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PURCHASE OF FIXED INCOME SECURITIES

 

PUR    10/28/11  00282DYH  ABBOTT LAB DISC CP              .0500                    .050            

59559  10/28/11  289505    BGC FINANCIAL                11/17/11  110,000,000.00  99.997              109,996,944.44                

 

PUR    10/20/11  00282DYN  ABBOTT LABORATORIES DISC CP     .0500                    .050            

59310  10/20/11  289499    BGC FINANCIAL                11/22/11   40,000,000.00  99.995               39,998,166.67                

 

PUR    10/17/11  03948HXS  ARCHER DANIELS MIDLAND DISC     .0900                    .090            

59262  10/17/11  289496    BGC FINANCIAL                10/26/11   85,000,000.00  99.998               84,998,087.50                

 

PUR    10/28/11  03948HYA  ARCHER DANIELS MIDLAND DISC     .0500                    .050            

59555  10/28/11  289505    BGC FINANCIAL                11/10/11   35,000,000.00  99.998               34,999,368.06                

 

PUR    10/26/11  03948HYE  ARCHER DANIELS MIDLAND DISC     .0700                    .070            

59497  10/26/11  289503    CITIGROUP GBL MKT(FMLY SALO  11/14/11   55,000,000.00  99.996               54,997,968.06                

 

PUR    10/26/11  03948HYH  ARCHER DANIELS MIDLAND DISC     .0600                    .060            

59495  10/26/11  289503    BGC FINANCIAL                11/17/11   16,950,000.00  99.996               16,949,378.50                

 

PUR    10/28/11  03948HYV  ARCHER DANIELS MIDLAND DISC     .0800                    .080            

59561  10/28/11  289505    MESIROW FINANCIAL, INC       11/29/11   69,200,000.00  99.993               69,195,079.11                

 

PUR    10/12/11  06366WNZ  BANK OF MONTREAL YANKEE CD      .1000                    .100            

59191  10/12/11  289493    BMO/NESBITT(BK OF MONTREAL)  12/01/11  125,000,000.00  100.00              125,000,000.00                

 

PUR    10/14/11  06366WPG  BANK OF MONTREAL YANKEE CD      .0500                    .050            

59242  10/14/11  289495    BMO/HARRIS TRUST & SAVINGS   10/24/11   45,000,000.00  100.00               45,000,000.00                

 

PUR    10/25/11  06366WQC  BANK OF MONTREAL YANKEE CD      .0600                    .060            

59479  10/25/11  289502    BMO CAPITAL MARKETS          11/01/11   27,000,000.00  100.00               27,000,000.00                

 

PUR    10/14/11  06417EKL  BANK OF NOVA SCOTIA YANKEE      .1000                    .100            

59235  10/14/11  289495    BANK OF NOVA SCOTIA          12/01/11  150,000,000.00  100.00              150,000,000.00                
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PUR    10/20/11  13607JJM  CANADIAN IMPERIAL HOLDING I     .0300                    .030            

59431  10/20/11  289499    CIBC Oppenheimer             10/21/11   12,089,000.00  100.00               12,089,000.00                

 

PUR    10/21/11  14912EZ6  CATERPILLAR FIN'L SERV DISC     .0800                    .080            

59445  10/21/11  289500    MESIROW FINANCIAL, INC       12/06/11  163,000,000.00  99.990              162,983,337.75                

 

PUR    10/14/11  1667MBA9  CHEVRON CORP IBN                .0500                    .050            

59238  10/14/11  289495    CHEVRON USA INC              11/15/11   50,000,000.00  100.00               50,000,000.00                

 

PUR    10/26/11  1667MBC3  CHEVRON CORP IBN                .0300                    .030            

59500  10/26/11  289503    CHEVRON USA INC              11/04/11   40,050,000.00  100.00               40,050,000.00                

 

PUR    10/20/11  19416FYV  COLGATE-PALMOLIVE CO DISC C     .0400                    .040            

59311  10/20/11  289499    WILLIAMS CAPITAL GROUP       11/29/11   25,000,000.00  99.996               24,998,888.89                

 

PUR    10/20/11  19416FYV  COLGATE-PALMOLIVE CO DISC C     .0400                    .040            

59315  10/20/11  289499    WILLIAMS CAPITAL GROUP       11/29/11   13,100,000.00  99.996               13,099,417.78                

 

PUR    10/26/11  2441W1YP  DEERE & CO DISC CP              .0700                    .070            

59512  10/26/11  289503    BARCLAYS CAPITAL INC         11/23/11   11,000,000.00  99.995               10,999,401.12                

 

PUR    10/26/11  2441W1YP  DEERE & CO DISC CP              .0700                    .070            

59508  10/26/11  289503    CITIGROUP GBL MKT(FMLY SALO  11/23/11   33,000,000.00  99.995               32,998,203.35                

 

PUR    10/28/11  24422MYH  JOHN DEERE CAPITAL DISC CP      .0700                    .070            

59560  10/28/11  289505    BGC FINANCIAL                11/17/11   38,000,000.00  99.996               37,998,522.22                

 

PUR    10/12/11  2546R3YJ  WALT DISNEY CO DISC CP          .0500                    .050            

59201  10/12/11  289493    BGC FINANCIAL                11/18/11   34,000,000.00  99.995               33,998,252.78                

 

PUR    10/12/11  2546R3Z6  WALT DISNEY CO DISC CP          .0700                    .070            

59200  10/12/11  289493    DEUTSCHE BANK AG (DOMESTIC)  12/06/11   15,000,000.00  99.989               14,998,395.84                

 

PUR    10/19/11  2635J5YE  DUPONT E.I. DENEMOURS CO DI     .0800                    .080            
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PUR    10/28/11  2635J5YM  DUPONT E.I. DENEMOURS CO DI     .0500                    .050            

59558  10/28/11  289505    MESIROW FINANCIAL, INC       11/21/11   28,000,000.00  99.997               27,999,066.67                

 

PUR    10/28/11  2635J5Z1  DUPONT E.I. DENEMOURS CO DI     .0800                    .080            

59553  10/28/11  289505    MESIROW FINANCIAL, INC       12/01/11   50,000,000.00  99.992               49,996,222.22                

 

PUR    10/28/11  2635J5Z5  DUPONT E.I. DENEMOURS CO DI     .0800                    .080            

59552  10/28/11  289505    MESIROW FINANCIAL, INC       12/05/11   30,000,000.00  99.992               29,997,466.67                

 

PUR    10/28/11  2635J5Z5  DUPONT E.I. DENEMOURS CO DI     .0800                    .080            

59554  10/28/11  289505    MESIROW FINANCIAL, INC       12/05/11   44,650,000.00  99.992               44,646,229.55                

 

PUR    10/13/11  29101BYH  EMERSON ELECTRIC DISC CP        .0700                    .070            

59216  10/13/11  289494    BGC FINANCIAL                11/17/11   25,000,000.00  99.993               24,998,298.61                

 

PUR    10/14/11  3022W1WW  EXXON MOBIL CORP IBN            .0400                    .040            

59236  10/14/11  289495    EXXON MOBIL CORP.            11/01/11  105,000,000.00  100.00              105,000,000.00                

 

PUR    10/14/11  3022W1WX  EXXON MOBIL CORP IBN            .0400                    .040            

59237  10/14/11  289495    EXXON MOBIL CORP.            11/02/11  125,000,000.00  100.00              125,000,000.00                

 

PUR    10/04/11  3696E3XS  GENERAL ELECTRIC CO IBN         .0900                    .090            

59122  10/04/11  289488    GENERAL ELECTRIC COMPANY     10/19/11   30,000,000.00  100.00               30,000,000.00                

 

PUR    10/04/11  3696E3XT  GENERAL ELECTRIC CO IBN         .0900                    .090            

59125  10/04/11  289488    GENERAL ELECTRIC COMPANY     10/24/11   40,000,000.00  100.00               40,000,000.00                

 

PUR    10/04/11  3696E3XT  GENERAL ELECTRIC CO IBN         .0900                    .090            

59129  10/04/11  289488    GENERAL ELECTRIC COMPANY     10/24/11   30,000,000.00  100.00               30,000,000.00                

 

PUR    10/05/11  3696E3XV  GENERAL ELECTRIC CO IBN         .0300                    .030            

59133  10/05/11  289489    GENERAL ELECTRIC COMPANY     10/06/11   25,000,000.00  100.00               25,000,000.00                

 

PUR    10/12/11  3696E3YC  GENERAL ELECTRIC CO IBN         .0500                    .050            
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PUR    10/18/11  3696E3YQ  GENERAL ELECTRIC CO IBN         .1000                    .100            

59287  10/18/11  289497    GENERAL ELECTRIC COMPANY     11/01/11   50,000,000.00  100.00               50,000,000.00                

 

PUR    10/18/11  3696E3YQ  GENERAL ELECTRIC CO IBN         .1000                    .100            

59288  10/18/11  289497    GENERAL ELECTRIC COMPANY     11/01/11    5,420,000.00  100.00                5,420,000.00                

 

PUR    10/19/11  3696E3YS  GENERAL ELECTRIC CO IBN         .1000                    .100            

59299  10/19/11  289498    GENERAL ELECTRIC COMPANY     11/03/11  100,000,000.00  100.00              100,000,000.00                

 

PUR    10/19/11  3696E3YU  GENERAL ELECTRIC CO IBN         .1100                    .110            

59302  10/19/11  289498    GENERAL ELECTRIC COMPANY     11/18/11   39,580,000.00  100.00               39,580,000.00                

 

PUR    10/24/11  3696E3YZ  GENERAL ELECTRIC CO IBN         .1100                    .110            

59462  10/24/11  289501    GENERAL ELECTRIC COMPANY     11/23/11   25,000,000.00  100.00               25,000,000.00                

 

PUR    10/24/11  3696E3ZB  GENERAL ELECTRIC CO IBN         .1000                    .100            

59467  10/24/11  289501    GENERAL ELECTRIC COMPANY     11/09/11   16,917,000.00  100.00               16,917,000.00                

 

PUR    10/25/11  3696E3ZD  GENERAL ELECTRIC CO IBN         .1100                    .110            

59473  10/25/11  289502    GENERAL ELECTRIC COMPANY     12/02/11   28,000,000.00  100.00               28,000,000.00                

 

PUR    10/28/11  3696E3ZP  GENERAL ELECTRIC CO IBN         .1100                    .110            

59550  10/28/11  289505    GENERAL ELECTRIC COMPANY     11/14/11   50,000,000.00  100.00               50,000,000.00                

 

PUR    10/28/11  3696E3ZP  GENERAL ELECTRIC CO IBN         .1100                    .110            

59551  10/28/11  289505    GENERAL ELECTRIC COMPANY     11/14/11   30,000,000.00  100.00               30,000,000.00                

 

PUR    10/31/11  3696E3ZT  GENERAL ELECTRIC CO IBN         .0200                    .020            

59584  10/31/11  289506    GENERAL ELECTRIC COMPANY     11/01/11   34,000,000.00  100.00               34,000,000.00                

 

PUR    10/17/11  42823KXU  HEWLETT PACKARD CO DISC C P     .1500                    .150            

59261  10/17/11  289496    CITIGROUP FUNDING INC.       10/28/11   10,000,000.00  99.995                9,999,541.67                

 

PUR    10/28/11  42823KYA  HEWLETT PACKARD CO DISC C P     .0500                    .050            
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PUR    10/19/11  42823KYN  HEWLETT PACKARD CO DISC C P     .0800                    .080            

59296  10/19/11  289498    BGC FINANCIAL                11/22/11   24,300,000.00  99.992               24,298,164.00                

 

PUR    10/14/11  42823KZ1  HEWLETT PACKARD CO DISC C P     .1700                    .170            

59240  10/14/11  289495    CITIGROUP GBL MKT(FMLY SALO  12/01/11   50,000,000.00  99.977               49,988,666.65                

 

PUR    10/20/11  42823KZ5  HEWLETT PACKARD CO DISC C P     .1800                    .180            

59417  10/20/11  289499    CITIGROUP GBL MKT(FMLY SALO  12/05/11    7,500,000.00  99.977                7,498,275.00                

 

PUR    10/20/11  42823KZ5  HEWLETT PACKARD CO DISC C P     .1300                    .130            

59317  10/20/11  289499    MESIROW FINANCIAL, INC       12/05/11   25,000,000.00  99.983               24,995,847.22                

 

PUR    10/21/11  42823KZ5  HEWLETT PACKARD CO DISC C P     .1300                    .130            

59440  10/21/11  289500    MESIROW FINANCIAL, INC       12/05/11    7,000,000.00  99.984                6,998,862.50                

 

PUR    10/26/11  45920GY4  IBM CORP DISC CP                .0500                    .050            

59492  10/26/11  289503    CITIGROUP GBL MKT(FMLY SALO  11/04/11  100,000,000.00  99.999               99,998,750.00                

 

PUR    10/26/11  45920GY7  IBM CORP DISC CP                .0500                    .050            

59498  10/26/11  289503    CITIGROUP GBL MKT(FMLY SALO  11/07/11   25,000,000.00  99.998               24,999,583.33                

 

PUR    10/26/11  45920GY7  IBM CORP DISC CP                .0500                    .050            

59511  10/26/11  289503    RBS GREENWICH                11/07/11   30,000,000.00  99.998               29,999,499.99                

 

PUR    10/26/11  45920GY9  IBM CORP DISC CP                .0500                    .050            

59514  10/26/11  289503    RBS GREENWICH                11/09/11   11,453,000.00  99.998               11,452,777.31                

 

PUR    10/25/11  45920GZC  IBM CORP DISC CP                .0600                    .060            

59482  10/25/11  289502    CREDIT SUISSE SEC - CURRENC  12/12/11   20,000,000.00  99.992               19,998,400.00                

 

PUR    10/12/11  47816GYE  JOHNSON & JOHNSON DISC CP       .0450                    .045            

59190  10/12/11  289493    BGC FINANCIAL                11/14/11   90,000,000.00  99.996               89,996,287.50                

 

PUR    10/19/11  47816GZ1  JOHNSON & JOHNSON DISC CP       .0500                    .050            
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PUR    10/05/11  71344UXQ  PEPSICO INC DISC CP             .0400                    .040            

59137  10/05/11  289489    BGC FINANCIAL                10/24/11   20,000,000.00  99.998               19,999,577.78                

 

PUR    10/21/11  71344UYW  PEPSICO INC DISC CP             .0600                    .060            

59446  10/21/11  289500    JP MORGAN                    11/30/11   30,000,000.00  99.993               29,997,999.99                

 

PUR    10/20/11  742651DF  PRIVATE EXPORT FUNDING CORP    3.5500                    .442            

59433  10/21/11  289500    MERRILL LYNCH, PIERCE,FENNE   4/15/13   25,000,000.00  104.59               26,147,500.00                

 

PUR    10/06/11  7426M5YF  PRIVATE EXPORT FUNDING DISC     .0700                    .070            

59162  10/06/11  289490    JP MORGAN CHASE              11/15/11   16,986,000.00  99.992               16,984,678.86                

 

PUR    10/25/11  7426M5ZF  PRIVATE EXPORT FUNDING DISC     .0800                    .080            

59480  10/25/11  289502    WILLIAMS CAPITAL GROUP       12/15/11   23,200,000.00  99.989               23,197,370.67                

 

PUR    10/28/11  74271UY2  PROCTOR & GAMBLE DISC CP        .0400                    .040            

59556  10/28/11  289505    BGC FINANCIAL                11/02/11    4,000,000.00  99.999                3,999,977.78                

 

PUR    10/20/11  74800JBE  QUEBEC PROVINCE DISC CP         .1100                    .110            

59316  10/20/11  289499    CREDIT SUISSE SEC - CURRENC   2/14/12   46,900,000.00  99.964               46,883,233.25                

 

PUR    10/20/11  78009NBF  ROYAL BANK OF CANADA YANKEE     .0500                    .050            

59314  10/20/11  289499    ROYAL BANK OF CANADA         12/01/11  145,000,000.00  100.00              145,000,000.00                

 

PUR    10/20/11  812293AB  SEARIVER MARITIME FINL HLDG                             2.144            

59436  10/21/11  289500    STATE STREET GLOBAL MARKETS   9/01/12   48,000,000.00  98.180               47,126,400.00                

 

PUR    10/20/11  89112XBW  TORONTO DOMINION BK NY YANK     .1100                    .110            

59313  10/20/11  289499    TD SECURITIES                12/14/11  110,000,000.00  100.00              110,000,000.00                

 

PUR    10/19/11  9033E1XQ  US BANK DISC CP                 .0400                    .040            

59304  10/19/11  289498    US BANK                      10/24/11   50,000,000.00  99.999               49,999,722.22                

 

PUR    10/26/11  9033E1Y1  US BANK DISC CP                 .0400                    .040            
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PUR    10/28/11  9033E1YU  US BANK DISC CP                 .0900                    .090            

59562  10/28/11  289505    US Bank (issuer)             11/28/11   20,000,000.00  99.992               19,998,450.00                

 

PUR    10/28/11  9127953W  U.S. TREASURY BILLS             .0650                    .065            

59568  10/28/11  289505    DEUTSCHE BANK                 6/28/12   36,900,000.00  99.956               36,883,743.50                

 

PUR    10/27/11  9127955C  U.S. TREASURY BILLS             .1040                    .104            

59532  10/28/11  289505    HSBC SECURITIES INC. (DOMES   9/20/12  250,000,000.00  99.905              249,763,111.11                

 

PUR    10/21/11  912828KX  U.S. TREASURY NOTES            1.8750                    .107            

59447  10/21/11  289500    DEUTSCHE BANK AG (DOMESTIC)   6/15/12   49,000,000.00  101.14               49,562,898.53                

 

PUR    10/21/11  912828KX  U.S. TREASURY NOTES            1.8750                    .101            

59448  10/21/11  289500    GOLDMAN SACHS & COMPANY       6/15/12   34,350,000.00  101.15               34,745,945.16                

 

PUR    10/28/11  912828LB  U.S. TREASURY NOTES            1.5000                    .132            

59566  10/28/11  289505    JP MORGAN                     7/15/12   55,000,000.00  100.97               55,537,293.63                

 

PUR    10/21/11  912828NQ  US TREASURY NOTES               .6250                    .127            

59451  10/21/11  289500    GOLDMAN SACHS & COMPANY       7/31/12   27,095,000.00  100.38               27,199,872.21                

 

PUR    10/28/11  912828NX  U.S. TREASURY NOTES             .3750                    .154            

59565  10/28/11  289505    DEUTSCHE BANK                 9/30/12  100,000,000.00  100.20              100,203,460.00                

 

PUR    10/28/11  912828PH  U.S. TREASURY NOTES             .3750                    .142            

59567  10/28/11  289505    JP MORGAN                     8/31/12   75,000,000.00  100.19               75,146,735.63                

 

PUR    10/28/11  912828PH  U.S. TREASURY NOTES             .3750                    .142            

59564  10/28/11  289505    MORGAN STANLEY & CO.          8/31/12  100,000,000.00  100.19              100,195,647.50                

 

PUR    10/14/11  93114FZ1  WAL-MART STORES INC DISC CP     .0500                    .050            

59241  10/14/11  289495    BGC FINANCIAL                12/01/11  100,000,000.00  99.993               99,993,333.34                

 

PUR    10/19/11  93114FZ1  WAL-MART STORES INC DISC CP     .0600                    .060            
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PUR    10/25/11  93114FZ2  WAL-MART STORES INC DISC CP     .0500                    .050            

59481  10/25/11  289502    CREDIT SUISSE SEC - CURRENC  12/02/11   26,800,000.00  99.995               26,798,585.55                

 

PUR    10/19/11  93114FZ5  WAL-MART STORES INC DISC CP     .0600                    .060            

59305  10/19/11  289498    CREDIT SUISSE SEC - CURRENC  12/05/11   15,108,000.00  99.992               15,106,816.55                

 

PUR    10/31/11  93114FZL  WAL-MART STORES INC DISC CP     .0500                    .050            

59582  10/31/11  289506    MESIROW FINANCIAL, INC       12/20/11   50,000,000.00   99.993               49,996,527.78                 

                                       SUBTOTAL FIXED PURCHASES:   4689668000.00                       4691696068.10                

                                                                                                                                    

                                           TOTAL FUND PURCHASES:   4689668000.00                       4691696068.10                

                                                                                                    

SALES OF FIXED INCOME SECURITIES

 

SALE   10/07/11  9127952K  U.S. TREASURY BILLS             .1050                    .105            

56358  10/07/11  289491    CITIGROUP GBL MKT(FMLY SALO  10/20/11   35,000,000.00  100.00               34,999,936.80        1,263.88

 

SALE   10/07/11  9127952K  U.S. TREASURY BILLS             .1105                    .111            

56409  10/07/11  289491    CITIGROUP GBL MKT(FMLY SALO  10/20/11    2,215,000.00  100.00                2,214,996.01           84.39

 

SALE   10/07/11  9127952K  U.S. TREASURY BILLS             .1080                    .108            

56354  10/07/11  289491    UBS WARBURG LLC              10/20/11   67,750,000.00  100.00               67,750,000.00        2,642.25

 

SALE   10/14/11  9127952K  U.S. TREASURY BILLS             .1040                    .104            

56428  10/14/11  289495    BARCLAYS CAPITAL (DOMESTIC)  10/20/11   17,484,000.00  100.00               17,483,986.89          289.95

 

SALE   10/17/11  9127952K  U.S. TREASURY BILLS             .1040                    .104            

56428  10/17/11  289496    BARCLAYS CAPITAL INC         10/20/11    1,051,000.00  100.00                1,050,999.17            8.28

 

SALE   10/11/11  9127952P  U.S. TREASURY BILLS             .1500                    .150            

55977  10/11/11  289492    UBS WARBURG LLC              11/17/11   32,053,000.00  99.999               32,052,835.28        4,776.78
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SALE   10/27/11  9127952Y  U.S. TREASURY BILLS             .2705                    .271            

55521  10/27/11  289504    NOMURA SECURITIES INT'L (DO   1/12/12    7,662,000.00  99.999                7,661,959.03        4,392.03

 

SALE   10/11/11  9127953Q  US TREASURY BILLS               .0975                    .098            

56501  10/11/11  289492    UBS WARBURG LLC              10/27/11   80,000,000.00  100.00               79,999,822.22        3,288.89

 

SALE   10/11/11  9127953Q  US TREASURY BILLS               .0970                    .097            

56517  10/11/11  289492    UBS WARBURG LLC              10/27/11  120,000,000.00   100.00              119,999,733.34         4,906.67

                                           SUBTOTAL FIXED SALES:  365,092,000.00                      365,091,261.44       21,976.12

                                                                                                                                    

                                               TOTAL FUND SALES:  365,092,000.00                      365,091,261.44       21,976.12

                                                                                                    

 

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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254034 CALL 10/07/11 10/07/11 CINGULAR WI  6.500 12/15/11 5050  15,000,000.00   15,164,900.00      303,300.00       11,350.00           

1      TXNS FOR: INDUSTRIAL BONDS (TYPE: 315)                   15,000,000.00  15,164,900.00     303,300.00      11,350.00          

 

                                                                                                                                    

1      TRANSACTIONS FOR: CASH MANAGEMENT FD            (FUND 5050),000,000.00  15,164,900.00     303,300.00      11,350.00          

 

                                                                                                                                    

1      "CALL" TRANSACTIONS REPORTED                             15,000,000.00  15,164,900.00     303,300.00      11,350.00          
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258828 MAT  10/14/11 10/14/11 CANADIAN IM   .070 10/14/11 5050  38,265,000.00  38,265,000.00       2,232.26                         

258955 MAT  10/03/11 10/03/11 CANADIAN IM   .050 10/03/11 5050  20,000,000.00  20,000,000.00         361.12                         

259431 MAT  10/21/11 10/21/11 CANADIAN IM   .030 10/21/11 5050  12,089,000.00  12,089,000.00          10.07                         

259017 MAT  10/17/11 10/17/11 EXXON MOBIL   .030 10/17/11 5050  30,000,000.00  30,000,000.00         600.01                         

258699 MAT  10/17/11 10/17/11 GE CAPITAL    .130 10/17/11 5050 209,000,000.00 209,000,000.00      34,722.99                         

259122 MAT  10/19/11 10/19/11 GENERAL ELE   .090 10/19/11 5050  30,000,000.00  30,000,000.00       1,125.04                         

259125 MAT  10/24/11 10/24/11 GENERAL ELE   .090 10/24/11 5050  40,000,000.00  40,000,000.00       2,000.10                         

259129 MAT  10/24/11 10/24/11 GENERAL ELE   .090 10/24/11 5050  30,000,000.00  30,000,000.00       1,500.08                         

259133 MAT  10/06/11 10/06/11 GENERAL ELE   .030 10/06/11 5050  25,000,000.00  25,000,000.00          20.83                         

259202 MAT  10/19/11 10/19/11 GENERAL ELE   .050 10/19/11 5050  11,000,000.00   11,000,000.00          106.95                          

10     TXNS FOR: COMMERCIAL PAPER-INTEREST BASED (TYPE: 20)    445,354,000.00 445,354,000.00      42,679.45                         

 

 

259262 MAT  10/26/11 10/26/11 ARCHER DANI   .090 10/26/11 5050  85,000,000.00  85,000,000.00                                        

258826 MAT  10/03/11 10/03/11 CAMPBELL SO   .060 10/03/11 5050  20,000,000.00  20,000,000.00                                        

258827 MAT  10/17/11 10/17/11 CAMPBELL SO   .080 10/17/11 5050  22,500,000.00  22,500,000.00                                        

259052 MAT  10/19/11 10/19/11 COLGATE-PAL   .040 10/19/11 5050  30,000,000.00  30,000,000.00                                        

258812 MAT  10/12/11 10/12/11 JOHN DEERE    .090 10/12/11 5050  52,000,000.00  52,000,000.00                                        

258696 MAT  10/11/11 10/11/11 EI DUPONT D   .090 10/11/11 5050  35,000,000.00  35,000,000.00                                        

258813 MAT  10/18/11 10/18/11 DUPONT E.I.   .110 10/18/11 5050  40,000,000.00  40,000,000.00                                        

258820 MAT  10/24/11 10/24/11 DUPONT E.I.   .110 10/24/11 5050  50,235,000.00  50,235,000.00                                        

258789 MAT  10/25/11 10/25/11 DUPONT E.I.   .120 10/25/11 5050  10,172,000.00  10,172,000.00                                        

258844 MAT  10/03/11 10/03/11 EMERSON ELE   .040 10/03/11 5050  30,000,000.00  30,000,000.00                                        

258854 MAT  10/06/11 10/06/11 EMERSON ELE   .070 10/06/11 5050   6,239,000.00   6,239,000.00                                        

258995 MAT  10/19/11 10/19/11 EMERSON ELE   .070 10/19/11 5050  15,000,000.00  15,000,000.00                                        

258393 MAT  10/03/11 10/03/11 HEWLETT PAC   .130 10/03/11 5050   6,366,000.00   6,366,000.00                                        

258416 MAT  10/03/11 10/03/11 HEWLETT PAC   .140 10/03/11 5050   4,100,000.00   4,100,000.00                                        

259261 MAT  10/28/11 10/28/11 HEWLETT PAC   .150 10/28/11 5050  10,000,000.00  10,000,000.00                                        

258847 MAT  10/26/11 10/26/11 IBM CORP DI   .050 10/26/11 5050 100,000,000.00 100,000,000.00                                        

258992 MAT  10/21/11 10/21/11 JP MORGAN C   .030 10/21/11 5050  77,000,000.00  77,000,000.00                                        

259015 MAT  10/26/11 10/26/11 JP MORGAN C   .030 10/26/11 5050  83,000,000.00  83,000,000.00                                        

258843 MAT  10/25/11 10/25/11 MERCK & CO    .050 10/25/11 5050  30,000,000.00  30,000,000.00                                        

259137 MAT  10/24/11 10/24/11 PEPSICO INC   .040 10/24/11 5050  20,000,000.00  20,000,000.00                                        

258819 MAT  10/14/11 10/14/11 PRIVATE EXP   .070 10/14/11 5050  80,000,000.00  80,000,000.00                                        

258824 MAT  10/28/11 10/28/11 PRIVATE EXP   .080 10/28/11 5050  25,000,000.00  25,000,000.00                                        

258701 MAT  10/31/11 10/31/11 PRIVATE EXP   .110 10/31/11 5050  15,400,000.00  15,400,000.00                                        

258482 MAT  10/04/11 10/04/11 PROCTER & G   .100 10/04/11 5050   3,090,000.00   3,090,000.00                                        
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259304 MAT  10/24/11 10/24/11 US BANK DIS   .040 10/24/11 5050  50,000,000.00  50,000,000.00                                        

258951 MAT  10/12/11 10/12/11 WAL-MART ST   .060 10/12/11 5050 100,000,000.00 100,000,000.00                                        

258849 MAT  10/21/11 10/21/11 WAL-MART ST   .040 10/21/11 5050  80,000,000.00   80,000,000.00                                         

29     TXNS FOR: COMMERCIAL PAPER-DISCOUNT BASED (TYPE: 25)     1210102000.00  1210102000.00                                        

 

 

258737 MAT  10/03/11 10/03/11 BANK OF MON   .120 10/03/11 5050  50,000,000.00  50,000,000.00       4,333.33                         

259242 MAT  10/24/11 10/24/11 BANK OF MON   .050 10/24/11 5050  45,000,000.00  45,000,000.00         625.00                         

258994 MAT  10/11/11 10/11/11 BANK OF NOV   .070 10/11/11 5050 153,000,000.00 153,000,000.00       5,950.00                         

259027 MAT  10/03/11 10/03/11 BANK OF NOV   .080 10/03/11 5050  20,000,000.00  20,000,000.00         311.11                         

258596 MAT  10/17/11 10/17/11 TORONTO DOM   .100 10/17/11 5050  25,000,000.00   25,000,000.00        3,750.00                          

5      TXNS FOR: CERTIFICATES OF DEPOSIT (TYPE: 30)            293,000,000.00 293,000,000.00      14,969.44                         

 

 

256428 MAT  10/20/11 10/20/11 U.S. TREASU   .104 10/20/11 5050  18,465,000.00  18,465,000.00                                        

256443 MAT  10/20/11 10/20/11 U.S. TREASU   .103 10/20/11 5050  20,000,000.00  20,000,000.00                                        

258723 MAT  10/20/11 10/20/11 U.S. TREASU   .011 10/20/11 5050   8,896,000.00   8,896,000.00                                        

256379 MAT  10/13/11 10/13/11 U.S. TREASU   .102 10/13/11 5050  30,494,000.00  30,494,000.00                                        

256517 MAT  10/27/11 10/27/11 US TREASURY   .097 10/27/11 5050  80,000,000.00   80,000,000.00                                         

5      TXNS FOR: U.S. TREASURY BILLS (TYPE: 110)               157,855,000.00 157,855,000.00                                        

 

 

256406 MAT  10/31/11 10/31/11 US TREASURY  1.000 10/31/11 5050 247,500,000.00 247,500,000.00   1,237,500.00                         

256551 MAT  10/31/11 10/31/11 US TREASURY  1.000 10/31/11 5050 113,000,000.00  113,000,000.00      565,000.00                          

2      TXNS FOR: U.S. TREASURY NOTES (TYPE: 120)               360,500,000.00 360,500,000.00   1,802,500.00                         

 

                                                                                                                                    

51     TRANSACTIONS FOR: CASH MANAGEMENT FD            (FUND 5050)66811000.00  2466811000.00   1,860,148.89                         

 

                                                                                                                                    

51     "MAT " TRANSACTIONS REPORTED                             2466811000.00  2466811000.00   1,860,148.89                         
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52     TRANSACTIONS REPORTED DURING PERIOD                      2481811000.00  2481975900.00   2,163,448.89      11,350.00          

 

 

 

                                                                                                             **** END OF REPORT ****

 

                               ****************************************************************

                               *  NOTE:  The format of this listing does not accommodate the  *

                               *  presentation of information related to non-BC$ denominated  *
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                               *  excluded from the content of this report.                   *

                               ****************************************************************
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