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PURCHASE OF FIXED INCOME SECURITIES

 

PUR     1/04/12  03948GA5  ARCHER DANIELS MIDLAND DISC     .0400                    .040            

60372   1/04/12  289551    BARCLAYS CAPITAL (DOMESTIC)   1/05/12    5,371,000.00  100.00                5,370,994.03                

 

PUR     1/04/12  03948GAK  ARCHER DANIELS MIDLAND DISC     .0450                    .045            

60362   1/04/12  289551    CITIGROUP GBL MKT(FMLY SALO   1/19/12   67,000,000.00  99.998               66,998,743.75                

 

PUR     1/18/12  03948GB3  ARCHER DANIELS MIDLAND DISC     .0500                    .050            

60514   1/18/12  289560    BARCLAYS CAPITAL INC          2/03/12   25,000,000.00  99.998               24,999,444.45                

 

PUR     1/27/12  03948GB6  ARCHER DANIELS MIDLAND DISC     .0600                    .060            

60657   1/27/12  289567    CITIGROUP GBL MKT(FMLY SALO   2/06/12  145,000,000.00  99.998              144,997,583.29                

 

PUR     1/04/12  06366WC6  BANK OF MONTREAL YANKEE CD      .0800                    .080            

60363   1/04/12  289551    BMO/HARRIS TRUST & SAVINGS    1/23/12   85,000,000.00  100.00               85,000,000.00                

 

PUR     1/19/12  06366WK3  BANK OF MONTREAL YANKEE CD      .1100                    .110            

60533   1/19/12  289661    BMO/NESBITT(BK OF MONTREAL)   3/01/12   40,000,000.00  100.00               40,000,000.00                

 

PUR     1/24/12  06366WM5  BANK OF MONTREAL YANKEE CD      .0800                    .080            

60615   1/24/12  289564    BMO/HARRIS TRUST & SAVINGS    2/01/12   20,000,000.00  100.00               20,000,000.00                

 

PUR     1/25/12  06366WM9  BANK OF MONTREAL YANKEE CD      .1200                    .120            

60623   1/25/12  289565    BMO/HARRIS TRUST & SAVINGS    3/01/12   65,000,000.00  100.00               65,000,000.00                

 

PUR     1/10/12  06417EWF  BANK OF NOVA SCOTIA YANKEE      .0600                    .060            

60434   1/10/12  289555    SCOTIA CAPITAL MARKETS (DOM   1/23/12   65,000,000.00  100.00               65,000,000.00                

 

PUR     1/17/12  06417EWX  BANK OF NOVA SCOTIA YANKEE      .0600                    .060            

60494   1/17/12  289559    SCOTIA CAPITAL MARKETS (DOM   2/01/12  107,500,000.00  100.00              107,500,000.00                

 

PUR     1/20/12  06417EXM  BANK OF NOVA SCOTIA YANKEE      .0900                    .090            

60562   1/20/12  289562    SCOTIA CAPITAL MARKETS (DOM   3/01/12   20,000,000.00  100.00               20,000,000.00                
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PUR     1/04/12  13606YBE  CANADIAN IMP BANK OF COMMER     .0800                    .080            

60369   1/04/12  289551    CIBC WOOD GUNDY SECURITIES    2/10/12   58,000,000.00  100.00               58,000,000.00                

 

PUR     1/17/12  13606YBR  CANADIAN IMP BANK OF COMMER     .0600                    .060            

60492   1/17/12  289559    CIBC Oppenheimer              2/17/12   51,000,000.00  100.00               51,000,000.00                

 

PUR     1/25/12  13606YCF  CANADIAN IMP BANK OF COMMER     .0800                    .080            

60624   1/25/12  289565    CIBC Oppenheimer              3/01/12   30,000,000.00  100.00               30,000,000.00                

 

PUR     1/25/12  13606YCF  CANADIAN IMP BANK OF COMMER     .0800                    .080            

60626   1/25/12  289565    CIBC Oppenheimer              3/01/12   19,997,000.00  100.00               19,997,000.00                

 

PUR     1/27/12  13606YCS  CANADIAN IMP BANK OF COMMER     .0700                    .070            

60673   1/27/12  289567    CIBC WOOD GUNDY SECURITIES    3/05/12   45,000,000.00  100.00               45,000,000.00                

 

PUR     1/05/12  13607JJY  CANADIAN IMPERIAL HLDGS IBN     .0300                    .030            

60384   1/05/12  289552    CIBC Oppenheimer              1/06/12   32,000,000.00  100.00               32,000,000.00                

 

PUR     1/11/12  13607JJZ  CANADIAN IMPERIAL HOLDINGS      .0300                    .030            

60442   1/11/12  289556    CIBC WOOD GUNDY SECURITIES    1/12/12   25,000,000.00  100.00               25,000,000.00                

 

PUR     1/13/12  13607JKA  CANADIAN IMPERIAL HLDGS IBN     .0300                    .030            

60477   1/13/12  289558    CIBC Oppenheimer              1/17/12   16,627,000.00  100.00               16,627,000.00                

 

PUR     1/23/12  13607JKB  CANADIAN IMPERIAL HOLDING I     .0300                    .030            

60580   1/23/12  289563    CIBC Oppenheimer              1/24/12   50,000,000.00  100.00               50,000,000.00                

 

PUR     1/30/12  13607JKD  CANADIAN IMPERIAL HLDGS IBN     .0300                    .030            

60702   1/30/12  289568    CIBC Oppenheimer              1/31/12   50,000,000.00  100.00               50,000,000.00                

 

PUR     1/31/12  13607JKE  CANADIAN IMPERIAL HLDGS IBN     .0300                    .030            

60733   1/31/12  289569    CIBC Oppenheimer              2/01/12   20,000,000.00  100.00               20,000,000.00                

 

PUR     1/31/12  13607JKE  CANADIAN IMPERIAL HLDGS IBN     .0300                    .030            
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PUR     1/20/12  1667MBLG  CHEVRON CORP IBN                .0500                    .050            

60559   1/20/12  289562    CHEVRON USA INC               3/01/12   50,000,000.00  100.00               50,000,000.00                

 

PUR     1/31/12  1667MBM7  CHEVRON CORP IBN                .0200                    .020            

60723   1/31/12  289569    CHEVRON USA INC               2/01/12   50,000,000.00  100.00               50,000,000.00                

 

PUR     1/17/12  19416EB2  COLGATE PALMOLIVE CO DISC C     .0400                    .040            

60496   1/17/12  289559    BGC FINANCIAL                 2/02/12   27,600,000.00  99.998               27,599,509.33                

 

PUR     1/18/12  19416EB6  COLGATE PALMOLIVE CO DISC C     .0400                    .040            

60513   1/18/12  289560    CITIGROUP GBL MKT(FMLY SALO   2/06/12   25,000,000.00  99.998               24,999,472.23                

 

PUR     1/20/12  19416EBP  COLGATE PALMOLIVE CO DISC C     .0400                    .040            

60564   1/20/12  289562    WILLIAMS CAPITAL GROUP        2/23/12   25,600,000.00  99.996               25,599,032.89                

 

PUR     1/19/12  19416EBU  COLGATE PALMOLIVE CO DISC C     .0400                    .040            

60536   1/19/12  289661    WILLIAMS CAPITAL GROUP        2/28/12   20,000,000.00  99.996               19,999,111.11                

 

PUR     1/20/12  19416EC1  COLGATE PALMOLIVE CO DISC C     .0400                    .040            

60557   1/20/12  289562    WILLIAMS CAPITAL GROUP        3/01/12   60,000,000.00  99.995               59,997,266.66                

 

PUR     1/30/12  2441W0BP  DEERE & CO DISC CP              .0500                    .050            

60703   1/30/12  289568    BGC FINANCIAL                 2/23/12   21,000,000.00  99.997               20,999,300.00                

 

PUR     1/19/12  2635J4AT  DUPONT EI DENEMOURS DISC CP     .0600                    .060            

60532   1/19/12  289661    CREDIT SUISSE SEC - CURRENC   1/27/12   40,000,000.00  99.999               39,999,466.68                

 

PUR     1/26/12  2635J4B8  DUPONT EI DENEMOURS DISC CP     .0600                    .060            

60635   1/26/12  289566    CREDIT SUISSE SEC - CURRENC   2/08/12   10,000,000.00  99.998                9,999,783.33                

 

PUR     1/27/12  2635J4BH  DUPONT EI DENEMOURS DISC CP     .0600                    .060            

60674   1/27/12  289567    CREDIT SUISSE SEC - CURRENC   2/17/12    9,246,000.00  99.997                9,245,676.39                

 

PUR     1/04/12  29101ABM  EMERSON ELECTRIC DISC CP        .0600                    .060            
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PUR     1/17/12  29101AC5  EMERSON ELECTRIC CO DISC CP     .0600                    .060            

60491   1/17/12  289559    MESIROW FINANCIAL, INC        3/05/12   30,000,000.00  99.992               29,997,600.00                

 

PUR     1/17/12  29101ACD  EMERSON ELECTRIC DISC CP        .0700                    .070            

60495   1/17/12  289559    BGC FINANCIAL                 3/13/12   30,000,000.00  99.989               29,996,733.33                

 

PUR     1/20/12  29101ACF  EMERSON ELECTRIC DISC CP        .0400                    .040            

60560   1/20/12  289562    MESIROW FINANCIAL, INC        3/15/12   15,000,000.00  99.994               14,999,083.33                

 

PUR     1/20/12  29101ACK  EMERSON ELECTRIC DISC CP        .0400                    .040            

60561   1/20/12  289562    MESIROW FINANCIAL, INC        3/19/12   38,000,000.00  99.993               37,997,508.88                

 

PUR     1/17/12  30229AB1  EXXON MOBIL CORP DISC CP        .0300                    .030            

60489   1/17/12  289559    BGC FINANCIAL                 2/01/12  100,000,000.00  99.999               99,998,750.00                

 

PUR     1/20/12  3022W1YU  EXXON MOBILE CORP IBN           .0300                    .030            

60556   1/20/12  289562    EXXON MOBIL CORP.             2/07/12  100,000,000.00  100.00              100,000,000.00                

 

PUR     1/31/12  3022W1ZG  EXXON MOBILE CORP IBN           .0300                    .030            

60732   1/31/12  289569    EXXON MOBIL CORP.             2/01/12   55,000,000.00  100.00               55,000,000.00                

 

PUR     1/03/12  36963G6   GENERAL ELECTRIC CO IBN         .0800                    .080            

60355   1/03/12  289550    GENERAL ELECTRIC COMPANY      2/01/12    5,456,000.00  100.00                5,456,000.00                

 

PUR     1/03/12  3696E3G6  GENERAL ELECTRIC CO IBN         .0800                    .080            

60354   1/03/12  289550    GENERAL ELECTRIC COMPANY      2/01/12   65,000,000.00  100.00               65,000,000.00                

 

PUR     1/04/12  3696E3G9  GENERAL ELECTRIC CO IBN         .0700                    .070            

60361   1/04/12  289551    GENERAL ELECTRIC COMPANY      1/23/12  100,000,000.00  100.00              100,000,000.00                

 

PUR     1/04/12  3696E3H2  GENERAL ELECTRIC CO IBN         .0800                    .080            

60365   1/04/12  289551    GENERAL ELECTRIC COMPANY      2/03/12   97,000,000.00  100.00               97,000,000.00                

 

PUR     1/26/12  3696E3M4  GENERAL ELECTRIC CO IBN         .0800                    .080            
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PUR     1/30/12  45920FBE  IBM CORP DISC CP                .0500                    .050            

60699   1/30/12  289568    CITIGROUP GBL MKT(FMLY SALO   2/14/12   30,000,000.00  99.998               29,999,375.01                

 

PUR     1/30/12  45920FBQ  IBM CORP DISC CP                .0500                    .050            

60697   1/30/12  289568    BARCLAYS CAPITAL INC          2/24/12   36,000,000.00  99.997               35,998,750.01                

 

PUR     1/30/12  45920FBQ  IBM CORP DISC CP                .0500                    .050            

60700   1/30/12  289568    RBS GREENWICH                 2/24/12   29,850,000.00  99.997               29,848,963.55                

 

PUR     1/30/12  45920FBV  IBM CORP DISC CP                .0500                    .050            

60705   1/30/12  289568    BGC FINANCIAL                 2/29/12  139,000,000.00  99.996              138,994,208.34                

 

PUR     1/30/12  53245PBD  ELI LILLY & CO DISC CP          .0500                    .050            

60704   1/30/12  289568    BGC FINANCIAL                 2/13/12   30,000,000.00  99.998               29,999,416.67                

 

PUR     1/23/12  63253LNA  NATIONAL AUSTRALIA FUNDING      .0400                    .040            

60581   1/23/12  289563    NATIONAL AUSTRALIA CAPITAL    1/24/12   25,000,000.00  100.00               25,000,000.00                

 

PUR     1/25/12  63253LNB  NATIONAL AUSTRALIA FDG DE I     .0300                    .030            

60620   1/25/12  289565    NATL AUSTRALIA FUNDING DELA   1/26/12   50,000,000.00  100.00               50,000,000.00                

 

PUR     1/27/12  63253LNC  NATIONAL AUSTRALIA FDG DE I     .0500                    .050            

60672   1/27/12  289567    NATL AUSTRALIA FUNDING DELA   1/30/12   15,000,000.00  100.00               15,000,000.00                

 

PUR     1/18/12  65009YBV  VERIZON NEW YORK INC NOTE      7.0000                   1.766            

60574   1/23/12  289563    STATE STREET GLOBAL MARKETS   6/15/13   21,500,000.00  107.17               23,042,625.00                

 

PUR     1/27/12  71344TBE  PEPSICO INC DISC CP             .0500                    .050            

60667   1/27/12  289567    JP MORGAN CHASE               2/14/12   49,000,000.00  99.998               48,998,775.00                

 

PUR     1/31/12  71344TBN  PEPSICO INC DISC CP             .0500                    .050            

60724   1/31/12  289569    WILLIAMS CAPITAL GROUP        2/22/12   50,000,000.00  99.997               49,998,472.22                

 

PUR     1/05/12  7426M4A6  PRIVATE EXPORT FUNDING DISC     .0400                    .040            



                                                                                                                        QED-R2v11.00

DELIVER TO:  TYIJHIN                           S T A T E   O F   N E W   J E R S E Y                                            5050

PRODUCTION:   2/08/12                       D I V I S I O N   O F   I N V E S T M E N T                                             

PROGRAM ID:  Q_D1.DETAIL                                                                                                            

                                              DETAIL REPORT OF SECURITIES TRANSACTIONS                                              

                                             DURING THE PERIOD 1/01/12 THROUGH 1/31/12                                              

                                                                                                                                    

                                                    CASH MANAGEMENT FD (5050) -Cont.                                      PAGE:    6

TRXN/  TRADE/    CUSIP/    SECURITY DESCRIPTION/        RATE/                     YIELD/  EXPENSE/                                  

INVNT# DELIVERY  DOCUMENT  BROKER/SERVICER OF RECORD    MATURITY   PAR-OR-SHARES  PRICE   COMMISSION  COST/PROCEEDS    GAIN-OR-LOSS 

                                                                                                                                    

 

PUR     1/19/12  7426M4C2  PRIVATE EXPORT FUNDING DISC     .0600                    .060            

60534   1/19/12  289661    WILLIAMS CAPITAL GROUP        3/02/12   38,000,000.00  99.993               37,997,276.67                

 

PUR     1/30/12  7426M4CE  PRIVATE EXPORT FUNDING DISC     .0600                    .060            

60701   1/30/12  289568    WILLIAMS CAPITAL GROUP        3/14/12   50,000,000.00  99.993               49,996,333.33                

 

PUR     1/17/12  89112XLR  TORONTO DOMINION BK NY YANK     .0900                    .090            

60493   1/17/12  289559    TD SECURITIES                 3/01/12  200,000,000.00  100.00              200,000,000.00                

 

PUR     1/18/12  89112XLX  TORONTO DOMINION BK NY YANK     .0800                    .080            

60515   1/18/12  289560    TD SECURITIES                 2/17/12   50,000,000.00  100.00               50,000,000.00                

 

PUR     1/20/12  89112XMF  TORONTO DOMINION BK NY YANK     .0800                    .080            

60558   1/20/12  289562    TD SECURITIES                 2/23/12   60,000,000.00  100.00               60,000,000.00                

 

PUR     1/30/12  9127953G  U.S. TREASURY BILLS             .0400                    .040            

60707   1/30/12  289568    UBS WARBURG LLC               3/08/12   14,000,000.00  99.996               13,999,408.89                

 

PUR     1/20/12  9127955W  US TREASURY BILLS               .0625                    .063            

60567   1/20/12  289562    NOMURA SECURITIES INT'L (DO   7/12/12  187,000,000.00  99.970              186,943,510.41                

 

PUR     1/17/12  93114EAW  WALMART STORES DISC CP          .0300                    .030            

60490   1/17/12  289559    BGC FINANCIAL                 1/30/12   50,000,000.00  99.999               49,999,458.33                

 

PUR     1/17/12  93114EAW  WALMART STORES DISC CP          .0400                    .040            

60497   1/17/12  289559    CREDIT SUISSE SEC - CURRENC   1/30/12   10,468,000.00  99.999               10,467,848.80                

 

PUR     1/26/12  93114EAX  WALMART STORES DISC CP          .0500                    .050            

60652   1/26/12  289566    CITIGROUP GBL MKT(FMLY SALO   1/31/12   10,623,000.00  99.999               10,622,926.23                

 

PUR     1/30/12  93114EAX  WALMART STORES DISC CP          .0400                    .040            

60706   1/30/12  289568    BGC FINANCIAL                 1/31/12   40,000,000.00  100.00               39,999,955.56                

 

PUR     1/30/12  93114EAX  WALMART STORES DISC CP          .0300                    .030            
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PUR     1/19/12  93114EC5  WALMART STORES DISC CP          .0700                    .070            

60537   1/19/12  289661    CREDIT SUISSE SEC - CURRENC   3/05/12   19,931,000.00   99.991               19,929,217.29                 

                                       SUBTOTAL FIXED PURCHASES:   3749265000.00                       3750693474.61                

                                                                                                                                    

                                           TOTAL FUND PURCHASES:   3749265000.00                       3750693474.61                

                                                                                                    

SALES OF FIXED INCOME SECURITIES

 

SALE    1/03/12  13508TG9  GOV'T OF CANADA DISC CP         .1000                    .100            

60131   1/04/12  289551    CIBC Oppenheimer              7/09/12   50,000,000.00  99.948               49,974,027.78                

 

SALE    1/03/12  13508TGA  GOV'T OF CANADA DISC CP         .1000                    .100            

60130   1/04/12  289551    CIBC Oppenheimer              7/10/12   50,000,000.00  99.948               49,973,888.89                

 

SALE    1/06/12  9127953H  U.S. TREASURY BILLS             .1360                    .136            

57202   1/06/12  289553    BNP PARIBAS SECURITIES CORP   4/05/12   49,000,000.00  99.997               48,998,405.50       15,065.50

 

SALE    1/09/12  9127953H  U.S. TREASURY BILLS             .1360                    .136            

57202   1/09/12  289554    NOMURA SECURITIES INT'L (DO   4/05/12  153,000,000.00  99.997              152,995,747.88       46,033.89

 

SALE    1/09/12  9127953H  U.S. TREASURY BILLS             .1350                    .135            

57204   1/09/12  289554    NOMURA SECURITIES INT'L (DO   4/05/12    1,000,000.00  99.999                  999,985.50          311.75

 

SALE    1/09/12  9127953H  U.S. TREASURY BILLS             .1350                    .135            

57204   1/09/12  289554    NOMURA SECURITIES INT'L (DO   4/05/12   60,000,000.00  99.997               59,998,332.50       17,907.50

 

SALE    1/12/12  9127953H  U.S. TREASURY BILLS             .1350                    .135            

57204   1/12/12  289557    BNP PARIBAS SECURITIES CORP   4/05/12   12,905,000.00   99.996               12,904,457.99         3,523.06

                                           SUBTOTAL FIXED SALES:  375,905,000.00                      375,844,846.04       82,841.70
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INVST# TYPE  TRADE    SETTLE     SECURITY-DESCRIPTION     FUND   PAR/SHARES   CHANGE-TO-BOOK  INT/DIV-RCPT    GAIN/LOSS    COMM+OTHR

260384 MAT   1/06/12  1/06/12 CANADIAN IM   .030  1/06/12 5050  32,000,000.00  32,000,000.00          26.67                         

260442 MAT   1/12/12  1/12/12 CANADIAN IM   .030  1/12/12 5050  25,000,000.00  25,000,000.00          20.83                         

260477 MAT   1/17/12  1/17/12 CANADIAN IM   .030  1/17/12 5050  16,627,000.00  16,627,000.00          55.42                         

260580 MAT   1/24/12  1/24/12 CANADIAN IM   .030  1/24/12 5050  50,000,000.00  50,000,000.00          41.67                         

260702 MAT   1/31/12  1/31/12 CANADIAN IM   .030  1/31/12 5050  50,000,000.00  50,000,000.00          41.67                         

259947 MAT   1/03/12  1/03/12 CHEVRON COR   .060  1/03/12 5050  50,000,000.00  50,000,000.00       3,583.59                         

260264 MAT   1/04/12  1/04/12 CHEVRON COR   .050  1/04/12 5050  25,000,000.00  25,000,000.00         520.84                         

260319 MAT   1/27/12  1/27/12 CHEVRON COR   .030  1/27/12 5050  50,000,000.00  50,000,000.00       1,250.03                         

260053 MAT   1/06/12  1/06/12 EXXON MOBIL   .030  1/06/12 5050 150,000,000.00 150,000,000.00       4,500.14                         

260129 MAT   1/09/12  1/09/12 EXXON MOBIL   .030  1/09/12 5050  87,000,000.00  87,000,000.00       2,392.57                         

260361 MAT   1/23/12  1/23/12 GENERAL ELE   .070  1/23/12 5050 100,000,000.00 100,000,000.00       3,694.58                         

260581 MAT   1/24/12  1/24/12 NATIONAL AU   .040  1/24/12 5050  25,000,000.00  25,000,000.00          27.78                         

260620 MAT   1/26/12  1/26/12 NATIONAL AU   .030  1/26/12 5050  50,000,000.00  50,000,000.00          41.67                         

260672 MAT   1/30/12  1/30/12 NATIONAL AU   .050  1/30/12 5050  15,000,000.00   15,000,000.00           62.50                          

14     TXNS FOR: COMMERCIAL PAPER-INTEREST BASED (TYPE: 20)    725,627,000.00 725,627,000.00      16,259.96                         

 

 

260372 MAT   1/05/12  1/05/12 ARCHER DANI   .040  1/05/12 5050   5,371,000.00   5,371,000.00                                        

260362 MAT   1/19/12  1/19/12 ARCHER DANI   .045  1/19/12 5050  67,000,000.00  67,000,000.00                                        

260260 MAT   1/20/12  1/20/12 CANADIAN IM   .070  1/20/12 5050 100,000,000.00 100,000,000.00                                        

260532 MAT   1/27/12  1/27/12 DUPONT EI D   .060  1/27/12 5050  40,000,000.00  40,000,000.00                                        

259931 MAT   1/10/12  1/10/12 EMERSON ELE   .050  1/10/12 5050  16,000,000.00  16,000,000.00                                        

259915 MAT   1/17/12  1/17/12 EMERSON ELE   .068  1/17/12 5050  17,000,000.00  17,000,000.00                                        

260015 MAT   1/18/12  1/18/12 EMERSON ELE   .070  1/18/12 5050  38,000,000.00  38,000,000.00                                        

260050 MAT   1/18/12  1/18/12 EMERSON ELE   .040  1/18/12 5050  20,000,000.00  20,000,000.00                                        

260107 MAT   1/26/12  1/26/12 EMERSON ELE   .070  1/26/12 5050  50,000,000.00  50,000,000.00                                        

259908 MAT   1/03/12  1/03/12 HEWLETT PAC   .200  1/03/12 5050  11,200,000.00  11,200,000.00                                        

259945 MAT   1/05/12  1/05/12 HEWLETT PAC   .170  1/05/12 5050  25,000,000.00  25,000,000.00                                        

260069 MAT   1/09/12  1/09/12 HEWLETT PAC   .250  1/09/12 5050  19,200,000.00  19,200,000.00                                        

259946 MAT   1/17/12  1/17/12 IBM CORP DI   .060  1/17/12 5050 100,000,000.00 100,000,000.00                                        

260262 MAT   1/23/12  1/23/12 IBM CORP DI   .050  1/23/12 5050  13,068,000.00  13,068,000.00                                        

260013 MAT   1/17/12  1/17/12 NESTLE CAPI   .050  1/17/12 5050  25,000,000.00  25,000,000.00                                        

260383 MAT   1/06/12  1/06/12 PRIVATE EXP   .040  1/06/12 5050   8,000,000.00   8,000,000.00                                        

260043 MAT   1/12/12  1/12/12 PRIVATE EXP   .050  1/12/12 5050  25,000,000.00  25,000,000.00                                        

260210 MAT   1/12/12  1/12/12 PRIVATE EXP   .050  1/12/12 5050  25,000,000.00  25,000,000.00                                        

260211 MAT   1/20/12  1/20/12 TOYOTA MOTO   .050  1/20/12 5050  25,000,000.00  25,000,000.00                                        

260220 MAT   1/20/12  1/20/12 TOYOTA MOTO   .050  1/20/12 5050  75,000,000.00  75,000,000.00                                        

260323 MAT   1/23/12  1/23/12 TOYOTA MOTO   .040  1/23/12 5050  50,000,000.00  50,000,000.00                                        
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260324 MAT   1/31/12  1/31/12 US BANK DIS   .050  1/31/12 5050  60,000,000.00  60,000,000.00                                        

260490 MAT   1/30/12  1/30/12 WALMART STO   .030  1/30/12 5050  50,000,000.00  50,000,000.00                                        

260497 MAT   1/30/12  1/30/12 WALMART STO   .040  1/30/12 5050  10,468,000.00  10,468,000.00                                        

260652 MAT   1/31/12  1/31/12 WALMART STO   .050  1/31/12 5050  10,623,000.00  10,623,000.00                                        

260698 MAT   1/31/12  1/31/12 WALMART STO   .030  1/31/12 5050  22,362,000.00  22,362,000.00                                        

260706 MAT   1/31/12  1/31/12 WALMART STO   .040  1/31/12 5050  40,000,000.00   40,000,000.00                                         

28     TXNS FOR: COMMERCIAL PAPER-DISCOUNT BASED (TYPE: 25)    998,292,000.00 998,292,000.00                                        

 

 

260363 MAT   1/23/12  1/23/12 BANK OF MON   .080  1/23/12 5050  85,000,000.00  85,000,000.00       3,588.89                         

260198 MAT   1/18/12  1/18/12 BANK OF MON   .080  1/18/12 5050  40,000,000.00  40,000,000.00       3,111.11                         

260181 MAT   1/03/12  1/03/12 BANK OF NOV   .060  1/03/12 5050  50,000,000.00  50,000,000.00       1,750.00                         

260268 MAT   1/20/12  1/20/12 BANK OF NOV   .070  1/20/12 5050  20,000,000.00  20,000,000.00       1,205.56                         

260320 MAT   1/04/12  1/04/12 BANK OF NOV   .040  1/04/12 5050  55,000,000.00  55,000,000.00         427.78                         

260434 MAT   1/23/12  1/23/12 BANK OF NOV   .060  1/23/12 5050  65,000,000.00  65,000,000.00       1,408.33                         

260322 MAT   1/27/12  1/27/12 ROYAL BANK    .050  1/27/12 5050  75,000,000.00  75,000,000.00       3,125.00                         

260068 MAT   1/03/12  1/03/12 TD SECURITI   .030  1/03/12 5050  24,000,000.00  24,000,000.00         640.00                         

260197 MAT   1/17/12  1/17/12 TORONTO DOM   .070  1/17/12 5050 110,000,000.00  110,000,000.00        7,272.22                          

9      TXNS FOR: CERTIFICATES OF DEPOSIT (TYPE: 30)            524,000,000.00 524,000,000.00      22,528.89                         

 

 

257213 MAT   1/31/12  1/31/12 U.S. TREASU   .875  1/31/12 5050 150,000,000.00 150,000,000.00     656,250.00                         

257246 MAT   1/31/12  1/31/12 U.S. TREASU   .875  1/31/12 5050 100,000,000.00  100,000,000.00      437,500.00                          

2      TXNS FOR: U.S. TREASURY NOTES (TYPE: 120)               250,000,000.00 250,000,000.00   1,093,750.00                         

 

                                                                                                                                    

53     TRANSACTIONS FOR: CASH MANAGEMENT FD            (FUND 5050)97919000.00  2497919000.00   1,132,538.85                         

 

                                                                                                                                    

53     "MAT " TRANSACTIONS REPORTED                             2497919000.00  2497919000.00   1,132,538.85                         

 



                                                                                                                        QED-R2v11.00

DELIVER TO:  TYIJHIN                           S T A T E   O F   N E W   J E R S E Y          NOTE:  Inter-transaction amortization/

PROGRAM-ID:  Q_AUDIT.TXNS                   D I V I S I O N   O F   I N V E S T M E N T       accretion reported seperately as AMOR.

PRODUCTION:  2/08/12 @ 09:51:26                                                                                                     

                                   S E C U R I T I E S   T R A N S A C T I O N   A C T I V I T Y                                    

                                                                                                                          TYPE: MAT 

                                                TRADE ACTIVITY 1/01/12 THRU 1/31/12                                       PAGE:    3

                                                                                                                                    

INVST# TYPE  TRADE    SETTLE     SECURITY-DESCRIPTION     FUND   PAR/SHARES   CHANGE-TO-BOOK  INT/DIV-RCPT    GAIN/LOSS    COMM+OTHR

                                                                                                                                    

                                                                                                                                    

53     TRANSACTIONS REPORTED DURING PERIOD                      2497919000.00  2497919000.00   1,132,538.85                         
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