3/30/12  3/30/12 BANK OF NOV   .110  3/30/12 5050  55,000,000.00  55,000,000.00       5,377.78                         

261096 MAT   3/08/12  3/08/12 BANK OF NOV   .080  3/08/12 5050 103,100,000.00 103,100,000.00       1,832.89                         

261183 MAT   3/16/12  3/16/12 BANK OF NOV   .100  3/16/12 5050  75,000,000.00  75,000,000.00       2,083.33                         

261309 MAT   3/30/12  3/30/12 BANK OF NOV   .100  3/30/12 5050 170,000,000.00 170,000,000.00       7,555.56                         

260562 MAT   3/01/12  3/01/12 BANK OF NOV   .090  3/01/12 5050  20,000,000.00  20,000,000.00       2,050.00                         

260930 MAT   3/01/12  3/01/12 BANK OF NOV   .100  3/01/12 5050 122,500,000.00 122,500,000.00       5,104.17                         
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260673 MAT   3/05/12  3/05/12 CANADIAN IM   .070  3/05/12 5050  45,000,000.00  45,000,000.00       3,325.00                         

260931 MAT   3/06/12  3/06/12 CANADIAN IM   .080  3/06/12 5050  94,000,000.00  94,000,000.00       4,177.78                         

261305 MAT   3/30/12  3/30/12 CANADIAN IM   .090  3/30/12 5050 110,000,000.00 110,000,000.00       4,400.00                         

260493 MAT   3/01/12  3/01/12 TORONTO DOM   .090  3/01/12 5050 200,000,000.00 200,000,000.00      22,000.00                         

260973 MAT   3/30/12  3/30/12 TORONTO DOM   .120  3/30/12 5050  50,000,000.00   50,000,000.00        7,000.00                          

24     TXNS FOR: CERTIFICATES OF DEPOSIT (TYPE: 30)             1744397000.00  1744397000.00     101,442.03                         

 

 

260707 MAT   3/08/12  3/08/12 U.S. TREASU   .040  3/08/12 5050  14,000,000.00   14,000,000.00                                         

1      TXNS FOR: U.S. TREASURY BILLS (TYPE: 110)                14,000,000.00  14,000,000.00                                        

 

 

257217 MAT   3/15/12  3/15/12 U.S. TREASU  1.375  3/15/12 5050  48,800,000.00  48,800,000.00     335,500.00                         

257248 MAT   3/15/12  3/15/12 U.S. TREASU  1.375  3/15/12 5050 200,000,000.00 200,000,000.00   1,375,000.00                         

257295 MAT   3/15/12  3/15/12 U.S. TREASU  1.375  3/15/12 5050  36,000,000.00  36,000,000.00     247,500.00                         

257336 MAT   3/15/12  3/15/12 U.S. TREASU  1.375  3/15/12 5050  49,000,000.00  49,000,000.00     336,875.00                         

257341 MAT   3/15/12  3/15/12 U.S. TREASU  1.375  3/15/12 5050   5,700,000.00   5,700,000.00      39,187.50                         

257353 MAT   3/15/12  3/15/12 U.S. TREASU  1.375  3/15/12 5050 100,000,000.00 100,000,000.00     687,500.00                         

257665 MAT   3/15/12  3/15/12 U.S. TREASU  1.375  3/15/12 5050  75,000,000.00   75,000,000.00      515,625.00                          

7      TXNS FOR: U.S. TREASURY NOTES (TYPE: 120)               514,500,000.00 514,500,000.00   3,537,187.50                         

 

                                                                                                                                    

125    TRANSACTIONS FOR: CASH MANAGEMENT FD            (FUND 5050)27082000.00  6627082000.00   3,705,421.70                         

 

                                                                                                                                    

125    "MAT " TRANSACTIONS REPORTED                             6627082000.00  6627082000.00   3,705,421.70                         
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125    TRANSACTIONS REPORTED DURING PERIOD                      6627082000.00  6627082000.00   3,705,421.70                         

 

 

 

                                                                                                             **** 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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