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I. Executive Summary 
 
 This report details the investment policy, guidelines, portfolio analysis, and returns for 
the Birmingham Fund.  This is a comprehensive, internally generated report, compiled in 
satisfaction of the policies reporting requirements.  The summarized positions and returns 
for the Birmingham Fund investment portfolio is as follows: 
 

 
 
 
 
 
 



 
 
II. Summary of Birmingham Fund Creation and Policy 
 
Pursuant to Alabama State Law, in 1994, the City of Birmingham (herein referred to as 
the “City”) authorized the creation of a Trust Fund to be designated as the Original 
Birmingham Fund. The original trust fund was established to hold in escrow, various 
investments and income derived from those investments acquired with certain proceeds 
received by the City from the sale of certain assets and properties previously owned by 
the Industrial Water Board of the City of Birmingham. 
 
In November 1998, the City through a general election ballot proposition won voter 
approval to amend (The Trust Fund Amendment) the Original Birmingham Fund and 
correspondingly establish a new trust fund designated as the “Birmingham Fund” for 
which assets held in the Original Birmingham Fund were to be transferred. 
 
The City set forth, in Ordinance 99-67, appropriate guidelines for the appropriation 
of monies to be withdrawn from the Birmingham Fund and the investment of all 
monies transferred into the Birmingham Fund. 

 
 

Overview of Appropriation Policy & Guidelines 
 
The adopted City Ordinance established two primary categories of appropriation activity, 
Regular and Extraordinary, that may occur within the Birmingham Fund. 
 
Regular Appropriations & Disbursements: The Director of Finance may disburse 
monies for any lawful purpose for which monies may be spent, pursuant to appropriations 
made in ordinances adopted by the Council in accordance with its normal procedures, the 
general requirements of applicable law and subject to the Annual Limit requirement of 
the adopted City Ordinance.  
 
For each fiscal year end of the City, the Annual Limit or maximum amount of money that  
shall be disbursed cannot exceed five (5 %) percent of the five year average market value 
of the Birmingham Fund calculated at the end of each fiscal year end. 
 
The Director of Finance is authorized to disburse monies to pay the costs and expenses 
incurred with respect to the administration, custody, and investment of Birmingham Fund 
assets. 
 
 
 
 
 
 
 
 
 



 
 
Extraordinary Appropriations: In addition to the Regular appropriations and 
disbursements, the Council may from time to time, appropriate monies from the 
Birmingham Fund for any lawful purpose to address extraordinary circumstances or 
opportunities confronted by the City. Monies may be appropriated and disbursed from the 
Birmingham Fund if and only if the following conditions have been satisfied: 
 

• The Council, by affirmative vote of at least five members of Council, shall have 
adopted an ordinance authorizing expenditure; 

 
• The proposed ordinance specifies the amount of money for a particular purpose; 

 
• The proposed ordinance shall include findings that the making of the authorized 

expenditure would clearly be in the best interest of the City and its residents; and, 
 

• The authorized disbursement would address any extraordinary circumstance that 
was not foreseen or anticipated at the time of the establishment of the 
Birmingham Fund. 

 
• The proposed Ordinance shall have been approved by the Mayor. 

 
 

Overview of Investment Policy Statement 
 
In accordance with Alabama Law and the requirements of the Trust Fund Amendment 
the City adopted an Investment Policy Statement that provides for the following: 
 

• The mode and manner for investing the assets of the City; 
 

• Establishes benchmarks and criteria for measuring investment performance and 
compliance with the Investment Policy Statement; and, 

 
• Specifies a requirement for the preparation and publication of periodic reports on 

investment performance and investment policy compliance. 
 



 
 

Review of Investment Policy Guidelines 
 
The purpose of the Investment Policy Statement, as adopted, is to set forth the investment 
objectives and policies applicable to the portfolio of assets maintained in the Birmingham 
Fund.  A review of the policy guidelines is presented below. 
 
Statement of Objectives 
 
The City proposes to manage the Fund as a long-term source of income and as a reserve 
for extraordinary events. The City expects to disburse no more than 5 % of the Fund’s 
assets per year and expects investment returns in excess of 5 % per year to maintain the 
value of the Fund when taking into consideration inflation. 
 
Asset Allocation & Performance Benchmark 
 
The policy has established the following investment classes and related investment 
allocations based on the fair market value of the assets. 
 

Investment 
Class 

Types of 
Investments 

Adopted Policy 
Allocation (FMV) 

Performance 
Benchmark 

 
 

Fixed Income 

Intermediate Term 
Bonds, Government 

and Investment 
Grade Corporate 

Securities 

 
 

≥ 50% 

 
Lehman Brothers 1-5 

Investment Grade 
Index 

 
Stocks (Equities) 

Broadly Diversified 
Portfolio of Publicly 

Traded Stocks 

 
≤ 50% 

 
S&P 500 Index 

 
Rebalancing & Liquidity Procedures 
 
From time to time, market conditions may cause the Fund’s investments in various asset 
classes to vary from the established allocation. To remain consistent with the asset 
allocation guidelines, each asset class in which the Fund invests shall be reviewed on a 
quarterly basis by the City and rebalanced if necessary to maintain compliance with the 
adopted policy. 
 
To the extent cash is required for disbursements from the Fund pursuant to permitted 
appropriations, investment assets will be sold in such a manner as will maintain the 
adopted asset allocation. 
 
 
 
 
 
 



 
 
Selection of Investments 
 
The Mayor of the City and the Director of Finance are authorized to select all 
investments in the Birmingham Fund within the following policy constraints: 
 

• All investments must be readily marketable; 
 

• All investments to be placed in mutual funds will be determined by the Director 
of Finance in accordance with the Policy’s “Criteria and Benchmarks for Mutual 
Funds” as detailed in this review. 

 
• All investments to be placed in diversified portfolios of securities with investment 

managers shall be selected by the Mayor of the City. 
 
 

 
Criteria and Benchmarks for Selection of Mutual Funds and Managed Funds 

 
 

Investment Class Investment Management Management Criteria 
 
 

Fixed Income 

 
 

Mutual Fund 

No load 
Low Expense 

Fund must have assets ≥ $2 
billion in funds under 
common management 

Fixed Income Investment Manager Average Maturity ≤ 3 Yrs 
Average Duration ≤ 2.5 Yrs 

Stocks Mutual Fund No load 
Low Expense 

Fund must have assets ≥ $2 
billion in funds under 
common management 

Stocks Investment Manager Broadly Diversified 
 



 
 
Reporting 
 
The Director of Finance shall deliver to the Mayor and Council at least semi-annually 
within 45 days after the end of each semi-annual period the following reports: 
 

• Portfolio performance results over the last quarter, one (1) year, three (3) years 
and five (5) years as applicable; 

 
• Performance results of each fund or manager for the same periods; 

 
• Performance results in relation to the benchmark established pursuant to the 

Investment Policy and approved by the Director of Finance for the same periods; 
 

• Performance shall be on a time-weighted basis; 
 

• End of period status regarding asset allocation and compliance with the adopted 
policy; 

 
• Portfolio turnover; 

 
• Compliance with the Investment Policy; and, 

 
• At least annually, an analysis of all fees and expenses relating to Fund assets; 



 
 
III.   Quarterly Market Recap & Economic Outlook: (See following pages)  



 
 

 



 
 
 

 
 
 
 



 
 

 
 
 
 
 



 
 

 
 
 
 



 
 

 
   
 
 
 



 
 
IV. Summary Portfolio Characteristics 
 
Fund Designation and Policy: 
 

Trust Fund:     Birmingham Fund 
 

Date of Creation:    November 1998 
 

Fund Objectives: Long-term source of income and reserve for 
extraordinary events of the City. 

 
 
Investment Target Return:   ≥ 5% 
 
Asset Class Target Allocation:  ≥ 50% in Fixed Income 
      ≤ 50% in Stocks and Equities 

 
Fund Management & Administration: 
 

City Cash & Investment Manager:  Aaron Saxton, Finance Department 
 

Designated Investment Manager:  Regions Bank 
 

Custodian/Safekeeping:   State Street Bank 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 



 
 

 
 
 
 
 
 

 
 
 
 
 
 
Policy Compliance: 
 

Asset Allocation Requirement:    No 
 
Fixed Income Duration Requirement    Yes 
 
Expected Portfolio Return:     No 
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Portfolio Analysis Continued 
 

 
 
 
  

 



 
 

 



 
 
 
APPENDICES –  
 
Composite Reports 
Account 06AE (Equities Asset Class) 
Account 06EV (Fixed Income Asset Class) 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 
 



 
 
 



Working Trial Balance - Composite

September 30, 2013toSeptember 1, 2013 November 6, 2013View Date:

Funds Included in Composite
06AE COB BIRMGHAM - REGIONS EQUITY
06EV REGIONS FINCL-FIXED COB BHAM
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Basis:

September 1, 2013

Working Trial Balance - Composite

September 30, 2013

A

View Date:to November 6, 2013

Base Currency: USD -  US DOLLAR Credits Ending BalanceDebitsStarting Balance

                      ASSETS

AVERAGE COST OF SECURITIES.............. 4,211,470.182,755,678.3978,108,908.77 76,653,116.98

AVERAGE COST OF SHORT TERM INV.......... 411,667.703,191,770.55617,428.41 3,397,531.26
CASH BALANCE............................ 5,948,554.135,948,554.130.00 0.00
TOTAL CASH & CASH EQUIVALENTS........ 6,360,221.839,140,324.68617,428.41 3,397,531.26
RECEIVABLE FOR INVESTMENTS SOLD......... 5,694,881.345,694,881.340.00 0.00
RECEIVABLE FOR FOREIGN EXCHANGES (FX)... 0.000.000.00 0.00
DIVIDENDS RECEIVABLE.................... 125,022.5267,327.66114,801.57 57,106.71
INTEREST RECEIVABLE..................... 128,651.37190,079.30191,669.27 253,097.20
TAX REFUNDS RECEIVABLE.................. 0.00455.002,184.00 2,639.00
MARGIN VARIATION RECEIVABLES............ 0.000.000.00 0.00
OTHER ASSETS............................ 0.000.000.00 0.00

TOTAL ASSETS 16,520,247.2417,848,746.3779,034,992.02 80,363,491.15

                      LIABILITIES

PAYABLE FOR FOREIGN CURRENCY PURCHASED.. 0.000.000.00 0.00
PAYABLE FOR INVESTMENTS PURCHASED....... 5,948,552.205,948,552.200.00 0.00
INTEREST PAYABLE........................ 0.000.000.00 0.00
ACCRUED CUSTODIAN EXPENSE............... 0.000.000.00 0.00
ACCRUED MANAGEMENT EXPENSE.............. 0.000.000.00 0.00
OTHER ACCRUED EXPENSE................... 0.000.000.00 0.00
TAXES WITHHELD LIABILITY................ 0.000.000.00 0.00
OTHER LIABILITIES....................... 0.000.000.00 0.00
MARGIN VARIATION PAYABLES............... 0.000.000.00 0.00

TOTAL LIABILITIES 5,948,552.205,948,552.200.00 0.00

NET ASSETS - EXCLUDING MARKET 22,468,799.4423,797,298.5779,034,992.02 80,363,491.15

UNREALIZED APPRECIATION/DEPRECIATION -
ON INVESTMENTS........................ -134,552.12114,748.299,161,397.38 9,410,697.79
ON FOREIGN CASH POSITIONS............. 0.000.000.00 0.00
ON INCOME RECEIVABLES................. 0.000.000.00 0.00
ON INVESTMENT RECEIVABLES............. 0.000.000.00 0.00
ON INVESTMENT PAYABLES (AS ASSET)..... 0.000.000.00 0.00
ON INVESTMENT PAYABLES (AS LIABILITY). 0.000.000.00 0.00
ON FX RECEIVABLES..................... 0.000.000.00 0.00
ON FX PAYABLES (AS ASSET)............. 0.000.000.00 0.00
ON FX PAYABLES (AS LIABILITY)......... 0.000.000.00 0.00
ON FORWARD CONTRACTS.................. 0.000.000.00 0.00
TOTAL UNREALIZED SEC & CUR APPR/DEPR.... -134,552.12114,748.299,161,397.38 9,410,697.79

Prepared by State StreetPage 2



Basis:

September 1, 2013

Working Trial Balance - Composite

September 30, 2013

A

View Date:to November 6, 2013

Base Currency: USD -  US DOLLAR Credits Ending BalanceDebitsStarting Balance

TOTAL NET ASSETS AT MARKET 22,334,247.3223,912,046.8688,196,389.40 89,774,188.94
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Basis:

September 1, 2013

Working Trial Balance - Composite

September 30, 2013

A

View Date:to November 6, 2013

Base Currency: USD -  US DOLLAR Credits Ending BalanceDebitsStarting Balance

                      INCOME - CURRENT PERIOD
DIVIDEND INCOME......................... 67,797.910.00182,103.34 249,901.25
INTEREST INCOME......................... 88,733.853.03178,509.76 267,240.58
AMORTIZATION/ACCRETION INCOME........... 0.000.000.00 0.00
CURRENCY GN/LS ON DIVIDENDS RECEIVED.... 0.000.000.00 0.00
CURRENCY GN/LS ON INTEREST RECEIVED..... 0.000.000.00 0.00
CURRENCY GN/LS ON TAX REFUNDS RECEIVED.. 0.000.000.00 0.00
CURRENCY GN/LS ON SECURITY SETTLEMENTS.. 0.000.000.00 0.00
CURRENCY GN/LS ON FX CONTRACT STLMNTS... 0.000.000.00 0.00
AVERAGE GN/LS ON CURRENCY DISPOSAL...... 0.000.000.00 0.00
AVERAGE SECURITY GAIN/LOSS-MBS PAYDOWNS 73.504,280.71-11,024.07 -15,231.28
CURRENCY GN/LS ON SPOT FX SETTLEMENTS... 0.000.000.00 0.00
CURRENCY GN/LS ON FORWARD FX STLMNTS.... 0.000.000.00 0.00
OTHER INCOME............................ 0.000.000.00 0.00
DTC REFUND INCOME....................... 0.000.000.00 0.00
STOCK LOAN INCOME....................... 0.000.000.00 0.00
BREAKAGE................................ 0.000.000.00 0.00

TOTAL INCOME 156,605.264,283.74349,589.03 501,910.55

                      EXPENSES - CURRENT PERIOD
EXPENSES................................ 0.000.000.00 0.00
MANAGEMENT FEE EXPENSE.................. 0.000.000.00 0.00
CUSTODIAN FEE EXPENSE................... 0.000.000.00 0.00
EXPENSE ACCRUED - MANAGEMENT............ 0.000.000.00 0.00
EXPENSE ACCRUED - CUSTODIAN............. 0.000.000.00 0.00
OTHER EXPENSES ......................... 0.000.000.00 0.00
FOREIGN INCOME TAXES.................... 0.00520.24133.34 653.58
FUND AUDIT FEE EXP...................... 0.000.000.00 0.00

TOTAL EXPENSES 0.00520.24133.34 653.58

NET INCOME - CURRENT PERIOD 156,605.264,803.98349,455.69 501,256.97
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Basis:

September 1, 2013

Working Trial Balance - Composite

September 30, 2013

A

View Date:to November 6, 2013

Base Currency: USD -  US DOLLAR Credits Ending BalanceDebitsStarting Balance

                      CAPITAL
PRIOR YEARS NAV AT COST................. 0.000.0078,117,414.47 78,117,414.47
NET INCOME - CURRENT YEAR............... 156,605.264,803.98349,455.69 501,256.97
CONTRIBUTIONS........................... 0.000.000.00 0.00
BENEFIT PAYMENTS........................ 0.000.000.00 0.00
RETURN OF BENEFIT PAYMENTS.............. 0.000.000.00 0.00
TRANSFERS IN............................ 0.000.000.00 0.00
TRANSFERS OUT........................... 0.000.000.00 0.00
INTERLEDGER CURRENCY TRANSFERS IN....... 0.000.000.00 0.00
INTERLEDGER CURRENCY TRANSFERS OUT...... 0.000.000.00 0.00
NET INTERLEDER TRANSFERS............. 0.000.000.00 0.00
AVERAGE SECURITY GAIN/LOSS.............. 1,185,210.938,513.08568,121.86 1,744,819.71
AVERAGE CURRENCY GAIN/LOSS.............. 0.000.000.00 0.00
NET AVERAGE GAIN/LOSS................ 1,185,210.938,513.08568,121.86 1,744,819.71
OTHER CAPITAL........................... 0.000.000.00 0.00

TOTAL CAPITAL 1,341,816.1913,317.0679,034,992.02 80,363,491.15

UNREALIZED APPRECIATION/DEPRECIATION.... 114,748.29-134,552.129,161,397.38 9,410,697.79

NET CAPITAL AT MARKET 1,456,564.48-121,235.0688,196,389.40 89,774,188.94
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Basis:

September 1, 2013

Working Trial Balance - Composite

September 30, 2013

A

View Date:to November 6, 2013

Base Currency: USD -  US DOLLAR Credits Ending BalanceDebitsStarting Balance

ASSETS 16,520,247.2417,848,746.3779,034,992.02 80,363,491.15
LIABILITIES 5,948,552.205,948,552.200.00 0.00
CAPITAL 1,341,816.1913,317.0679,034,992.02 80,363,491.15
BALANCED TRIAL FORMULA 23,790,811.8023,790,811.800.00 0.00

TOTAL MKTVAL 28,829,021.2732,937,623.2579,652,420.43 83,761,022.41
TOTAL NAV 22,334,247.3223,912,046.8688,196,389.40 89,774,188.94
GROSS ASSETS 0.000.000.00 0.00
INC PER SHARE 0.0000000.0000000.000000 0.000000
NAV PER SHARE
OFFERING PRICE
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Net Asset Value - Composite

September 30, 2013 November 6, 2013September 1, 2013 to View Date:

Funds Included in Composite
06AE COB BIRMGHAM - REGIONS EQUITY
06EV REGIONS FINCL-FIXED COB BHAM

Page 1 Prepared by State Street



to September 30, 2013

Net Asset Value - Composite

November 6, 2013September 1, 2013

Basis: A

View Date:

Ending Balance
Base Currency: USD -  US DOLLAR

                ASSETS

AVERAGE COST OF SECURITIES.............. 76,653,116.98

AVERAGE COST OF SHORT TERM INV.......... 3,397,531.26
CASH BALANCE............................ 0.00
TOTAL CASH & CASH EQUIVALENTS........ 3,397,531.26
RECEIVABLE FOR INVESTMENTS SOLD......... 0.00
RECEIVABLE FOR FOREIGN EXCHANGES (FX)... 0.00
DIVIDENDS RECEIVABLE.................... 57,106.71
INTEREST RECEIVABLE..................... 253,097.20
TAX REFUNDS RECEIVABLE.................. 2,639.00
MARGIN VARIATION RECEIVABLES............ 0.00
OTHER ASSETS............................ 0.00

TOTAL ASSETS 80,363,491.15

                LIABILITIES

PAYABLE FOR FOREIGN CURRENCY PURCHASED.. 0.00
PAYABLE FOR INVESTMENTS PURCHASED....... 0.00
INTEREST PAYABLE........................ 0.00
ACCRUED CUSTODIAN EXPENSE............... 0.00
ACCRUED MANAGEMENT EXPENSE.............. 0.00
OTHER ACCRUED EXPENSE................... 0.00
TAXES WITHHELD LIABILITY................ 0.00
OTHER LIABILITIES....................... 0.00
MARGIN VARIATION PAYABLES............... 0.00

TOTAL LIABILITIES 0.00

NET ASSETS - EXCLUDING MARKET 80,363,491.15

UNREALIZED APPRECIATION/DEPRECIATION -
ON INVESTMENTS........................ 9,410,697.79
ON FOREIGN CASH POSITIONS............. 0.00
ON INCOME RECEIVABLES................. 0.00
ON INVESTMENT RECEIVABLES............. 0.00
ON INVESTMENT PAYABLES (AS ASSET)..... 0.00
ON INVESTMENT PAYABLES (AS LIABILITY). 0.00
ON FX RECEIVABLES..................... 0.00
ON FX PAYABLES (AS ASSET)............. 0.00
ON FX PAYABLES (AS LIABILITY)......... 0.00
ON FORWARD CONTRACTS.................. 0.00
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to September 30, 2013

Net Asset Value - Composite

November 6, 2013September 1, 2013

Basis: A

View Date:

Ending Balance
Base Currency: USD -  US DOLLAR

TOTAL UNREALIZED SEC & CUR APPR/DEPR.... 9,410,697.79

TOTAL NET ASSETS AT MARKET 89,774,188.94

Page 3 Prepared by State Street



to September 30, 2013

Net Asset Value - Composite

November 6, 2013September 1, 2013

Basis: A

View Date:

Ending BalanceNet Activity
Base Currency: USD -  US DOLLAR

                INCOME - CURRENT PERIOD

DIVIDEND INCOME......................... 67,797.91 249,901.25
INTEREST INCOME......................... 88,730.82 267,240.58
AMORTIZATION/ACCRETION INCOME........... 0.00 0.00
CURRENCY GN/LS ON DIVIDENDS RECEIVED.... 0.00 0.00
CURRENCY GN/LS ON INTEREST RECEIVED..... 0.00 0.00
CURRENCY GN/LS ON TAX REFUNDS RECEIVED.. 0.00 0.00
CURRENCY GN/LS ON SECURITY SETTLEMENTS.. 0.00 0.00
CURRENCY GN/LS ON FX CONTRACT STLMNTS... 0.00 0.00
AVERAGE GN/LS ON CURRENCY DISPOSAL...... 0.00 0.00
AVERAGE SECURITY GAIN/LOSS-MBS PAYDOWNS -4,207.21 -15,231.28
CURRENCY GN/LS ON SPOT FX SETTLEMENTS... 0.00 0.00
CURRENCY GN/LS ON FORWARD FX STLMNTS.... 0.00 0.00
OTHER INCOME............................ 0.00 0.00
DTC REFUND INCOME....................... 0.00 0.00
STOCK LOAN INCOME....................... 0.00 0.00
BREAKAGE................................ 0.00 0.00

TOTAL INCOME 152,321.52 501,910.55

                EXPENSES - CURRENT PERIOD
EXPENSES................................ 0.00 0.00
MANAGEMENT FEE EXPENSE.................. 0.00 0.00
CUSTODIAN FEE EXPENSE................... 0.00 0.00
EXPENSE ACCRUED - MANAGEMENT............ 0.00 0.00
EXPENSE ACCRUED - CUSTODIAN............. 0.00 0.00
OTHER EXPENSES ......................... 0.00 0.00
FOREIGN INCOME TAXES.................... 520.24 653.58
FUND AUDIT FEE EXP...................... 0.00 0.00

TOTAL EXPENSES 520.24 653.58

NET INCOME - CURRENT PERIOD 151,801.28 501,256.97
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to September 30, 2013

Net Asset Value - Composite

November 6, 2013September 1, 2013

Basis: A

View Date:

Ending BalanceNet Activity
Base Currency: USD -  US DOLLAR

                CAPITAL

PRIOR YEARS NAV AT COST................. 0.00 78,117,414.47
NET INCOME - CURRENT YEAR............... 151,801.28 501,256.97
CONTRIBUTIONS........................... 0.00 0.00
BENEFIT PAYMENTS........................ 0.00 0.00
RETURN OF BENEFIT PAYMENTS.............. 0.00 0.00
TRANSFERS IN............................ 0.00 0.00
TRANSFERS OUT........................... 0.00 0.00
INTERLEDGER CURRENCY TRANSFERS IN....... 0.00 0.00
INTERLEDGER CURRENCY TRANSFERS OUT...... 0.00 0.00
NET INTERLEDER TRANSFERS............. 0.00 0.00
AVERAGE SECURITY GAIN/LOSS.............. 1,176,697.85 1,744,819.71
AVERAGE CURRENCY GAIN/LOSS.............. 0.00 0.00
NET AVERAGE GAIN/LOSS................ 1,176,697.85 1,744,819.71
OTHER CAPITAL........................... 0.00 0.00

TOTAL CAPITAL 1,328,499.13 80,363,491.15

UNREALIZED APPRECIATION/DEPRECIATION.... 249,300.41 9,410,697.79

NET CAPITAL AT MARKET 1,577,799.54 89,774,188.94
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to September 30, 2013

Net Asset Value - Composite

November 6, 2013September 1, 2013

Basis: A

View Date:

Ending Balance
Base Currency: USD -  US DOLLAR

ASSETS 80,363,491.15
LIABILITIES 0.00
CAPITAL 80,363,491.15
BALANCED TRIAL FORMULA 0.00

TOTAL MKTVAL 83,761,022.41
TOTAL NAV 89,774,188.94
GROSS ASSETS 0.00
INC PER SHARE 0.000000
NAV PER SHARE 0.000000
OFFERING PRICE 0.000000
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Purchase and Sales by Report Date
Composite

View Date: November 6, 2013July 1, 2013 to September 30, 2013

Funds Included in Composite
06AE COB BIRMGHAM - REGIONS EQUITY
06EV REGIONS FINCL-FIXED COB BHAM
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Purchase Report by Report Date
Composite

July 1, 2013 to September 30, 2013 View Date: November 6, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

CASH EQUIVALENTS
US DOLLAR

8611249M9 STATE STREET BANK + TRUST CO 0.005% 31 Dec 2030 01 Jul 2013 STATE STREET BANK AND TRUST USD/CSW01 Jul 2013
SHORT TERM INVESTMENT FUND

4,737.290 1.000000 06AE Local 100.000000 0.00 0.00 0.00 4,737.29
Base 100.000000 0.00 0.00 0.00 4,737.29

8611249M9 STATE STREET BANK + TRUST CO 0.008% 31 Dec 2030 01 Jul 2013 STATE STREET BANK AND TRUST USD/CSW01 Jul 2013
SHORT TERM INVESTMENT FUND

1.530 1.000000 06EV Local 100.000000 0.00 0.00 0.00 1.53
Base 100.000000 0.00 0.00 0.00 1.53

31 Dec 2030 02 Jul 2013 STATE STREET BANK AND TRUST USD/CSW02 Jul 2013
SHORT TERM INVESTMENT FUND

2,812.660 1.000000 06EV Local 100.000000 0.00 0.00 0.00 2,812.66
Base 100.000000 0.00 0.00 0.00 2,812.66

8611249M9 STATE STREET BANK + TRUST CO 0.010% 31 Dec 2030 02 Jul 2013 STATE STREET BANK AND TRUST USD/CSW02 Jul 2013
SHORT TERM INVESTMENT FUND

0.010 1.000000 06AE Local 100.000000 0.00 0.00 0.00 0.01
Base 100.000000 0.00 0.00 0.00 0.01

8611249M9 STATE STREET BANK + TRUST CO 0.009% 31 Dec 2030 08 Jul 2013 STATE STREET BANK AND TRUST USD/CSW08 Jul 2013
SHORT TERM INVESTMENT FUND

8,538.510 1.000000 06AE Local 100.000000 0.00 0.00 0.00 8,538.51
Base 100.000000 0.00 0.00 0.00 8,538.51

8611249M9 STATE STREET BANK + TRUST CO 0.007% 31 Dec 2030 10 Jul 2013 STATE STREET BANK AND TRUST USD/CSW10 Jul 2013
SHORT TERM INVESTMENT FUND

2,072.300 1.000000 06AE Local 100.000000 0.00 0.00 0.00 2,072.30
Base 100.000000 0.00 0.00 0.00 2,072.30

8611249M9 STATE STREET BANK + TRUST CO 0.002% 31 Dec 2030 12 Jul 2013 STATE STREET BANK AND TRUST USD/CSW12 Jul 2013
SHORT TERM INVESTMENT FUND

16,092.350 1.000000 06AE Local 100.000000 0.00 0.00 0.00 16,092.35
Base 100.000000 0.00 0.00 0.00 16,092.35
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Purchase Report by Report Date
Composite

July 1, 2013 to September 30, 2013 View Date: November 6, 2013

Base Currency: USD - US DOLLAR
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8611249M9 STATE STREET BANK + TRUST CO 0.002% 31 Dec 2030 12 Jul 2013 STATE STREET BANK AND TRUST USD/CSW12 Jul 2013
SHORT TERM INVESTMENT FUND

7,687.500 1.000000 06EV Local 100.000000 0.00 0.00 0.00 7,687.50
Base 100.000000 0.00 0.00 0.00 7,687.50

8611249M9 STATE STREET BANK + TRUST CO 0.002% 31 Dec 2030 15 Jul 2013 STATE STREET BANK AND TRUST USD/CSW15 Jul 2013
SHORT TERM INVESTMENT FUND

865.350 1.000000 06AE Local 100.000000 0.00 0.00 0.00 865.35
Base 100.000000 0.00 0.00 0.00 865.35

8611249M9 STATE STREET BANK + TRUST CO 0.002% 31 Dec 2030 15 Jul 2013 STATE STREET BANK AND TRUST USD/CSW15 Jul 2013
SHORT TERM INVESTMENT FUND

86,164.100 1.000000 06EV Local 100.000000 0.00 0.00 0.00 86,164.10
Base 100.000000 0.00 0.00 0.00 86,164.10

31 Dec 2030 17 Jul 2013 STATE STREET BANK AND TRUST USD/CSW17 Jul 2013
SHORT TERM INVESTMENT FUND

5,506.660 1.000000 06EV Local 100.000000 0.00 0.00 0.00 5,506.66
Base 100.000000 0.00 0.00 0.00 5,506.66

8611249M9 STATE STREET BANK + TRUST CO 0.002% 31 Dec 2030 18 Jul 2013 STATE STREET BANK AND TRUST USD/CSW18 Jul 2013
SHORT TERM INVESTMENT FUND

1,344.700 1.000000 06AE Local 100.000000 0.00 0.00 0.00 1,344.70
Base 100.000000 0.00 0.00 0.00 1,344.70

8611249M9 STATE STREET BANK + TRUST CO 0.002% 31 Dec 2030 22 Jul 2013 STATE STREET BANK AND TRUST USD/CSW22 Jul 2013
SHORT TERM INVESTMENT FUND

8,750.000 1.000000 06EV Local 100.000000 0.00 0.00 0.00 8,750.00
Base 100.000000 0.00 0.00 0.00 8,750.00

8611249M9 STATE STREET BANK + TRUST CO 0.002% 31 Dec 2030 22 Jul 2013 STATE STREET BANK AND TRUST USD/CSW22 Jul 2013
SHORT TERM INVESTMENT FUND

8,559.600 1.000000 06AE Local 100.000000 0.00 0.00 0.00 8,559.60
Base 100.000000 0.00 0.00 0.00 8,559.60

31 Dec 2030 23 Jul 2013 STATE STREET BANK AND TRUST USD/CSW23 Jul 2013
SHORT TERM INVESTMENT FUND

1,891.300 1.000000 06AE Local 100.000000 0.00 0.00 0.00 1,891.30
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Base 100.000000 0.00 0.00 0.00 1,891.30

8611249M9 STATE STREET BANK + TRUST CO 0.002% 31 Dec 2030 24 Jul 2013 STATE STREET BANK AND TRUST USD/CSW24 Jul 2013
SHORT TERM INVESTMENT FUND

679.400 1.000000 06EV Local 100.000000 0.00 0.00 0.00 679.40
Base 100.000000 0.00 0.00 0.00 679.40

8611249M9 STATE STREET BANK + TRUST CO 0.002% 31 Dec 2030 24 Jul 2013 STATE STREET BANK AND TRUST USD/CSW24 Jul 2013
SHORT TERM INVESTMENT FUND

10,456.390 1.000000 06AE Local 100.000000 0.00 0.00 0.00 10,456.39
Base 100.000000 0.00 0.00 0.00 10,456.39

8611249M9 STATE STREET BANK + TRUST CO 0.002% 31 Dec 2030 25 Jul 2013 STATE STREET BANK AND TRUST USD/CSW25 Jul 2013
SHORT TERM INVESTMENT FUND

95,909.780 1.000000 06EV Local 100.000000 0.00 0.00 0.00 95,909.78
Base 100.000000 0.00 0.00 0.00 95,909.78

8611249M9 STATE STREET BANK + TRUST CO 0.002% 31 Dec 2030 25 Jul 2013 STATE STREET BANK AND TRUST USD/CSW25 Jul 2013
SHORT TERM INVESTMENT FUND

7,724.260 1.000000 06AE Local 100.000000 0.00 0.00 0.00 7,724.26
Base 100.000000 0.00 0.00 0.00 7,724.26

31 Dec 2030 26 Jul 2013 STATE STREET BANK AND TRUST USD/CSW26 Jul 2013
SHORT TERM INVESTMENT FUND

3,613.260 1.000000 06AE Local 100.000000 0.00 0.00 0.00 3,613.26
Base 100.000000 0.00 0.00 0.00 3,613.26

8611249M9 STATE STREET BANK + TRUST CO 0.002% 31 Dec 2030 29 Jul 2013 STATE STREET BANK AND TRUST USD/CSW29 Jul 2013
SHORT TERM INVESTMENT FUND

4,812.500 1.000000 06EV Local 100.000000 0.00 0.00 0.00 4,812.50
Base 100.000000 0.00 0.00 0.00 4,812.50

31 Dec 2030 30 Jul 2013 STATE STREET BANK AND TRUST USD/CSW30 Jul 2013
SHORT TERM INVESTMENT FUND

616.520 1.000000 06EV Local 100.000000 0.00 0.00 0.00 616.52
Base 100.000000 0.00 0.00 0.00 616.52

8611249M9 STATE STREET BANK + TRUST CO 0.002% 31 Dec 2030 30 Jul 2013 STATE STREET BANK AND TRUST USD/CSW30 Jul 2013
SHORT TERM INVESTMENT FUND
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0.010 1.000000 06AE Local 100.000000 0.00 0.00 0.00 0.01
Base 100.000000 0.00 0.00 0.00 0.01

31 Dec 2030 31 Jul 2013 STATE STREET BANK AND TRUST USD/CSW31 Jul 2013
SHORT TERM INVESTMENT FUND

12,482.800 1.000000 06AE Local 100.000000 0.00 0.00 0.00 12,482.80
Base 100.000000 0.00 0.00 0.00 12,482.80

8611249M9 STATE STREET BANK + TRUST CO 0.002% 31 Dec 2030 31 Jul 2013 STATE STREET BANK AND TRUST USD/CSW31 Jul 2013
SHORT TERM INVESTMENT FUND

25,937.500 1.000000 06EV Local 100.000000 0.00 0.00 0.00 25,937.50
Base 100.000000 0.00 0.00 0.00 25,937.50

8611249M9 STATE STREET BANK + TRUST CO 0.002% 31 Dec 2030 01 Aug 2013 STATE STREET BANK AND TRUST USD/CSW01 Aug 2013
SHORT TERM INVESTMENT FUND

9,779.850 1.000000 06AE Local 100.000000 0.00 0.00 0.00 9,779.85
Base 100.000000 0.00 0.00 0.00 9,779.85

8611249M9 STATE STREET BANK + TRUST CO 0.003% 31 Dec 2030 02 Aug 2013 STATE STREET BANK AND TRUST USD/CSW02 Aug 2013
SHORT TERM INVESTMENT FUND

7,077.360 1.000000 06AE Local 100.000000 0.00 0.00 0.00 7,077.36
Base 100.000000 0.00 0.00 0.00 7,077.36

31 Dec 2030 07 Aug 2013 STATE STREET BANK AND TRUST USD/CSW07 Aug 2013
SHORT TERM INVESTMENT FUND

4,116.420 1.000000 06AE Local 100.000000 0.00 0.00 0.00 4,116.42
Base 100.000000 0.00 0.00 0.00 4,116.42

8611249M9 STATE STREET BANK + TRUST CO 0.003% 31 Dec 2030 07 Aug 2013 STATE STREET BANK AND TRUST USD/CSW07 Aug 2013
SHORT TERM INVESTMENT FUND

4,800.000 1.000000 06EV Local 100.000000 0.00 0.00 0.00 4,800.00
Base 100.000000 0.00 0.00 0.00 4,800.00

8611249M9 STATE STREET BANK + TRUST CO 0.003% 31 Dec 2030 09 Aug 2013 STATE STREET BANK AND TRUST USD/CSW09 Aug 2013
SHORT TERM INVESTMENT FUND

3,140.420 1.000000 06AE Local 100.000000 0.00 0.00 0.00 3,140.42
Base 100.000000 0.00 0.00 0.00 3,140.42

8611249M9 STATE STREET BANK + TRUST CO 0.003% 31 Dec 2030 09 Aug 2013 STATE STREET BANK AND TRUST USD/CSW09 Aug 2013
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SHORT TERM INVESTMENT FUND
14,437.500 1.000000 06EV Local 100.000000 0.00 0.00 0.00 14,437.50

Base 100.000000 0.00 0.00 0.00 14,437.50

8611249M9 STATE STREET BANK + TRUST CO 0.003% 31 Dec 2030 15 Aug 2013 STATE STREET BANK AND TRUST USD/CSW15 Aug 2013
SHORT TERM INVESTMENT FUND

17,190.510 1.000000 06AE Local 100.000000 0.00 0.00 0.00 17,190.51
Base 100.000000 0.00 0.00 0.00 17,190.51

8611249M9 STATE STREET BANK + TRUST CO 0.003% 31 Dec 2030 15 Aug 2013 STATE STREET BANK AND TRUST USD/CSW15 Aug 2013
SHORT TERM INVESTMENT FUND

101,611.150 1.000000 06EV Local 100.000000 0.00 0.00 0.00 101,611.15
Base 100.000000 0.00 0.00 0.00 101,611.15

8611249M9 STATE STREET BANK + TRUST CO 0.003% 31 Dec 2030 19 Aug 2013 STATE STREET BANK AND TRUST USD/CSW19 Aug 2013
SHORT TERM INVESTMENT FUND

7,296.800 1.000000 06AE Local 100.000000 0.00 0.00 0.00 7,296.80
Base 100.000000 0.00 0.00 0.00 7,296.80

31 Dec 2030 23 Aug 2013 STATE STREET BANK AND TRUST USD/CSW23 Aug 2013
SHORT TERM INVESTMENT FUND

278.400 1.000000 06AE Local 100.000000 0.00 0.00 0.00 278.40
Base 100.000000 0.00 0.00 0.00 278.40

31 Dec 2030 26 Aug 2013 STATE STREET BANK AND TRUST USD/CSW26 Aug 2013
SHORT TERM INVESTMENT FUND

10,484.330 1.000000 06AE Local 100.000000 0.00 0.00 0.00 10,484.33
Base 100.000000 0.00 0.00 0.00 10,484.33

8611249M9 STATE STREET BANK + TRUST CO 0.003% 31 Dec 2030 26 Aug 2013 STATE STREET BANK AND TRUST USD/CSW26 Aug 2013
SHORT TERM INVESTMENT FUND

110,642.130 1.000000 06EV Local 100.000000 0.00 0.00 0.00 110,642.13
Base 100.000000 0.00 0.00 0.00 110,642.13

31 Dec 2030 27 Aug 2013 STATE STREET BANK AND TRUST USD/CSW27 Aug 2013
SHORT TERM INVESTMENT FUND

1,934.690 1.000000 06EV Local 100.000000 0.00 0.00 0.00 1,934.69
Base 100.000000 0.00 0.00 0.00 1,934.69
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8611249M9 STATE STREET BANK + TRUST CO 0.004% 31 Dec 2030 03 Sep 2013 STATE STREET BANK AND TRUST USD/CSW03 Sep 2013
SHORT TERM INVESTMENT FUND

30,759.480 1.000000 06AE Local 100.000000 0.00 0.00 0.00 30,759.48
Base 100.000000 0.00 0.00 0.00 30,759.48

8611249M9 STATE STREET BANK + TRUST CO 0.003% 31 Dec 2030 04 Sep 2013 STATE STREET BANK AND TRUST USD/CSW04 Sep 2013
SHORT TERM INVESTMENT FUND

1,663.530 1.000000 06AE Local 100.000000 0.00 0.00 0.00 1,663.53
Base 100.000000 0.00 0.00 0.00 1,663.53

8611249M9 STATE STREET BANK + TRUST CO 0.005% 31 Dec 2030 05 Sep 2013 STATE STREET BANK AND TRUST USD/CSW05 Sep 2013
SHORT TERM INVESTMENT FUND

1,334.000 1.000000 06AE Local 100.000000 0.00 0.00 0.00 1,334.00
Base 100.000000 0.00 0.00 0.00 1,334.00

8611249M9 STATE STREET BANK + TRUST CO 0.007% 31 Dec 2030 06 Sep 2013 STATE STREET BANK AND TRUST USD/CSW06 Sep 2013
SHORT TERM INVESTMENT FUND

3,379.500 1.000000 06AE Local 100.000000 0.00 0.00 0.00 3,379.50
Base 100.000000 0.00 0.00 0.00 3,379.50

8611249M9 STATE STREET BANK + TRUST CO 0.005% 31 Dec 2030 10 Sep 2013 STATE STREET BANK AND TRUST USD/CSW10 Sep 2013
SHORT TERM INVESTMENT FUND

41,789.380 1.000000 06AE Local 100.000000 0.00 0.00 0.00 41,789.38
Base 100.000000 0.00 0.00 0.00 41,789.38

31 Dec 2030 12 Sep 2013 STATE STREET BANK AND TRUST USD/CSW12 Sep 2013
SHORT TERM INVESTMENT FUND

5,221.610 1.000000 06AE Local 100.000000 0.00 0.00 0.00 5,221.61
Base 100.000000 0.00 0.00 0.00 5,221.61

8611249M9 STATE STREET BANK + TRUST CO 0.004% 31 Dec 2030 13 Sep 2013 STATE STREET BANK AND TRUST USD/CSW13 Sep 2013
SHORT TERM INVESTMENT FUND

3,450.000 1.000000 06EV Local 100.000000 0.00 0.00 0.00 3,450.00
Base 100.000000 0.00 0.00 0.00 3,450.00

8611249M9 STATE STREET BANK + TRUST CO 0.005% 31 Dec 2030 16 Sep 2013 STATE STREET BANK AND TRUST USD/CSW16 Sep 2013
SHORT TERM INVESTMENT FUND

12,185.470 1.000000 06AE Local 100.000000 0.00 0.00 0.00 12,185.47
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Base 100.000000 0.00 0.00 0.00 12,185.47

8611249M9 STATE STREET BANK + TRUST CO 0.005% 31 Dec 2030 16 Sep 2013 STATE STREET BANK AND TRUST USD/CSW16 Sep 2013
SHORT TERM INVESTMENT FUND

51,211.520 1.000000 06EV Local 100.000000 0.00 0.00 0.00 51,211.52
Base 100.000000 0.00 0.00 0.00 51,211.52

8611249M9 STATE STREET BANK + TRUST CO 0.005% 31 Dec 2030 17 Sep 2013 STATE STREET BANK AND TRUST USD/CSW17 Sep 2013
SHORT TERM INVESTMENT FUND

6,967.730 1.000000 06AE Local 100.000000 0.00 0.00 0.00 6,967.73
Base 100.000000 0.00 0.00 0.00 6,967.73

31 Dec 2030 19 Sep 2013 STATE STREET BANK AND TRUST USD/CSW19 Sep 2013
SHORT TERM INVESTMENT FUND

2,496.400 1.000000 06AE Local 100.000000 0.00 0.00 0.00 2,496.40
Base 100.000000 0.00 0.00 0.00 2,496.40

8611249M9 STATE STREET BANK + TRUST CO 0.005% 31 Dec 2030 23 Sep 2013 STATE STREET BANK AND TRUST USD/CSW23 Sep 2013
SHORT TERM INVESTMENT FUND

2,992.080 1.000000 06AE Local 100.000000 0.00 0.00 0.00 2,992.08
Base 100.000000 0.00 0.00 0.00 2,992.08

8611249M9 STATE STREET BANK + TRUST CO 0.006% 31 Dec 2030 23 Sep 2013 STATE STREET BANK AND TRUST USD/CSW23 Sep 2013
SHORT TERM INVESTMENT FUND

1,461.150 1.000000 06EV Local 100.000000 0.00 0.00 0.00 1,461.15
Base 100.000000 0.00 0.00 0.00 1,461.15

8611249M9 STATE STREET BANK + TRUST CO 0.003% 31 Dec 2030 25 Sep 2013 STATE STREET BANK AND TRUST USD/CSW25 Sep 2013
SHORT TERM INVESTMENT FUND

7,052.150 1.000000 06AE Local 100.000000 0.00 0.00 0.00 7,052.15
Base 100.000000 0.00 0.00 0.00 7,052.15

8611249M9 STATE STREET BANK + TRUST CO 0.006% 31 Dec 2030 25 Sep 2013 STATE STREET BANK AND TRUST USD/CSW25 Sep 2013
SHORT TERM INVESTMENT FUND

72,527.600 1.000000 06EV Local 100.000000 0.00 0.00 0.00 72,527.60
Base 100.000000 0.00 0.00 0.00 72,527.60

8611249M9 STATE STREET BANK + TRUST CO 0.005% 31 Dec 2030 26 Sep 2013 STATE STREET BANK AND TRUST USD/CSW26 Sep 2013
SHORT TERM INVESTMENT FUND
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1,822,895.040 1.000000 06AE Local 100.000000 0.00 0.00 0.00 1,822,895.04
Base 100.000000 0.00 0.00 0.00 1,822,895.04

8611249M9 STATE STREET BANK + TRUST CO 0.004% 31 Dec 2030 27 Sep 2013 STATE STREET BANK AND TRUST USD/CSW27 Sep 2013
SHORT TERM INVESTMENT FUND

1,115,202.710 1.000000 06AE Local 100.000000 0.00 0.00 0.00 1,115,202.71
Base 100.000000 0.00 0.00 0.00 1,115,202.71

31 Dec 2030 30 Sep 2013 STATE STREET BANK AND TRUST USD/CSW30 Sep 2013
SHORT TERM INVESTMENT FUND

9,181.200 1.000000 06AE Local 100.000000 0.00 0.00 0.00 9,181.20
Base 100.000000 0.00 0.00 0.00 9,181.20

8611249M9 Total

3,801,816.390 Local 0.00 0.00 0.00 3,801,816.39
Base 0.00 0.00 0.00 3,801,816.39

US DOLLAR  Total

3,801,816.390 0.00

0.00

0.00

0.00

0.00

0.00

3,801,816.39

3,801,816.39

Local

Base

CASH EQUIVALENTS  Total
3,801,816.390

0.00 0.00 0.00 3,801,816.39Base

EQUITY
US DOLLAR

037833100 APPLE INC COMMON STOCK NPV 18 Sep 2013 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0623 Sep 2013

100.000 1.000000 06AE Local 464.699900 0.00 6.00 0.00 46,475.99
Base 464.699900 0.00 6.00 0.00 46,475.99

052769106 AUTODESK INC COMMON STOCK USD.0115 Aug 2013 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0420 Aug 2013

13,210.000 1.000000 06AE Local 36.003500 0.00 528.40 0.00 476,134.64
Base 36.003500 0.00 528.40 0.00 476,134.64
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111320107 BROADCOM CORP CL A COMMON STOCK USD. 19 Jul 2013 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0624 Jul 2013

2,080.000 1.000000 06AE Local 33.610000 0.00 124.80 0.00 70,033.60
Base 33.610000 0.00 124.80 0.00 70,033.60

166764100 CHEVRON CORP COMMON STOCK USD.7515 Aug 2013 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0620 Aug 2013

490.000 1.000000 06AE Local 120.889900 0.00 29.40 0.00 59,265.45
Base 120.889900 0.00 29.40 0.00 59,265.45

172967424 CITIGROUP INC COMMON STOCK USD.0119 Jul 2013 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0424 Jul 2013

18,050.000 1.000000 06AE Local 52.290000 0.00 722.00 0.00 944,556.50
Base 52.290000 0.00 722.00 0.00 944,556.50

254687106 WALT DISNEY CO/THE COMMON STOCK USD.0119 Jul 2013 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0424 Jul 2013

8,010.000 1.000000 06AE Local 65.139400 0.00 320.40 0.00 522,086.99
Base 65.139400 0.00 320.40 0.00 522,086.99

30219G108 EXPRESS SCRIPTS HOLDING CO COMMON STOCK USD.0118 Sep 2013 3 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0426 Sep 2013

7,080.000 1.000000 06AE Local 63.119700 0.00 283.20 0.00 447,170.68
Base 63.119700 0.00 283.20 0.00 447,170.68

30231G102 EXXON MOBIL CORP COMMON STOCK NPV 15 Aug 2013 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0620 Aug 2013

1,200.000 1.000000 06AE Local 88.659900 0.00 72.00 0.00 106,463.88
Base 88.659900 0.00 72.00 0.00 106,463.88

345370860 FORD MOTOR CO COMMON STOCK USD.0118 Sep 2013 3 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0426 Sep 2013

24,060.000 1.000000 06AE Local 17.610000 0.00 962.40 0.00 424,659.00
Base 17.610000 0.00 962.40 0.00 424,659.00

38259P508 GOOGLE INC CL A COMMON STOCK USD. 18 Sep 2013 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0623 Sep 2013

10.000 1.000000 06AE Local 900.740000 0.00 0.60 0.00 9,008.00
Base 900.740000 0.00 0.60 0.00 9,008.00

65339F101 NEXTERA ENERGY INC COMMON STOCK USD.0118 Sep 2013 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0623 Sep 2013

200.000 1.000000 06AE Local 82.389900 0.00 12.00 0.00 16,489.98
Base 82.389900 0.00 12.00 0.00 16,489.98
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713448108 PEPSICO INC COMMON STOCK USD. 18 Sep 2013 3 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0626 Sep 2013

130.000 1.000000 06AE Local 82.479923 0.00 7.80 0.00 10,730.19
Base 82.479923 0.00 7.80 0.00 10,730.19

718172109 PHILIP MORRIS INTERNATIONAL COMMON STOCK NPV 19 Jul 2013 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0624 Jul 2013

600.000 1.000000 06AE Local 88.649200 0.00 36.00 0.00 53,225.52
Base 88.649200 0.00 36.00 0.00 53,225.52

718546104 PHILLIPS 66 COMMON STOCK 19 Jul 2013 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0424 Jul 2013

1,640.000 1.000000 06AE Local 57.589700 0.00 65.60 0.00 94,512.71
Base 57.589700 0.00 65.60 0.00 94,512.71

18 Sep 2013 3 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0426 Sep 2013

7,800.000 1.000000 06AE Local 57.345700 0.00 312.00 0.00 447,608.46
Base 57.345700 0.00 312.00 0.00 447,608.46

718546104 Total

9,440.000 Local 0.00 377.60 0.00 542,121.17
Base 0.00 377.60 0.00 542,121.17

742718109 PROCTER + GAMBLE CO/THE COMMON STOCK 19 Jul 2013 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0624 Jul 2013

490.000 1.000000 06AE Local 81.340000 0.00 29.40 0.00 39,886.00
Base 81.340000 0.00 29.40 0.00 39,886.00

747525103 QUALCOMM INC COMMON STOCK USD. 19 Jul 2013 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0424 Jul 2013

810.000 1.000000 06AE Local 61.410000 0.00 32.40 0.00 49,774.50
Base 61.410000 0.00 32.40 0.00 49,774.50

855244109 STARBUCKS CORP COMMON STOCK USD. 15 Aug 2013 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0420 Aug 2013

6,770.000 1.000000 06AE Local 70.923900 0.00 270.80 0.00 480,425.60
Base 70.923900 0.00 270.80 0.00 480,425.60

87612E106 TARGET CORP COMMON STOCK USD. 15 Aug 2013 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0620 Aug 2013

930.000 1.000000 06AE Local 68.839800 0.00 55.80 0.00 64,076.81
Base 68.839800 0.00 55.80 0.00 64,076.81
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18 Sep 2013 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0623 Sep 2013

340.000 1.000000 06AE Local 65.388500 0.00 20.40 0.00 22,252.49
Base 65.388500 0.00 20.40 0.00 22,252.49

87612E106 Total

1,270.000 Local 0.00 76.20 0.00 86,329.30
Base 0.00 76.20 0.00 86,329.30

882508104 TEXAS INSTRUMENTS INC COMMON STOCK USD1. 19 Jul 2013 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0424 Jul 2013

1,260.000 1.000000 06AE Local 37.258500 0.00 50.40 0.00 46,996.11
Base 37.258500 0.00 50.40 0.00 46,996.11

907818108 UNION PACIFIC CORP COMMON STOCK USD2.518 Sep 2013 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0423 Sep 2013

2,890.000 1.000000 06AE Local 159.455500 0.00 115.60 0.00 460,942.00
Base 159.455500 0.00 115.60 0.00 460,942.00

92826C839 VISA INC CLASS A SHARES COMMON STOCK USD. 15 Aug 2013 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0620 Aug 2013

420.000 1.000000 06AE Local 175.292200 0.00 25.20 0.00 73,647.92
Base 175.292200 0.00 25.20 0.00 73,647.92

931142103 WAL MART STORES INC COMMON STOCK USD.1 15 Aug 2013 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0620 Aug 2013

850.000 1.000000 06AE Local 74.789900 0.00 51.00 0.00 63,622.42
Base 74.789900 0.00 51.00 0.00 63,622.42

G1151C101 ACCENTURE PLC CL A COMMON STOCK USD. 19 Jul 2013 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0424 Jul 2013

990.000 1.000000 06AE Local 75.201600 0.00 39.60 0.00 74,489.18
Base 75.201600 0.00 39.60 0.00 74,489.18

G491BT108 INVESCO LTD COMMON STOCK USD.2 19 Jul 2013 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0424 Jul 2013

15,020.000 1.000000 06AE Local 32.456100 0.00 600.80 0.00 488,091.42
Base 32.456100 0.00 600.80 0.00 488,091.42

N53745100 LYONDELLBASELL INDU CL A COMMON STOCK 18 Sep 2013 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0423 Sep 2013

6,270.000 1.000000 06AE Local 73.290000 0.00 250.80 0.00 459,779.10
Base 73.290000 0.00 250.80 0.00 459,779.10
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Purchase Report by Report Date
Composite

July 1, 2013 to September 30, 2013 View Date: November 6, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

US DOLLAR  Total

121,700.000 0.00

0.00

5,024.80

5,024.80

0.00

0.00

6,052,405.14

6,052,405.14

Local

Base

EQUITY  Total
121,700.000

0.00 5,024.80 0.00 6,052,405.14Base

FIXED INCOME
US DOLLAR

06739GBB4 BARCLAYS BANK PLC 3.9%   07 Apr 2015 08 Aug 2013 ICBCFS LLC USD/DTC13 Aug 2013

100,000.000 1.000000 06EV Local 105.050000 1,365.00 0.00 0.00 105,050.00
Base 105.050000 1,365.00 0.00 0.00 105,050.00

63254AAC2 NATIONAL AUSTRALIA BK LT 1.6%   07 Aug 2015 13 Aug 2013 STERNE AGEE & LEACH INC. USD/DTC16 Aug 2013

100,000.000 1.000000 06EV Local 101.762000 40.00 0.00 0.00 101,762.00
Base 101.762000 40.00 0.00 0.00 101,762.00

912828NP1 US TREASURY N/B 1.75%   31 Jul 2015 01 Aug 2013 JEFFERIES+ CO. - BOND DIVISION USD/FED02 Aug 2013

250,000.000 1.000000 06EV Local 102.800780 23.78 0.00 0.00 257,001.95
Base 102.800780 23.78 0.00 0.00 257,001.95

26 Sep 2013 JEFFERIES+ CO. - BOND DIVISION USD/FED27 Sep 2013

400,000.000 1.000000 06EV Local 102.640625 1,103.26 0.00 0.00 410,562.50
Base 102.640625 1,103.26 0.00 0.00 410,562.50

912828NP1 Total

650,000.000 Local 1,127.04 0.00 0.00 667,564.45
Base 1,127.04 0.00 0.00 667,564.45

US DOLLAR  Total

850,000.000 2,532.04

2,532.04

0.00

0.00

0.00

0.00

874,376.45

874,376.45

Local

Base
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Purchase Report by Report Date
Composite

July 1, 2013 to September 30, 2013 View Date: November 6, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

FIXED INCOME  Total
850,000.000

2,532.04 0.00 0.00 874,376.45Base

PURCHASE Total
4,773,516.390

2,532.04 5,024.80 0.00 10,728,597.98Base
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Sales Report by Report Date
Composite

July 1, 2013 to September 30, 2013 View Date: November 6, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

CASH EQUIVALENTS
US DOLLAR

8611249M9 STATE STREET BANK + TRUST CO 1.000% 31 Dec 2030 29 Jul 2013 STATE STREET BANK AND TRUST USD/CSW29 Jul 2013
SHORT TERM INVESTMENT FUND

0.010 1.000000 06AE Local 100.000000 0.00 0.00 0.00 0.01
Base 100.000000 0.00 0.00 0.00 0.01

8611249M9 STATE STREET BANK + TRUST CO 0.012% 31 Dec 2030 05 Aug 2013 STATE STREET BANK AND TRUST USD/CSW05 Aug 2013
SHORT TERM INVESTMENT FUND

236,706.980 1.000000 06EV Local 100.000000 0.00 0.00 0.00 236,706.98
Base 100.000000 0.00 0.00 0.00 236,706.98

8611249M9 STATE STREET BANK + TRUST CO 0.005% 31 Dec 2030 13 Aug 2013 STATE STREET BANK AND TRUST USD/CSW13 Aug 2013
SHORT TERM INVESTMENT FUND

106,415.000 1.000000 06EV Local 100.000000 0.00 0.00 0.00 106,415.00
Base 100.000000 0.00 0.00 0.00 106,415.00

8611249M9 STATE STREET BANK + TRUST CO 0.003% 31 Dec 2030 16 Aug 2013 STATE STREET BANK AND TRUST USD/CSW16 Aug 2013
SHORT TERM INVESTMENT FUND

101,802.000 1.000000 06EV Local 100.000000 0.00 0.00 0.00 101,802.00
Base 100.000000 0.00 0.00 0.00 101,802.00

8611249M9 STATE STREET BANK + TRUST CO 1.000% 31 Dec 2030 20 Aug 2013 STATE STREET BANK AND TRUST USD/CSW20 Aug 2013
SHORT TERM INVESTMENT FUND

72,379.200 1.000000 06AE Local 100.000000 0.00 0.00 0.00 72,379.20
Base 100.000000 0.00 0.00 0.00 72,379.20

8611249M9 STATE STREET BANK + TRUST CO 0.002% 31 Dec 2030 04 Sep 2013 STATE STREET BANK AND TRUST USD/CSW04 Sep 2013
SHORT TERM INVESTMENT FUND

1.930 1.000000 06EV Local 100.000000 0.00 0.00 0.00 1.93
Base 100.000000 0.00 0.00 0.00 1.93

8611249M9 STATE STREET BANK + TRUST CO 0.017% 31 Dec 2030 13 Sep 2013 STATE STREET BANK AND TRUST USD/CSW13 Sep 2013
SHORT TERM INVESTMENT FUND

0.010 1.000000 06AE Local 100.000000 0.00 0.00 0.00 0.01
Base 100.000000 0.00 0.00 0.00 0.01
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Sales Report by Report Date
Composite

July 1, 2013 to September 30, 2013 View Date: November 6, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

8611249M9 STATE STREET BANK + TRUST CO 0.002% 31 Dec 2030 27 Sep 2013 STATE STREET BANK AND TRUST USD/CSW27 Sep 2013
SHORT TERM INVESTMENT FUND

411,665.760 1.000000 06EV Local 100.000000 0.00 0.00 0.00 411,665.76
Base 100.000000 0.00 0.00 0.00 411,665.76

8611249M9 Total

928,970.890 Local 0.00 0.00 0.00 928,970.89
Base 0.00 0.00 0.00 928,970.89

US DOLLAR  Total

928,970.890 0.00

0.00

0.00

0.00

0.00

0.00

928,970.89

928,970.89

Local

Base

CASH EQUIVALENTS  Total
928,970.890

0.00 0.00 0.00 928,970.89Base

EQUITY
US DOLLAR

025816109 AMERICAN EXPRESS CO COMMON STOCK USD.2 18 Sep 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0423 Sep 2013

1,690.000 1.000000 06AE Local 77.674800 0.00 67.60 2.29 131,200.52
Base 77.674800 0.00 67.60 2.29 131,200.52

032511107 ANADARKO PETROLEUM CORP COMMON STOCK USD.1 18 Sep 2013 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0423 Sep 2013

1,200.000 1.000000 06AE Local 94.820000 0.00 48.00 1.98 113,734.02
Base 94.820000 0.00 48.00 1.98 113,734.02

037833100 APPLE INC COMMON STOCK NPV 15 Aug 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0620 Aug 2013

490.000 1.000000 06AE Local 501.090000 0.00 29.40 4.28 245,500.42
Base 501.090000 0.00 29.40 4.28 245,500.42

052769106 AUTODESK INC COMMON STOCK USD.0118 Sep 2013 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0423 Sep 2013

1,770.000 1.000000 06AE Local 40.670000 0.00 70.80 1.25 71,913.85
Base 40.670000 0.00 70.80 1.25 71,913.85
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Sales Report by Report Date
Composite

July 1, 2013 to September 30, 2013 View Date: November 6, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

09247X101 BLACKROCK INC COMMON STOCK USD.0118 Sep 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0623 Sep 2013

100.000 1.000000 06AE Local 281.362000 0.00 6.00 0.49 28,129.71
Base 281.362000 0.00 6.00 0.49 28,129.71

111320107 BROADCOM CORP CL A COMMON STOCK USD. 15 Aug 2013 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0420 Aug 2013

29,093.000 1.000000 06AE Local 25.923200 0.00 1,163.72 13.13 753,006.81
Base 25.923200 0.00 1,163.72 13.13 753,006.81

126650100 CVS CAREMARK CORP COMMON STOCK USD.0118 Sep 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0623 Sep 2013

30.000 1.000000 06AE Local 60.630000 0.00 1.80 0.04 1,817.06
Base 60.630000 0.00 1.80 0.04 1,817.06

166764100 CHEVRON CORP COMMON STOCK USD.7518 Sep 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0623 Sep 2013

830.000 1.000000 06AE Local 125.940000 0.00 49.80 1.82 104,478.58
Base 125.940000 0.00 49.80 1.82 104,478.58

172967424 CITIGROUP INC COMMON STOCK USD.0118 Sep 2013 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0623 Sep 2013

950.000 1.000000 06AE Local 52.220000 0.00 57.00 0.87 49,551.13
Base 52.220000 0.00 57.00 0.87 49,551.13

235851102 DANAHER CORP COMMON STOCK USD.0119 Jul 2013 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0424 Jul 2013

1,110.000 1.000000 06AE Local 68.710200 0.00 44.40 1.33 76,222.59
Base 68.710200 0.00 44.40 1.33 76,222.59

18 Sep 2013 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0423 Sep 2013

1,050.000 1.000000 06AE Local 70.420000 0.00 42.00 1.29 73,897.71
Base 70.420000 0.00 42.00 1.29 73,897.71

235851102 Total

2,160.000 Local 0.00 86.40 2.62 150,120.30
Base 0.00 86.40 2.62 150,120.30

254687106 WALT DISNEY CO/THE COMMON STOCK USD.0118 Sep 2013 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0423 Sep 2013

1,750.000 1.000000 06AE Local 67.072300 0.00 70.00 2.04 117,304.49
Base 67.072300 0.00 70.00 2.04 117,304.49
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Sales Report by Report Date
Composite

July 1, 2013 to September 30, 2013 View Date: November 6, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

268648102 EMC CORP/MA COMMON STOCK USD.0115 Aug 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0620 Aug 2013

400.000 1.000000 06AE Local 26.271300 0.00 24.00 0.19 10,484.33
Base 26.271300 0.00 24.00 0.19 10,484.33

18 Sep 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0423 Sep 2013

1,470.000 1.000000 06AE Local 27.030000 0.00 58.80 0.70 39,674.60
Base 27.030000 0.00 58.80 0.70 39,674.60

268648102 Total

1,870.000 Local 0.00 82.80 0.89 50,158.93
Base 0.00 82.80 0.89 50,158.93

30231G102 EXXON MOBIL CORP COMMON STOCK NPV 18 Sep 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0623 Sep 2013

660.000 1.000000 06AE Local 89.540000 0.00 39.60 1.03 59,055.77
Base 89.540000 0.00 39.60 1.03 59,055.77

345370860 FORD MOTOR CO COMMON STOCK USD.0115 Aug 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0420 Aug 2013

4,420.000 1.000000 06AE Local 16.420000 0.00 176.80 1.27 72,398.33
Base 16.420000 0.00 176.80 1.27 72,398.33

369604103 GENERAL ELECTRIC CO COMMON STOCK USD.0618 Sep 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0423 Sep 2013

3,160.000 1.000000 06AE Local 24.841100 0.00 126.40 1.37 78,370.11
Base 24.841100 0.00 126.40 1.37 78,370.11

375558103 GILEAD SCIENCES INC COMMON STOCK USD. 18 Sep 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0423 Sep 2013

1,850.000 1.000000 06AE Local 64.239800 0.00 74.00 2.07 118,767.56
Base 64.239800 0.00 74.00 2.07 118,767.56

438516106 HONEYWELL INTERNATIONAL INC COMMON STOCK USD1. 18 Sep 2013 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0423 Sep 2013

1,100.000 1.000000 06AE Local 86.654500 0.00 44.00 1.66 95,274.29
Base 86.654500 0.00 44.00 1.66 95,274.29

458140100 INTEL CORP COMMON STOCK USD. 18 Sep 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0423 Sep 2013

2,480.000 1.000000 06AE Local 23.850000 0.00 99.20 1.03 59,047.77
Base 23.850000 0.00 99.20 1.03 59,047.77
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Sales Report by Report Date
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July 1, 2013 to September 30, 2013 View Date: November 6, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

461202103 INTUIT INC COMMON STOCK USD.0118 Sep 2013 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0623 Sep 2013

950.000 1.000000 06AE Local 66.180000 0.00 57.00 1.10 62,812.90
Base 66.180000 0.00 57.00 1.10 62,812.90

46625H100 JPMORGAN CHASE + CO COMMON STOCK USD1. 19 Jul 2013 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0424 Jul 2013

1,950.000 1.000000 06AE Local 56.130700 0.00 78.00 1.90 109,374.97
Base 56.130700 0.00 78.00 1.90 109,374.97

18 Sep 2013 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0623 Sep 2013

150.000 1.000000 06AE Local 53.633333 0.00 9.00 0.14 8,035.86
Base 53.633333 0.00 9.00 0.14 8,035.86

46625H100 Total

2,100.000 Local 0.00 87.00 2.04 117,410.83
Base 0.00 87.00 2.04 117,410.83

478160104 JOHNSON + JOHNSON COMMON STOCK USD1. 18 Sep 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0623 Sep 2013

980.000 1.000000 06AE Local 89.716100 0.00 58.80 1.53 87,861.45
Base 89.716100 0.00 58.80 1.53 87,861.45

48203R104 JUNIPER NETWORKS INC COMMON STOCK USD. 18 Sep 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0423 Sep 2013

3,520.000 1.000000 06AE Local 21.651699 0.00 140.80 1.33 76,071.85
Base 21.651699 0.00 140.80 1.33 76,071.85

548661107 LOWE S COS INC COMMON STOCK USD.5 19 Jul 2013 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0424 Jul 2013

1,000.000 1.000000 06AE Local 44.280000 0.00 40.00 0.77 44,239.23
Base 44.280000 0.00 40.00 0.77 44,239.23

18 Sep 2013 3 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0426 Sep 2013

3,160.000 1.000000 06AE Local 47.744700 0.00 126.40 2.63 150,744.22
Base 47.744700 0.00 126.40 2.63 150,744.22

548661107 Total

4,160.000 Local 0.00 166.40 3.40 194,983.45
Base 0.00 166.40 3.40 194,983.45

580135101 MCDONALD S CORP COMMON STOCK USD.0118 Sep 2013 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0423 Sep 2013
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Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

4,370.000 1.000000 06AE Local 98.467100 0.00 174.80 7.49 430,118.94
Base 98.467100 0.00 174.80 7.49 430,118.94

58155Q103 MCKESSON CORP COMMON STOCK USD.0118 Sep 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0623 Sep 2013

920.000 1.000000 06AE Local 131.730000 0.00 55.20 2.11 121,134.29
Base 131.730000 0.00 55.20 2.11 121,134.29

58933Y105 MERCK + CO. INC. COMMON STOCK USD.5 18 Sep 2013 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0623 Sep 2013

630.000 1.000000 06AE Local 48.430000 0.00 37.80 0.53 30,472.57
Base 48.430000 0.00 37.80 0.53 30,472.57

59156R108 METLIFE INC COMMON STOCK USD.0119 Jul 2013 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0424 Jul 2013

11,280.000 1.000000 06AE Local 48.638200 0.00 451.20 9.55 548,178.15
Base 48.638200 0.00 451.20 9.55 548,178.15

61166W101 MONSANTO CO COMMON STOCK USD.0119 Jul 2013 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0424 Jul 2013

4,000.000 1.000000 06AE Local 104.135400 0.00 160.00 7.25 416,374.35
Base 104.135400 0.00 160.00 7.25 416,374.35

18 Sep 2013 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0423 Sep 2013

4,615.000 1.000000 06AE Local 106.950099 0.00 184.60 8.59 493,381.52
Base 106.950099 0.00 184.60 8.59 493,381.52

61166W101 Total

8,615.000 Local 0.00 344.60 15.84 909,755.87
Base 0.00 344.60 15.84 909,755.87

68389X105 ORACLE CORP COMMON STOCK USD.0118 Sep 2013 3 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0426 Sep 2013

2,670.000 1.000000 06AE Local 33.650199 0.00 106.80 1.57 89,737.66
Base 33.650199 0.00 106.80 1.57 89,737.66

718172109 PHILIP MORRIS INTERNATIONAL COMMON STOCK NPV 18 Sep 2013 3 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0626 Sep 2013

840.000 1.000000 06AE Local 89.890000 0.00 50.40 1.32 75,455.88
Base 89.890000 0.00 50.40 1.32 75,455.88

74005P104 PRAXAIR INC COMMON STOCK USD.0118 Sep 2013 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0623 Sep 2013

370.000 1.000000 06AE Local 123.410000 0.00 22.20 0.80 45,638.70
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Base 123.410000 0.00 22.20 0.80 45,638.70

742718109 PROCTER + GAMBLE CO/THE COMMON STOCK 18 Sep 2013 3 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0626 Sep 2013

370.000 1.000000 06AE Local 80.290000 0.00 22.20 0.52 29,684.58
Base 80.290000 0.00 22.20 0.52 29,684.58

744320102 PRUDENTIAL FINANCIAL INC COMMON STOCK USD.0119 Jul 2013 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0424 Jul 2013

6,570.000 1.000000 06AE Local 78.179900 0.00 262.80 8.94 513,370.20
Base 78.179900 0.00 262.80 8.94 513,370.20

18 Sep 2013 3 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0626 Sep 2013

650.000 1.000000 06AE Local 80.730000 0.00 39.00 0.92 52,434.58
Base 80.730000 0.00 39.00 0.92 52,434.58

744320102 Total

7,220.000 Local 0.00 301.80 9.86 565,804.78
Base 0.00 301.80 9.86 565,804.78

747525103 QUALCOMM INC COMMON STOCK USD. 15 Aug 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0420 Aug 2013

1,460.000 1.000000 06AE Local 66.580000 0.00 58.40 1.70 97,146.70
Base 66.580000 0.00 58.40 1.70 97,146.70

18 Sep 2013 3 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0426 Sep 2013

1,080.000 1.000000 06AE Local 69.780000 0.00 43.20 1.32 75,317.88
Base 69.780000 0.00 43.20 1.32 75,317.88

747525103 Total

2,540.000 Local 0.00 101.60 3.02 172,464.58
Base 0.00 101.60 3.02 172,464.58

806857108 SCHLUMBERGER LTD COMMON STOCK USD.0118 Sep 2013 3 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0426 Sep 2013

1,630.000 1.000000 06AE Local 89.081200 0.00 65.20 2.53 145,134.63
Base 89.081200 0.00 65.20 2.53 145,134.63

855244109 STARBUCKS CORP COMMON STOCK USD. 18 Sep 2013 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0623 Sep 2013

780.000 1.000000 06AE Local 77.490000 0.00 46.80 1.05 60,394.35
Base 77.490000 0.00 46.80 1.05 60,394.35

Prepared by State StreetPage 21



Sales Report by Report Date
Composite

July 1, 2013 to September 30, 2013 View Date: November 6, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

863667101 STRYKER CORP COMMON STOCK USD.1 18 Sep 2013 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0623 Sep 2013

440.000 1.000000 06AE Local 71.750000 0.00 26.40 0.55 31,543.05
Base 71.750000 0.00 26.40 0.55 31,543.05

872540109 TJX COMPANIES INC COMMON STOCK USD1. 18 Sep 2013 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0423 Sep 2013

1,010.000 1.000000 06AE Local 56.718900 0.00 40.40 1.00 57,244.69
Base 56.718900 0.00 40.40 1.00 57,244.69

882508104 TEXAS INSTRUMENTS INC COMMON STOCK USD1. 15 Aug 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0620 Aug 2013

200.000 1.000000 06AE Local 38.693500 0.00 12.00 0.14 7,726.56
Base 38.693500 0.00 12.00 0.14 7,726.56

18 Sep 2013 3 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0426 Sep 2013

3,220.000 1.000000 06AE Local 40.780000 0.00 128.80 2.29 131,180.51
Base 40.780000 0.00 128.80 2.29 131,180.51

882508104 Total

3,420.000 Local 0.00 140.80 2.43 138,907.07
Base 0.00 140.80 2.43 138,907.07

883556102 THERMO FISHER SCIENTIFIC INC COMMON STOCK USD1. 18 Sep 2013 3 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0626 Sep 2013

840.000 1.000000 06AE Local 94.064000 0.00 50.40 1.38 78,961.98
Base 94.064000 0.00 50.40 1.38 78,961.98

88579Y101 3M CO COMMON STOCK USD.0115 Aug 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0620 Aug 2013

650.000 1.000000 06AE Local 116.183100 0.00 39.00 1.32 75,478.70
Base 116.183100 0.00 39.00 1.32 75,478.70

18 Sep 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0623 Sep 2013

570.000 1.000000 06AE Local 121.380000 0.00 34.20 1.21 69,151.19
Base 121.380000 0.00 34.20 1.21 69,151.19

88579Y101 Total

1,220.000 Local 0.00 73.20 2.53 144,629.89
Base 0.00 73.20 2.53 144,629.89

886547108 TIFFANY + CO COMMON STOCK USD.0118 Sep 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0623 Sep 2013
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Sales Report by Report Date
Composite

July 1, 2013 to September 30, 2013 View Date: November 6, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

270.000 1.000000 06AE Local 80.200000 0.00 16.20 0.38 21,637.42
Base 80.200000 0.00 16.20 0.38 21,637.42

89417E109 TRAVELERS COS INC/THE COMMON STOCK NPV 19 Jul 2013 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0424 Jul 2013

5,730.000 1.000000 06AE Local 84.637400 0.00 229.20 8.44 484,734.66
Base 84.637400 0.00 229.20 8.44 484,734.66

18 Sep 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0623 Sep 2013

370.000 1.000000 06AE Local 85.960000 0.00 22.20 0.56 31,782.44
Base 85.960000 0.00 22.20 0.56 31,782.44

89417E109 Total

6,100.000 Local 0.00 251.40 9.00 516,517.10
Base 0.00 251.40 9.00 516,517.10

913017109 UNITED TECHNOLOGIES CORP COMMON STOCK USD1. 19 Jul 2013 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0624 Jul 2013

720.000 1.000000 06AE Local 102.410000 0.00 43.20 1.28 73,690.72
Base 102.410000 0.00 43.20 1.28 73,690.72

18 Sep 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0623 Sep 2013

600.000 1.000000 06AE Local 111.000000 0.00 36.00 1.16 66,562.84
Base 111.000000 0.00 36.00 1.16 66,562.84

913017109 Total

1,320.000 Local 0.00 79.20 2.44 140,253.56
Base 0.00 79.20 2.44 140,253.56

92343V104 VERIZON COMMUNICATIONS INC COMMON STOCK USD.1 18 Sep 2013 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0423 Sep 2013

9,300.000 1.000000 06AE Local 48.540000 0.00 372.00 7.86 451,042.14
Base 48.540000 0.00 372.00 7.86 451,042.14

92826C839 VISA INC CLASS A SHARES COMMON STOCK USD. 18 Sep 2013 3 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0626 Sep 2013

660.000 1.000000 06AE Local 193.155200 0.00 39.60 2.22 127,440.61
Base 193.155200 0.00 39.60 2.22 127,440.61

931142103 WAL MART STORES INC COMMON STOCK USD.1 18 Sep 2013 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0623 Sep 2013

720.000 1.000000 06AE Local 76.411400 0.00 43.20 0.96 54,972.05
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Sales Report by Report Date
Composite

July 1, 2013 to September 30, 2013 View Date: November 6, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

Base 76.411400 0.00 43.20 0.96 54,972.05

949746101 WELLS FARGO + CO COMMON STOCK USD1. 19 Jul 2013 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0424 Jul 2013

2,810.000 1.000000 06AE Local 44.430400 0.00 112.40 2.17 124,734.85
Base 44.430400 0.00 112.40 2.17 124,734.85

18 Sep 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0623 Sep 2013

800.000 1.000000 06AE Local 43.563100 0.00 48.00 0.61 34,801.87
Base 43.563100 0.00 48.00 0.61 34,801.87

949746101 Total

3,610.000 Local 0.00 160.40 2.78 159,536.72
Base 0.00 160.40 2.78 159,536.72

98389B100 XCEL ENERGY INC COMMON STOCK USD2.518 Sep 2013 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0423 Sep 2013

30,570.000 1.000000 06AE Local 27.849800 0.00 1,222.80 14.82 850,130.77
Base 27.849800 0.00 1,222.80 14.82 850,130.77

G1151C101 ACCENTURE PLC CL A COMMON STOCK USD. 18 Sep 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0423 Sep 2013

1,060.000 1.000000 06AE Local 77.860000 0.00 42.40 1.44 82,487.76
Base 77.860000 0.00 42.40 1.44 82,487.76

G491BT108 INVESCO LTD COMMON STOCK USD.2 18 Sep 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0623 Sep 2013

540.000 1.000000 06AE Local 32.700000 0.00 32.40 0.31 17,625.29
Base 32.700000 0.00 32.40 0.31 17,625.29

US DOLLAR  Total

170,628.000 0.00

0.00

7,174.72

7,174.72

155.82

155.82

8,935,875.21

8,935,875.21

Local

Base

EQUITY  Total
170,628.000

0.00 7,174.72 155.82 8,935,875.21Base
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Sales Report by Report Date
Composite

July 1, 2013 to September 30, 2013 View Date: November 6, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

SALES Total
1,099,598.890

0.00 7,174.72 155.82 9,864,846.10Base
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Purchase Report by Report Date
Currency Summary - Composite

July 1, 2013 to September 30, 2013 View Date: November 6, 2013

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

US DOLLAR

CASH EQUIVALENTS
3,801,816.390 Local 0.00 0.00 0.00 3,801,816.39

Base 0.00 0.00 0.00 3,801,816.39
TRADES: 56

CANCELS: 0

EQUITY
121,700.000 Local 0.00 5,024.80 0.00 6,052,405.14

Base 0.00 5,024.80 0.00 6,052,405.14
TRADES: 27

CANCELS: 0

FIXED INCOME
850,000.000 Local 2,532.04 0.00 0.00 874,376.45

Base 2,532.04 0.00 0.00 874,376.45
TRADES: 4

CANCELS: 0

US DOLLAR Total
Long 4,773,516.390 Local 2,532.04 5,024.80 0.00 10,728,597.98

Base 2,532.04 5,024.80 0.00 10,728,597.98
TRADES: 87

CANCELS: 0

PURCHASE Total
Long 4,773,516.390

Base 2,532.04 5,024.80 0.00 10,728,597.98
TRADES: 87

CANCELS: 0
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Sales Report by Report Date
Currency Summary - Composite

July 1, 2013 to September 30, 2013 View Date: November 6, 2013

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

US DOLLAR

CASH EQUIVALENTS
928,970.890 Local 0.00 0.00 0.00 928,970.89

Base 0.00 0.00 0.00 928,970.89
TRADES: 8

CANCELS: 0

EQUITY
170,628.000 Local 0.00 7,174.72 155.82 8,935,875.21

Base 0.00 7,174.72 155.82 8,935,875.21
TRADES: 63

CANCELS: 0

US DOLLAR Total
Long 1,099,598.890 Local 0.00 7,174.72 155.82 9,864,846.10

Base 0.00 7,174.72 155.82 9,864,846.10
TRADES: 71

CANCELS: 0

SALES Total
Long 1,099,598.890

Base 0.00 7,174.72 155.82 9,864,846.10
TRADES: 71

CANCELS: 0
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Purchase Report by Report Date
Fund Summary - Composite

July 1, 2013 to September 30, 2013 View Date: November 6, 2013

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

CASH EQUIVALENTS
3,801,816.390 Base 0.00 0.00 0.00 3,801,816.39

TRADES: 56
CANCELS: 0

EQUITY
121,700.000 Base 0.00 5,024.80 0.00 6,052,405.14

TRADES: 27
CANCELS: 0

FIXED INCOME
850,000.000 Base 2,532.04 0.00 0.00 874,376.45

TRADES: 4
CANCELS: 0

PURCHASE Total
Long 4,773,516.390 Base 2,532.04 5,024.80 0.00 10,728,597.98

TRADES: 87
CANCELS: 0
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Sales Report by Report Date
Fund Summary - Composite

July 1, 2013 to September 30, 2013 View Date: November 6, 2013

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

CASH EQUIVALENTS
928,970.890 Base 0.00 0.00 0.00 928,970.89

TRADES: 8
CANCELS: 0

EQUITY
170,628.000 Base 0.00 7,174.72 155.82 8,935,875.21

TRADES: 63
CANCELS: 0

SALES Total
Long 1,099,598.890 Base 0.00 7,174.72 155.82 9,864,846.10

TRADES: 71
CANCELS: 0
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Funds Included in Composite

Realized Gain/Loss

View Date:

by Report Date - Composite
toJuly 1, 2013 September 30, 2013 November 6, 2013

COB BIRMGHAM - REGIONS EQUITY06AE
REGIONS FINCL-FIXED COB BHAM06EV
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View Date: November 6, 2013toJuly 1, 2013 September 30, 2013

Realized Gain/Loss
by Report Date - Composite

Trd Date Curr Gn/LsSecurity Gn/LsCostPrincipal NetShares/ParLotSSB Trade ID

Maturity DateSecurity Name Sell RateRateAsset ID Stl DateSecurity Description
Base Currency: USD - US DOLLAR

Net Gn/Ls

Fund Dtl Fund Rsn Trd Dts of Orig Buys

CASH EQUIVALENTS
STIF-TYPE INSTRUMENT

US DOLLAR

29 Jul 2013 1.000000SHORT TERM INVESTMENT FUND 31 Dec 2030STATE STREET BANK + TRUST CO8611249M9

0.01Local

0.000.01 0.00

0.00

Base 0.00

0.000.01

0.01

13GTEBBHST5 0.010288

1.000

29 Jul 2013

06AE to 20 May 201320 May 2013

20 Aug 2013 1.000000SHORT TERM INVESTMENT FUND 31 Dec 2030STATE STREET BANK + TRUST CO8611249M9

72,379.20Local

0.0072,379.20 0.00

0.00

Base 0.00

0.0072,379.20

72,379.20

13HNEBBH1Z3 72,379.200332

1.000

20 Aug 2013

06AE to 10 Jun 201320 May 2013

13 Sep 2013 1.000000SHORT TERM INVESTMENT FUND 31 Dec 2030STATE STREET BANK + TRUST CO8611249M9

0.01Local

0.000.01 0.00

0.00

Base 0.00

0.000.01

0.01

13IIEBBLTQP 0.010352

0.017

13 Sep 2013

06AE to 10 Jun 201310 Jun 2013

05 Aug 2013 1.000000SHORT TERM INVESTMENT FUND 31 Dec 2030STATE STREET BANK + TRUST CO8611249M9

236,706.98Local

0.00236,706.98 0.00

0.00

Base 0.00

0.00236,706.98

236,706.98

13HCEBBJJ05 236,706.980706

0.012

05 Aug 2013

06EV to 17 Jun 201328 May 2013

13 Aug 2013 1.000000SHORT TERM INVESTMENT FUND 31 Dec 2030STATE STREET BANK + TRUST CO8611249M9

106,415.00Local

0.00106,415.00 0.00

0.00

Base 0.00

0.00106,415.00

106,415.00

13HIEBBJGHD 106,415.000733

0.005

13 Aug 2013

06EV to 25 Jun 201317 Jun 2013

16 Aug 2013 1.000000SHORT TERM INVESTMENT FUND 31 Dec 2030STATE STREET BANK + TRUST CO8611249M9

101,802.00Local

0.00101,802.00 0.00

0.00

Base 0.00

0.00101,802.00

101,802.00

13HLEBBJCLV 101,802.000739

0.003

16 Aug 2013

06EV to 15 Jul 201325 Jun 2013

04 Sep 2013 1.000000SHORT TERM INVESTMENT FUND 31 Dec 2030STATE STREET BANK + TRUST CO8611249M9

1.93Local

0.001.93 0.00

0.00

Base 0.00

0.001.93

1.93

13IBEBBJLG7 1.930745

0.002

04 Sep 2013

06EV to 15 Jul 201315 Jul 2013

27 Sep 2013 1.000000SHORT TERM INVESTMENT FUND 31 Dec 2030STATE STREET BANK + TRUST CO8611249M9

411,665.76Local

0.00411,665.76 0.00

0.00

Base 0.00

0.00411,665.76

411,665.76

13ISEBBH9DT 411,665.760774

0.002

27 Sep 2013

06EV to 16 Sep 201315 Jul 2013
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View Date: November 6, 2013toJuly 1, 2013 September 30, 2013

Realized Gain/Loss
by Report Date - Composite

Trd Date Curr Gn/LsSecurity Gn/LsCostPrincipal NetShares/ParLotSSB Trade ID

Maturity DateSecurity Name Sell RateRateAsset ID Stl DateSecurity Description
Base Currency: USD - US DOLLAR

Net Gn/Ls

Fund Dtl Fund Rsn Trd Dts of Orig Buys

928,970.89 0.00 0.00
8611249M9 Total

Local 928,970.89
928,970.89 928,970.89 0.00 0.00 0.00Base

US DOLLAR Total Local
0.000.00

0.00
0.00

0.00
928,970.89
928,970.89

Base
928,970.89
928,970.89

928,970.89 0.000.00 0.00Base 928,970.89STIF-TYPE INSTRUMENT Total

928,970.89 0.000.00 0.00Base 928,970.89CASH EQUIVALENTS  Total
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View Date: November 6, 2013toJuly 1, 2013 September 30, 2013

Realized Gain/Loss
by Report Date - Composite

Trd Date Curr Gn/LsSecurity Gn/LsCostPrincipal NetShares/ParLotSSB Trade ID

Maturity DateSecurity Name Sell RateRateAsset ID Stl DateSecurity Description
Base Currency: USD - US DOLLAR

Net Gn/Ls

Fund Dtl Fund Rsn Trd Dts of Orig Buys

EQUITY
COMMON STOCK

US DOLLAR

23 Sep 2013 1.000000COMMON STOCK USD.2AMERICAN EXPRESS CO025816109

68,444.87Local

62,755.6568,444.87 62,755.65

62,755.65

Base 0.00

62,755.65131,200.52

131,200.52

13IQKBBZPGD 1,690.000393 18 Sep 2013

06AE to 19 Nov 200919 Nov 2009

23 Sep 2013 1.000000COMMON STOCK USD.1ANADARKO PETROLEUM CORP032511107

87,297.36Local

26,436.6687,297.36 26,436.66

26,436.66

Base 0.00

26,436.66113,734.02

113,734.02

13IQEBBL7Q8 1,200.000363 18 Sep 2013

06AE to 18 Jul 201218 Jul 2012

20 Aug 2013 1.000000COMMON STOCK NPVAPPLE INC037833100

260,135.30Local

-14,634.88260,135.30 -14,634.88

-14,634.88

Base 0.00

-14,634.88245,500.42

245,500.42

13HMKBBGWT 490.000324 15 Aug 2013

06AE to 05 Nov 201205 Nov 2012

23 Sep 2013 1.000000COMMON STOCK USD.01AUTODESK INC052769106

63,797.00Local

8,116.8563,797.00 8,116.85

8,116.85

Base 0.00

8,116.8571,913.85

71,913.85

13IQEBBL9M3 1,770.000366 18 Sep 2013

06AE to 15 Aug 201315 Aug 2013

23 Sep 2013 1.000000COMMON STOCK USD.01BLACKROCK INC09247X101

19,203.97Local

8,925.7419,203.97 8,925.74

8,925.74

Base 0.00

8,925.7428,129.71

28,129.71

13IQKBBZPGW 100.000395 18 Sep 2013

06AE to 20 Jan 201120 Jan 2011

20 Aug 2013 1.000000COMMON STOCK USD.0001BROADCOM CORP CL A111320107

986,231.59Local

-233,224.78986,231.59 -233,224.78

-233,224.78

Base 0.00

-233,224.78753,006.81

753,006.81

13HMKBBQH9X 29,093.000328 15 Aug 2013

06AE to 19 Jul 201305 Oct 2011

23 Sep 2013 1.000000COMMON STOCK USD.01CVS CAREMARK CORP126650100

532.72Local

1,284.34532.72 1,284.34

1,284.34

Base 0.00

1,284.341,817.06

1,817.06

13IQKBBZQZF 30.000394 18 Sep 2013

06AE to 30 Jul 200330 Jul 2003

23 Sep 2013 1.000000COMMON STOCK USD.75CHEVRON CORP166764100

60,079.61Local

44,398.9760,079.61 44,398.97

44,398.97

Base 0.00

44,398.97104,478.58

104,478.58

13IQKBBZQZR 830.000392 18 Sep 2013

06AE to 20 Jun 200320 Jun 2003
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View Date: November 6, 2013toJuly 1, 2013 September 30, 2013

Realized Gain/Loss
by Report Date - Composite

Trd Date Curr Gn/LsSecurity Gn/LsCostPrincipal NetShares/ParLotSSB Trade ID

Maturity DateSecurity Name Sell RateRateAsset ID Stl DateSecurity Description
Base Currency: USD - US DOLLAR

Net Gn/Ls

Fund Dtl Fund Rsn Trd Dts of Orig Buys

23 Sep 2013 1.000000COMMON STOCK USD.01CITIGROUP INC172967424

47,415.10Local

2,136.0347,415.10 2,136.03

2,136.03

Base 0.00

2,136.0349,551.13

49,551.13

13IQEBBL8CW 950.000364 18 Sep 2013

06AE to 18 Apr 201318 Apr 2013

24 Jul 2013 1.000000COMMON STOCK USD.01DANAHER CORP235851102

60,441.83Local

15,780.7660,441.83 15,780.76

15,780.76

Base 0.00

15,780.7676,222.59

76,222.59

13GPEBBG4DB 1,110.000270 19 Jul 2013

06AE to 15 Mar 201215 Mar 2012

23 Sep 2013 1.000000COMMON STOCK USD.01DANAHER CORP235851102

57,174.71Local

16,723.0057,174.71 16,723.00

16,723.00

Base 0.00

16,723.0073,897.71

73,897.71

13IQEBBL9M2 1,050.000365 18 Sep 2013

06AE to 15 Mar 201215 Mar 2012

117,616.54 32,503.76 32,503.76
235851102 Total

Local 150,120.30
150,120.30 117,616.54 32,503.76 0.00 32,503.76Base

23 Sep 2013 1.000000COMMON STOCK USD.01WALT DISNEY CO/THE254687106

96,164.73Local

21,139.7696,164.73 21,139.76

21,139.76

Base 0.00

21,139.76117,304.49

117,304.49

13IQEBBMCB1 1,750.000367 18 Sep 2013

06AE to 07 Dec 201207 Dec 2012

20 Aug 2013 1.000000COMMON STOCK USD.01EMC CORP/MA268648102

7,595.01Local

2,889.327,595.01 2,889.32

2,889.32

Base 0.00

2,889.3210,484.33

10,484.33

13HPKBBXGV8 400.000334 15 Aug 2013

06AE to 24 Jul 200924 Jul 2009

23 Sep 2013 1.000000COMMON STOCK USD.01EMC CORP/MA268648102

27,911.66Local

11,762.9427,911.66 11,762.94

11,762.94

Base 0.00

11,762.9439,674.60

39,674.60

13IQKBB0JGP 1,470.000399 18 Sep 2013

06AE to 24 Jul 200924 Jul 2009

35,506.67 14,652.26 14,652.26
268648102 Total

Local 50,158.93
50,158.93 35,506.67 14,652.26 0.00 14,652.26Base

23 Sep 2013 1.000000COMMON STOCK NPVEXXON MOBIL CORP30231G102

41,941.01Local

17,114.7641,941.01 17,114.76

17,114.76

Base 0.00

17,114.7659,055.77

59,055.77

13IRKBBFPCX 660.000448 18 Sep 2013

06AE to 20 Jun 200320 Jun 2003
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View Date: November 6, 2013toJuly 1, 2013 September 30, 2013

Realized Gain/Loss
by Report Date - Composite

Trd Date Curr Gn/LsSecurity Gn/LsCostPrincipal NetShares/ParLotSSB Trade ID

Maturity DateSecurity Name Sell RateRateAsset ID Stl DateSecurity Description
Base Currency: USD - US DOLLAR

Net Gn/Ls

Fund Dtl Fund Rsn Trd Dts of Orig Buys

20 Aug 2013 1.000000COMMON STOCK USD.01FORD MOTOR CO345370860

59,449.00Local

12,949.3359,449.00 12,949.33

12,949.33

Base 0.00

12,949.3372,398.33

72,398.33

13HMKBBGWQ 4,420.000317 15 Aug 2013

06AE to 13 Mar 201313 Mar 2013

23 Sep 2013 1.000000COMMON STOCK USD.06GENERAL ELECTRIC CO369604103

52,419.44Local

25,950.6752,419.44 25,950.67

25,950.67

Base 0.00

25,950.6778,370.11

78,370.11

13IQKBB0JGT 3,160.000398 18 Sep 2013

06AE to 08 Dec 200908 Dec 2009

23 Sep 2013 1.000000COMMON STOCK USD.001GILEAD SCIENCES INC375558103

92,887.39Local

25,880.1792,887.39 25,880.17

25,880.17

Base 0.00

25,880.17118,767.56

118,767.56

13IQKBB0LPV 1,850.000402 18 Sep 2013

06AE to 25 Jun 201325 Jun 2013

23 Sep 2013 1.000000COMMON STOCK USD1.HONEYWELL INTERNATIONAL INC438516106

83,358.71Local

11,915.5883,358.71 11,915.58

11,915.58

Base 0.00

11,915.5895,274.29

95,274.29

13IQEBBMLMX 1,100.000368 18 Sep 2013

06AE to 13 Mar 201313 Mar 2013

23 Sep 2013 1.000000COMMON STOCK USD.001INTEL CORP458140100

48,717.30Local

10,330.4748,717.30 10,330.47

10,330.47

Base 0.00

10,330.4759,047.77

59,047.77

13IQKBB0MR9 2,480.000403 18 Sep 2013

06AE to 24 Jul 200924 Jul 2009

23 Sep 2013 1.000000COMMON STOCK USD.01INTUIT INC461202103

55,285.63Local

7,527.2755,285.63 7,527.27

7,527.27

Base 0.00

7,527.2762,812.90

62,812.90

13IQEBBML40 950.000370 18 Sep 2013

06AE to 25 Jun 201325 Jun 2013

24 Jul 2013 1.000000COMMON STOCK USD1.JPMORGAN CHASE + CO46625H100

74,479.62Local

34,895.3574,479.62 34,895.35

34,895.35

Base 0.00

34,895.35109,374.97

109,374.97

13GPEBBG4PK 1,950.000271 19 Jul 2013

06AE to 25 Mar 200925 Mar 2009

23 Sep 2013 1.000000COMMON STOCK USD1.JPMORGAN CHASE + CO46625H100

5,729.20Local

2,306.665,729.20 2,306.66

2,306.66

Base 0.00

2,306.668,035.86

8,035.86

13IQEBBMR6W 150.000373 18 Sep 2013

06AE to 25 Mar 200925 Mar 2009

80,208.82 37,202.01 37,202.01
46625H100 Total

Local 117,410.83
117,410.83 80,208.82 37,202.01 0.00 37,202.01Base
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View Date: November 6, 2013toJuly 1, 2013 September 30, 2013

Realized Gain/Loss
by Report Date - Composite

Trd Date Curr Gn/LsSecurity Gn/LsCostPrincipal NetShares/ParLotSSB Trade ID

Maturity DateSecurity Name Sell RateRateAsset ID Stl DateSecurity Description
Base Currency: USD - US DOLLAR

Net Gn/Ls

Fund Dtl Fund Rsn Trd Dts of Orig Buys

23 Sep 2013 1.000000COMMON STOCK USD1.JOHNSON + JOHNSON478160104

61,737.64Local

26,123.8161,737.64 26,123.81

26,123.81

Base 0.00

26,123.8187,861.45

87,861.45

13IQKBB0N57 980.000408 18 Sep 2013

06AE to 08 Dec 200908 Dec 2009

23 Sep 2013 1.000000COMMON STOCK USD.00001JUNIPER NETWORKS INC48203R104

84,584.93Local

-8,513.0884,584.93 -8,513.08

-8,513.08

Base 0.00

-8,513.0876,071.85

76,071.85

13IQKBB0N58 3,520.000411 18 Sep 2013

06AE to 06 Jul 201106 Jul 2011

24 Jul 2013 1.000000COMMON STOCK USD.5LOWE S COS INC548661107

31,154.80Local

13,084.4331,154.80 13,084.43

13,084.43

Base 0.00

13,084.4344,239.23

44,239.23

13GPEBBG40V 1,000.000272 19 Jul 2013

06AE to 11 Oct 201211 Oct 2012

26 Sep 2013 1.000000COMMON STOCK USD.5LOWE S COS INC548661107

98,449.17Local

52,295.0598,449.17 52,295.05

52,295.05

Base 0.00

52,295.05150,744.22

150,744.22

13IRKBBFPFL 3,160.000447 18 Sep 2013

06AE to 11 Oct 201211 Oct 2012

129,603.97 65,379.48 65,379.48
548661107 Total

Local 194,983.45
194,983.45 129,603.97 65,379.48 0.00 65,379.48Base

23 Sep 2013 1.000000COMMON STOCK USD.01MCDONALD S CORP580135101

404,556.68Local

25,562.26404,556.68 25,562.26

25,562.26

Base 0.00

25,562.26430,118.94

430,118.94

13IQKBBZFWN 4,370.000385 18 Sep 2013

06AE to 11 Oct 201211 Oct 2012

23 Sep 2013 1.000000COMMON STOCK USD.01MCKESSON CORP58155Q103

97,830.50Local

23,303.7997,830.50 23,303.79

23,303.79

Base 0.00

23,303.79121,134.29

121,134.29

13IQKBB0RS7 920.000410 18 Sep 2013

06AE to 18 Apr 201318 Apr 2013

23 Sep 2013 1.000000COMMON STOCK USD.5MERCK + CO. INC.58933Y105

21,945.25Local

8,527.3221,945.25 8,527.32

8,527.32

Base 0.00

8,527.3230,472.57

30,472.57

13IQEBBML4M 630.000369 18 Sep 2013

06AE to 25 Aug 201025 Aug 2010

24 Jul 2013 1.000000COMMON STOCK USD.01METLIFE INC59156R108

425,622.39Local

122,555.76425,622.39 122,555.76

122,555.76

Base 0.00

122,555.76548,178.15

548,178.15

13GPEBBG5BZ 11,280.000273 19 Jul 2013

06AE to 13 Mar 201302 Feb 2012

Page 7 Prepared by State Street



View Date: November 6, 2013toJuly 1, 2013 September 30, 2013

Realized Gain/Loss
by Report Date - Composite

Trd Date Curr Gn/LsSecurity Gn/LsCostPrincipal NetShares/ParLotSSB Trade ID

Maturity DateSecurity Name Sell RateRateAsset ID Stl DateSecurity Description
Base Currency: USD - US DOLLAR

Net Gn/Ls

Fund Dtl Fund Rsn Trd Dts of Orig Buys

24 Jul 2013 1.000000COMMON STOCK USD.01MONSANTO CO61166W101

312,849.52Local

103,524.83312,849.52 103,524.83

103,524.83

Base 0.00

103,524.83416,374.35

416,374.35

13GPEBBG5LP 4,000.000274 19 Jul 2013

06AE to 19 Nov 200913 Nov 2007

23 Sep 2013 1.000000COMMON STOCK USD.01MONSANTO CO61166W101

360,950.14Local

132,431.38360,950.14 132,431.38

132,431.38

Base 0.00

132,431.38493,381.52

493,381.52

13IQEBBM93J 4,615.000381 18 Sep 2013

06AE to 17 Mar 201119 Nov 2009

673,799.66 235,956.21 235,956.21
61166W101 Total

Local 909,755.87
909,755.87 673,799.66 235,956.21 0.00 235,956.21Base

26 Sep 2013 1.000000COMMON STOCK USD.01ORACLE CORP68389X105

61,065.11Local

28,672.5561,065.11 28,672.55

28,672.55

Base 0.00

28,672.5589,737.66

89,737.66

13IRKBBFPCV 2,670.000445 18 Sep 2013

06AE to 24 Apr 200924 Apr 2009

26 Sep 2013 1.000000COMMON STOCK NPVPHILIP MORRIS INTERNATIONAL718172109

58,359.04Local

17,096.8458,359.04 17,096.84

17,096.84

Base 0.00

17,096.8475,455.88

75,455.88

13IQKBB07LG 840.000426 18 Sep 2013

06AE to 23 Mar 201016 Dec 2009

23 Sep 2013 1.000000COMMON STOCK USD.01PRAXAIR INC74005P104

35,072.76Local

10,565.9435,072.76 10,565.94

10,565.94

Base 0.00

10,565.9445,638.70

45,638.70

13IQEBBMQNG 370.000371 18 Sep 2013

06AE to 10 Aug 201110 Aug 2011

26 Sep 2013 1.000000COMMON STOCKPROCTER + GAMBLE CO/THE742718109

22,631.99Local

7,052.5922,631.99 7,052.59

7,052.59

Base 0.00

7,052.5929,684.58

29,684.58

13IQKBB07LC 370.000427 18 Sep 2013

06AE to 13 Aug 201013 Aug 2010

24 Jul 2013 1.000000COMMON STOCK USD.01PRUDENTIAL FINANCIAL INC744320102

314,361.30Local

199,008.90314,361.30 199,008.90

199,008.90

Base 0.00

199,008.90513,370.20

513,370.20

13GPEBBG52M 6,570.000275 19 Jul 2013

06AE to 19 May 201024 Jul 2009

26 Sep 2013 1.000000COMMON STOCK USD.01PRUDENTIAL FINANCIAL INC744320102

31,101.20Local

21,333.3831,101.20 21,333.38

21,333.38

Base 0.00

21,333.3852,434.58

52,434.58

13IQKBB07LT 650.000422 18 Sep 2013

06AE to 30 Aug 201019 May 2010
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View Date: November 6, 2013toJuly 1, 2013 September 30, 2013

Realized Gain/Loss
by Report Date - Composite

Trd Date Curr Gn/LsSecurity Gn/LsCostPrincipal NetShares/ParLotSSB Trade ID

Maturity DateSecurity Name Sell RateRateAsset ID Stl DateSecurity Description
Base Currency: USD - US DOLLAR

Net Gn/Ls

Fund Dtl Fund Rsn Trd Dts of Orig Buys

345,462.50 220,342.28 220,342.28
744320102 Total

Local 565,804.78
565,804.78 345,462.50 220,342.28 0.00 220,342.28Base

20 Aug 2013 1.000000COMMON STOCK USD.0001QUALCOMM INC747525103

61,198.42Local

35,948.2861,198.42 35,948.28

35,948.28

Base 0.00

35,948.2897,146.70

97,146.70

13HMKBBGWQ 1,460.000321 15 Aug 2013

06AE to 17 Aug 200517 Aug 2005

26 Sep 2013 1.000000COMMON STOCK USD.0001QUALCOMM INC747525103

45,270.06Local

30,047.8245,270.06 30,047.82

30,047.82

Base 0.00

30,047.8275,317.88

75,317.88

13IQKBB08HJ 1,080.000423 18 Sep 2013

06AE to 17 Aug 200517 Aug 2005

106,468.48 65,996.10 65,996.10
747525103 Total

Local 172,464.58
172,464.58 106,468.48 65,996.10 0.00 65,996.10Base

26 Sep 2013 1.000000COMMON STOCK USD.01SCHLUMBERGER LTD806857108

100,524.61Local

44,610.02100,524.61 44,610.02

44,610.02

Base 0.00

44,610.02145,134.63

145,134.63

13IQKBB081F 1,630.000425 18 Sep 2013

06AE to 25 Aug 200925 Aug 2009

23 Sep 2013 1.000000COMMON STOCK USD.001STARBUCKS CORP855244109

55,351.84Local

5,042.5155,351.84 5,042.51

5,042.51

Base 0.00

5,042.5160,394.35

60,394.35

13IQEBBMQZC 780.000372 18 Sep 2013

06AE to 15 Aug 201315 Aug 2013

23 Sep 2013 1.000000COMMON STOCK USD.1STRYKER CORP863667101

22,688.33Local

8,854.7222,688.33 8,854.72

8,854.72

Base 0.00

8,854.7231,543.05

31,543.05

13IQEBBMS5H 440.000375 18 Sep 2013

06AE to 30 Aug 201030 Aug 2010

23 Sep 2013 1.000000COMMON STOCK USD1.TJX COMPANIES INC872540109

51,186.09Local

6,058.6051,186.09 6,058.60

6,058.60

Base 0.00

6,058.6057,244.69

57,244.69

13IQEBBMSDF 1,010.000374 18 Sep 2013

06AE to 13 May 201313 May 2013

20 Aug 2013 1.000000COMMON STOCK USD1.TEXAS INSTRUMENTS INC882508104

6,922.86Local

803.706,922.86 803.70

803.70

Base 0.00

803.707,726.56

7,726.56

13HMKBBGWQ 200.000322 15 Aug 2013

06AE to 24 Mar 201124 Mar 2011
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View Date: November 6, 2013toJuly 1, 2013 September 30, 2013

Realized Gain/Loss
by Report Date - Composite

Trd Date Curr Gn/LsSecurity Gn/LsCostPrincipal NetShares/ParLotSSB Trade ID

Maturity DateSecurity Name Sell RateRateAsset ID Stl DateSecurity Description
Base Currency: USD - US DOLLAR

Net Gn/Ls

Fund Dtl Fund Rsn Trd Dts of Orig Buys

26 Sep 2013 1.000000COMMON STOCK USD1.TEXAS INSTRUMENTS INC882508104

111,458.01Local

19,722.50111,458.01 19,722.50

19,722.50

Base 0.00

19,722.50131,180.51

131,180.51

13IQKBB1G7S 3,220.000431 18 Sep 2013

06AE to 24 Mar 201124 Mar 2011

118,380.87 20,526.20 20,526.20
882508104 Total

Local 138,907.07
138,907.07 118,380.87 20,526.20 0.00 20,526.20Base

26 Sep 2013 1.000000COMMON STOCK USD1.THERMO FISHER SCIENTIFIC INC883556102

50,656.65Local

28,305.3350,656.65 28,305.33

28,305.33

Base 0.00

28,305.3378,961.98

78,961.98

13IQKBB1BPN 840.000424 18 Sep 2013

06AE to 30 Aug 201030 Aug 2010

20 Aug 2013 1.000000COMMON STOCK USD.013M CO88579Y101

48,417.50Local

27,061.2048,417.50 27,061.20

27,061.20

Base 0.00

27,061.2075,478.70

75,478.70

13HMKBBGWQ 650.000318 15 Aug 2013

06AE to 25 Aug 200925 Aug 2009

23 Sep 2013 1.000000COMMON STOCK USD.013M CO88579Y101

42,458.42Local

26,692.7742,458.42 26,692.77

26,692.77

Base 0.00

26,692.7769,151.19

69,151.19

13IQKBB0ZHC 570.000413 18 Sep 2013

06AE to 25 Aug 200925 Aug 2009

90,875.92 53,753.97 53,753.97
88579Y101 Total

Local 144,629.89
144,629.89 90,875.92 53,753.97 0.00 53,753.97Base

23 Sep 2013 1.000000COMMON STOCK USD.01TIFFANY + CO886547108

15,773.40Local

5,864.0215,773.40 5,864.02

5,864.02

Base 0.00

5,864.0221,637.42

21,637.42

13IQKBB09XD 270.000421 18 Sep 2013

06AE to 07 Dec 201207 Dec 2012

24 Jul 2013 1.000000COMMON STOCK NPVTRAVELERS COS INC/THE89417E109

295,763.92Local

188,970.74295,763.92 188,970.74

188,970.74

Base 0.00

188,970.74484,734.66

484,734.66

13GPEBBG58X 5,730.000276 19 Jul 2013

06AE to 13 Aug 201030 Jun 2010

23 Sep 2013 1.000000COMMON STOCK NPVTRAVELERS COS INC/THE89417E109

19,098.19Local

12,684.2519,098.19 12,684.25

12,684.25

Base 0.00

12,684.2531,782.44

31,782.44

13IQKBB1BPR 370.000430 18 Sep 2013

06AE to 13 Aug 201013 Aug 2010

Page 10 Prepared by State Street



View Date: November 6, 2013toJuly 1, 2013 September 30, 2013

Realized Gain/Loss
by Report Date - Composite

Trd Date Curr Gn/LsSecurity Gn/LsCostPrincipal NetShares/ParLotSSB Trade ID

Maturity DateSecurity Name Sell RateRateAsset ID Stl DateSecurity Description
Base Currency: USD - US DOLLAR

Net Gn/Ls

Fund Dtl Fund Rsn Trd Dts of Orig Buys

314,862.11 201,654.99 201,654.99
89417E109 Total

Local 516,517.10
516,517.10 314,862.11 201,654.99 0.00 201,654.99Base

24 Jul 2013 1.000000COMMON STOCK USD1.UNITED TECHNOLOGIES CORP913017109

42,714.70Local

30,976.0242,714.70 30,976.02

30,976.02

Base 0.00

30,976.0273,690.72

73,690.72

13GPEBBG6QL 720.000277 19 Jul 2013

06AE to 25 Aug 200914 Jun 2005

23 Sep 2013 1.000000COMMON STOCK USD1.UNITED TECHNOLOGIES CORP913017109

35,595.58Local

30,967.2635,595.58 30,967.26

30,967.26

Base 0.00

30,967.2666,562.84

66,562.84

13IQKBB1H9F 600.000437 18 Sep 2013

06AE to 25 Aug 200925 Aug 2009

78,310.28 61,943.28 61,943.28
913017109 Total

Local 140,253.56
140,253.56 78,310.28 61,943.28 0.00 61,943.28Base

23 Sep 2013 1.000000COMMON STOCK USD.1VERIZON COMMUNICATIONS INC92343V104

265,603.80Local

185,438.34265,603.80 185,438.34

185,438.34

Base 0.00

185,438.34451,042.14

451,042.14

13IQEBBNB4F 9,300.000382 18 Sep 2013

06AE to 23 Mar 201025 Mar 2009

26 Sep 2013 1.000000COMMON STOCK USD.0001VISA INC CLASS A SHARES92826C839

58,426.67Local

69,013.9458,426.67 69,013.94

69,013.94

Base 0.00

69,013.94127,440.61

127,440.61

13IQKBB1H9M 660.000436 18 Sep 2013

06AE to 19 May 201004 Mar 2010

23 Sep 2013 1.000000COMMON STOCK USD.1WAL MART STORES INC931142103

53,293.15Local

1,678.9053,293.15 1,678.90

1,678.90

Base 0.00

1,678.9054,972.05

54,972.05

13IQEBBMT2M 720.000376 18 Sep 2013

06AE to 13 Mar 201313 Mar 2013

24 Jul 2013 1.000000COMMON STOCK USD1.666WELLS FARGO + CO949746101

97,201.95Local

27,532.9097,201.95 27,532.90

27,532.90

Base 0.00

27,532.90124,734.85

124,734.85

13GPEBBG6ZG 2,810.000278 19 Jul 2013

06AE to 14 Aug 201214 Aug 2012

23 Sep 2013 1.000000COMMON STOCK USD1.666WELLS FARGO + CO949746101

27,673.15Local

7,128.7227,673.15 7,128.72

7,128.72

Base 0.00

7,128.7234,801.87

34,801.87

13IQKBB1KR5 800.000435 18 Sep 2013

06AE to 14 Aug 201214 Aug 2012
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View Date: November 6, 2013toJuly 1, 2013 September 30, 2013

Realized Gain/Loss
by Report Date - Composite

Trd Date Curr Gn/LsSecurity Gn/LsCostPrincipal NetShares/ParLotSSB Trade ID

Maturity DateSecurity Name Sell RateRateAsset ID Stl DateSecurity Description
Base Currency: USD - US DOLLAR

Net Gn/Ls

Fund Dtl Fund Rsn Trd Dts of Orig Buys

124,875.10 34,661.62 34,661.62
949746101 Total

Local 159,536.72
159,536.72 124,875.10 34,661.62 0.00 34,661.62Base

23 Sep 2013 1.000000COMMON STOCK USD2.5XCEL ENERGY INC98389B100

812,798.22Local

37,332.55812,798.22 37,332.55

37,332.55

Base 0.00

37,332.55850,130.77

850,130.77

13IQEBBNC2R 30,570.000383 18 Sep 2013

06AE to 15 Mar 201215 Mar 2012

23 Sep 2013 1.000000COMMON STOCK USD.0000225ACCENTURE PLC CL AG1151C101

74,466.91Local

8,020.8574,466.91 8,020.85

8,020.85

Base 0.00

8,020.8582,487.76

82,487.76

13IQKBBZK3X 1,060.000387 18 Sep 2013

06AE to 11 Oct 201211 Oct 2012

23 Sep 2013 1.000000COMMON STOCK USD.2INVESCO LTDG491BT108

17,547.89Local

77.4017,547.89 77.40

77.40

Base 0.00

77.4017,625.29

17,625.29

13IQKBB0N5P 540.000409 18 Sep 2013

06AE to 19 Jul 201319 Jul 2013

US DOLLAR Total Local
1,744,819.711,744,819.71

1,744,819.71
0.00

1,744,819.71
8,935,875.21
8,935,875.21

Base
7,191,055.50
7,191,055.50

2,001,192.452,001,192.45 0.00Base
Local 2,001,192.452,001,192.45

US DOLLAR  Total Gains

0.00-256,372.74 -256,372.74US DOLLAR  Total Losses
-256,372.74-256,372.74Local

Base

US DOLLAR  Net Gains/Losses 1,744,819.711,744,819.71 0.00Base

8,935,875.21 0.001,744,819.71 1,744,819.71Base 7,191,055.50COMMON STOCK Total

Base 2,001,192.452,001,192.45 0.00COMMON STOCK Total Gains

COMMON STOCK Total Losses Base 0.00-256,372.74 -256,372.74

COMMON STOCK Net Gains/Losses Base 0.001,744,819.71 1,744,819.71

8,935,875.21 0.001,744,819.71 1,744,819.71Base 7,191,055.50EQUITY  Total

Base 2,001,192.452,001,192.45 0.00EQUITY  Total Gains

EQUITY  Total Losses Base 0.00-256,372.74 -256,372.74
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View Date: November 6, 2013toJuly 1, 2013 September 30, 2013

Realized Gain/Loss
by Report Date - Composite

Trd Date Curr Gn/LsSecurity Gn/LsCostPrincipal NetShares/ParLotSSB Trade ID

Maturity DateSecurity Name Sell RateRateAsset ID Stl DateSecurity Description
Base Currency: USD - US DOLLAR

Net Gn/Ls

Fund Dtl Fund Rsn Trd Dts of Orig Buys

EQUITY  Net Gains/Losses Base 0.001,744,819.71 1,744,819.71
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View Date: November 6, 2013toJuly 1, 2013 September 30, 2013

Realized Gain/Loss
by Report Date - Composite

Trd Date Curr Gn/LsSecurity Gn/LsCostPrincipal NetShares/ParLotSSB Trade ID

Maturity DateSecurity Name Sell RateRateAsset ID Stl DateSecurity Description
Base Currency: USD - US DOLLAR

Net Gn/Ls

Fund Dtl Fund Rsn Trd Dts of Orig Buys

Base 9,864,846.10 8,120,026.39 1,744,819.71 0.00 1,744,819.71
COMPOSITE Total

COMPOSITE Total Gains 0.00 2,001,192.45Base 2,001,192.45

COMPOSITE Total Losses -256,372.74 0.00 -256,372.74Base

COMPOSITE Net Gains/Losses Base 0.00 1,744,819.711,744,819.71

Page 14 Prepared by State Street



Local Currency Curr Gn/LsSecurity Gn/Ls Net Gn/Ls

Base Currency: USD - US DOLLAR

View Date:

Realized Gain/Loss

to

Currency Summary by Report Date - Composite

July 1, 2013 September 30, 2013 November 6, 2013

US DOLLAR

CASH EQUIVALENTS

STIF-TYPE INSTRUMENT

STIF-TYPE INSTRUMENT Total

Base

Local

0.00

0.00

0.00

0.00

0.00

CASH EQUIVALENTS Total

Base

Local

0.00

0.00

0.00

0.00

0.00

EQUITY

COMMON STOCK

Gross Gains

Base

Local

0.00

2,001,192.45

2,001,192.45

2,001,192.45

2,001,192.45

Gross Losses

Base

Local

0.00

-256,372.74

-256,372.74

-256,372.74

-256,372.74

Net Gains/Losses Base 0.001,744,819.71 1,744,819.71

COMMON STOCK Total

Base

Local

0.00

1,744,819.71

1,744,819.71

1,744,819.71

1,744,819.71

EQUITY Total

Base

Local

0.00

1,744,819.71

1,744,819.71

1,744,819.71

1,744,819.71

EQUITY Total Gains

Base

Local

0.00

2,001,192.45

2,001,192.45

2,001,192.45

2,001,192.45

EQUITY Total Losses

Base

Local

0.00

-256,372.74

-256,372.74

-256,372.74

-256,372.74

EQUITY Net Gains/Losses Base 0.001,744,819.71 1,744,819.71
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Local Currency Curr Gn/LsSecurity Gn/Ls Net Gn/Ls

Base Currency: USD - US DOLLAR

View Date:

Realized Gain/Loss

to

Currency Summary by Report Date - Composite

July 1, 2013 September 30, 2013 November 6, 2013

Base

Local

0.00

1,744,819.71

1,744,819.71

US DOLLAR Total

1,744,819.71

1,744,819.71

US DOLLAR Total Gains

Base

Local

0.00

2,001,192.45

2,001,192.45

2,001,192.45

2,001,192.45

US DOLLAR Total Losses

Base

Local

0.00

-256,372.74

-256,372.74

-256,372.74

-256,372.74

US DOLLAR Net Gains/Losses Base 0.001,744,819.71 1,744,819.71

Base 0.001,744,819.71COMPOSITE Total 1,744,819.71

COMPOSITE Total Gains Base 0.002,001,192.45 2,001,192.45

Base 0.00-256,372.74COMPOSITE Total Losses -256,372.74

COMPOSITE Net Gains/Losses Base 0.001,744,819.71 1,744,819.71
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View Date:

Realized Gain/Loss

to

Fund Summary by Report Date - Composite

November 6, 2013July 1, 2013 September 30, 2013

Asset Type Principal Net
Base Currency: USD - US DOLLAR

Cost Security Gn/Ls Curr Gn/Ls Net Gn/Ls

CASH EQUIVALENTS

STIF-TYPE INSTRUMENT

STIF-TYPE INSTRUMENT Total Base 0.00 0.00 0.00928,970.89 928,970.89

CASH EQUIVALENTS Total Base 0.00 0.00 0.00928,970.89 928,970.89

EQUITY

COMMON STOCK
Gross Gains Base 2,001,192.45 0.00 2,001,192.45

Gross Losses Base -256,372.74 0.00 -256,372.74

Net Gains/Losses Base 1,744,819.71 0.00 1,744,819.71

COMMON STOCK Total Base 1,744,819.71 0.00 1,744,819.718,935,875.21 7,191,055.50

EQUITY Total Gains Base 2,001,192.45 0.00 2,001,192.45

EQUITY Total Losses Base -256,372.74 0.00 -256,372.74

EQUITY Net Gains/Losses Base 1,744,819.71 0.00 1,744,819.71

EQUITY Total Base 1,744,819.71 0.00 1,744,819.718,935,875.21 7,191,055.50

1,744,819.71COMPOSITE Total 0.00Base 1,744,819.719,864,846.10 8,120,026.39

2,001,192.450.00COMPOSITE Total Gains Base 2,001,192.45

-256,372.74Base -256,372.74COMPOSITE Total Losses 0.00

1,744,819.71Base 1,744,819.71COMPOSITE Net Gains/Losses 0.00
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November 6, 2013View Date:toJuly 1, 2013 September 30, 2013

Realized Gain/Loss
Fund Summary by Report Date - Composite

Base Currency: USD - US DOLLAR

Base Principal Net Base Cost Shares # of Transactions

CASH EQUIVALENTS

STIF-TYPE INSTRUMENT 928,970.89928,970.89 928,970.890 8

CASH EQUIVALENTS  Total 928,970.890928,970.89 928,970.89 8

EQUITY

COMMON STOCK 7,191,055.508,935,875.21 170,628.000 63

EQUITY  Total 170,628.0008,935,875.21 7,191,055.50 63

COMPOSITE Total 1,099,598.8909,864,846.10 8,120,026.39 71
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November 6, 2013

Composite

September 30, 2013As of:

Holdings

View Date:

Funds Included in Composite

06AE COB BIRMGHAM - REGIONS EQUITY
06EV REGIONS FINCL-FIXED COB BHAM
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View Date:As of:

Composite

Holdings

November 6, 2013September 30, 2013

Base Currency: USD - US DOLLAR

Asset DescriptionAsset ID Maturity DateRate % Curr
Unrealized Gn/LsFund Unit Cost Unit Price % CompMarket ValueTotal CostUnits

CASH EQUIVALENT

US DOLLAR 1.000000Exchange Rate:

STATE STREET BANK + TRUST CO SHORT TERM INVESTMENT 31 Dec 20300.00358611249M9

Local 100.00000006AE 3,281,686.58 3,281,686.58 0.00100.000000 3.673,281,686.580

100.000000Base 3,281,686.58 3,281,686.58 0.00100.000000 3.67

STATE STREET BANK + TRUST CO SHORT TERM INVESTMENT 31 Dec 20300.0035

Local 100.00000006EV 115,844.68 115,844.68 0.00100.000000 0.13115,844.680

100.000000Base 115,844.68 115,844.68 0.00100.000000 0.13

3,397,531.260 Local
8611249M9 Total

3,397,531.26 3,397,531.26 0.00 3.80
3,397,531.26Base 3,397,531.26 0.00 3.80

US DOLLAR Total

3,397,531.260 Local 3,397,531.26 3,397,531.26 0.00 3.80
Base 3,397,531.26 3,397,531.26 0.00 3.80

CASH EQUIVALENT Total

3,397,531.260 Base 3,397,531.26 3,397,531.26 0.00 3.80

EQUITY

US DOLLAR 1.000000Exchange Rate:

AMERICAN EXPRESS CO COMMON STOCK USD.2025816109

Local 75.52000006AE 484,541.07 903,521.28 418,980.2140.499922 1.0111,964.000

75.520000Base 484,541.07 903,521.28 418,980.2140.499922 1.01

ANADARKO PETROLEUM CORP COMMON STOCK USD.1032511107

Local 92.99000006AE 727,478.00 929,900.00 202,422.0072.747800 1.0410,000.000

92.990000Base 727,478.00 929,900.00 202,422.0072.747800 1.04

APPLE INC COMMON STOCK NPV037833100
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View Date:As of:

Composite

Holdings

November 6, 2013September 30, 2013

Base Currency: USD - US DOLLAR

Asset DescriptionAsset ID Maturity DateRate % Curr
Unrealized Gn/LsFund Unit Cost Unit Price % CompMarket ValueTotal CostUnits

Local 476.75000006AE 1,570,125.58 1,415,947.50 -154,178.08528.661811 1.582,970.000

476.750000Base 1,570,125.58 1,415,947.50 -154,178.08528.661811 1.58

AUTODESK INC COMMON STOCK USD.01052769106

Local 41.17000006AE 412,337.64 470,984.80 58,647.1636.043500 0.5311,440.000

41.170000Base 412,337.64 470,984.80 58,647.1636.043500 0.53

BAXTER INTERNATIONAL INC COMMON STOCK USD1.071813109

Local 65.69000006AE 409,357.72 420,416.00 11,058.2863.962144 0.476,400.000

65.690000Base 409,357.72 420,416.00 11,058.2863.962144 0.47

BLACKROCK INC COMMON STOCK USD.0109247X101

Local 270.62000006AE 322,818.74 454,912.22 132,093.48192.039703 0.511,681.000

270.620000Base 322,818.74 454,912.22 132,093.48192.039703 0.51

CVS CAREMARK CORP COMMON STOCK USD.01126650100

Local 56.75000006AE 271,651.82 868,161.50 596,509.6817.757342 0.9715,298.000

56.750000Base 271,651.82 868,161.50 596,509.6817.757342 0.97

CHEVRON CORP COMMON STOCK USD.75166764100

Local 121.50000006AE 800,868.43 1,344,276.00 543,407.5772.385071 1.5011,064.000

121.500000Base 800,868.43 1,344,276.00 543,407.5772.385071 1.50

CISCO SYSTEMS INC COMMON STOCK USD.00117275R102

Local 23.42000006AE 358,826.66 439,359.20 80,532.5419.127221 0.4918,760.000

23.420000Base 358,826.66 439,359.20 80,532.5419.127221 0.49

CITIGROUP INC COMMON STOCK USD.01172967424

Local 48.51000006AE 1,342,096.90 1,304,433.90 -37,663.0049.910632 1.4626,890.000

48.510000Base 1,342,096.90 1,304,433.90 -37,663.0049.910632 1.46

DANAHER CORP COMMON STOCK USD.01235851102

Local 69.32000006AE 715,772.85 911,211.40 195,438.5554.452100 1.0213,145.000

69.320000Base 715,772.85 911,211.40 195,438.5554.452100 1.02
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View Date:As of:

Composite
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November 6, 2013September 30, 2013

Base Currency: USD - US DOLLAR

Asset DescriptionAsset ID Maturity DateRate % Curr
Unrealized Gn/LsFund Unit Cost Unit Price % CompMarket ValueTotal CostUnits

WALT DISNEY CO/THE COMMON STOCK USD.01254687106

Local 64.49000006AE 1,135,018.52 1,332,040.95 197,022.4354.951272 1.4920,655.000

64.490000Base 1,135,018.52 1,332,040.95 197,022.4354.951272 1.49

EMC CORP/MA COMMON STOCK USD.01268648102

Local 25.56000006AE 323,604.36 435,619.08 112,014.7218.987523 0.4917,043.000

25.560000Base 323,604.36 435,619.08 112,014.7218.987523 0.49

EXPRESS SCRIPTS HOLDING CO COMMON STOCK USD.0130219G108

Local 61.78000006AE 905,856.03 900,134.60 -5,721.4362.172686 1.0114,570.000

61.780000Base 905,856.03 900,134.60 -5,721.4362.172686 1.01

EXXON MOBIL CORP COMMON STOCK NPV30231G102

Local 86.04000006AE 988,282.78 1,338,094.08 349,811.3063.546989 1.5015,552.000

86.040000Base 988,282.78 1,338,094.08 349,811.3063.546989 1.50

FORD MOTOR CO COMMON STOCK USD.01345370860

Local 16.87000006AE 813,095.00 893,097.80 80,002.8015.358802 1.0052,940.000

16.870000Base 813,095.00 893,097.80 80,002.8015.358802 1.00

GENERAL ELECTRIC CO COMMON STOCK USD.06369604103

Local 23.89000006AE 621,966.59 895,731.66 273,765.0716.588430 1.0037,494.000

23.890000Base 621,966.59 895,731.66 273,765.0716.588430 1.00

GILEAD SCIENCES INC COMMON STOCK USD.001375558103

Local 62.84000006AE 362,511.87 453,704.80 91,192.9350.209400 0.517,220.000

62.840000Base 362,511.87 453,704.80 91,192.9350.209400 0.51

GOOGLE INC CL A COMMON STOCK USD.00138259P508

Local 875.91000006AE 360,301.59 452,845.47 92,543.88696.908298 0.51517.000

875.910000Base 360,301.59 452,845.47 92,543.88696.908298 0.51

HONEYWELL INTERNATIONAL INC COMMON STOCK USD1.438516106

Local 83.04000006AE 824,493.40 903,475.20 78,981.8075.780643 1.0110,880.000
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November 6, 2013September 30, 2013

Base Currency: USD - US DOLLAR

Asset DescriptionAsset ID Maturity DateRate % Curr
Unrealized Gn/LsFund Unit Cost Unit Price % CompMarket ValueTotal CostUnits

83.040000Base 824,493.40 903,475.20 78,981.8075.780643 1.01

INTEL CORP COMMON STOCK USD.001458140100

Local 22.92000006AE 762,740.01 889,937.76 127,197.7519.644072 0.9938,828.000

22.920000Base 762,740.01 889,937.76 127,197.7519.644072 0.99

INTUIT INC COMMON STOCK USD.01461202103

Local 66.31000006AE 405,039.98 461,517.60 56,477.6258.195399 0.526,960.000

66.310000Base 405,039.98 461,517.60 56,477.6258.195399 0.52

JPMORGAN CHASE + CO COMMON STOCK USD1.46625H100

Local 51.69000006AE 990,999.07 1,341,148.74 350,149.6738.194676 1.5025,946.000

51.690000Base 990,999.07 1,341,148.74 350,149.6738.194676 1.50

JOHNSON + JOHNSON COMMON STOCK USD1.478160104

Local 86.69000006AE 654,041.04 900,015.58 245,974.5462.997596 1.0110,382.000

86.690000Base 654,041.04 900,015.58 245,974.5462.997596 1.01

JUNIPER NETWORKS INC COMMON STOCK USD.0000148203R104

Local 19.86000006AE 508,470.76 420,237.60 -88,233.1624.029809 0.4721,160.000

19.860000Base 508,470.76 420,237.60 -88,233.1624.029809 0.47

LOWE S COS INC COMMON STOCK USD.5548661107

Local 47.61000006AE 614,029.95 938,345.49 324,315.5431.154800 1.0519,709.000

47.610000Base 614,029.95 938,345.49 324,315.5431.154800 1.05

MCDONALD S CORP COMMON STOCK USD.01580135101

Local 96.21000006AE 433,162.64 450,166.59 17,003.9592.575901 0.504,679.000

96.210000Base 433,162.64 450,166.59 17,003.9592.575901 0.50

MCKESSON CORP COMMON STOCK USD.0158155Q103

Local 128.30000006AE 752,869.50 908,364.00 155,494.50106.337500 1.027,080.000

128.300000Base 752,869.50 908,364.00 155,494.50106.337500 1.02

MERCK + CO. INC. COMMON STOCK USD.558933Y105
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Asset DescriptionAsset ID Maturity DateRate % Curr
Unrealized Gn/LsFund Unit Cost Unit Price % CompMarket ValueTotal CostUnits

Local 47.61000006AE 669,748.01 915,397.47 245,649.4634.833724 1.0219,227.000

47.610000Base 669,748.01 915,397.47 245,649.4634.833724 1.02

NEXTERA ENERGY INC COMMON STOCK USD.0165339F101

Local 80.16000006AE 626,441.29 920,316.96 293,875.6754.563304 1.0311,481.000

80.160000Base 626,441.29 920,316.96 293,875.6754.563304 1.03

ORACLE CORP COMMON STOCK USD.0168389X105

Local 33.17000006AE 630,502.96 914,430.56 283,927.6022.870827 1.0227,568.000

33.170000Base 630,502.96 914,430.56 283,927.6022.870827 1.02

PEPSICO INC COMMON STOCK USD.017713448108

Local 79.50000006AE 541,206.06 893,898.00 352,691.9448.132876 1.0011,244.000

79.500000Base 541,206.06 893,898.00 352,691.9448.132876 1.00

PHILIP MORRIS INTERNATIONAL COMMON STOCK NPV718172109

Local 86.59000006AE 1,085,617.17 1,353,055.34 267,438.1769.475052 1.5115,626.000

86.590000Base 1,085,617.17 1,353,055.34 267,438.1769.475052 1.51

PHILLIPS 66 COMMON STOCK718546104

Local 57.82000006AE 897,642.85 938,418.60 40,775.7555.307631 1.0516,230.000

57.820000Base 897,642.85 938,418.60 40,775.7555.307631 1.05

PRAXAIR INC COMMON STOCK USD.0174005P104

Local 120.21000006AE 713,778.04 905,181.30 191,403.2694.791240 1.017,530.000

120.210000Base 713,778.04 905,181.30 191,403.2694.791240 1.01

PROCTER + GAMBLE CO/THE COMMON STOCK742718109

Local 75.59000006AE 713,335.88 881,530.58 168,194.7061.167542 0.9911,662.000

75.590000Base 713,335.88 881,530.58 168,194.7061.167542 0.99

PRUDENTIAL FINANCIAL INC COMMON STOCK USD.01744320102

Local 77.98000006AE 267,518.12 435,986.18 168,468.0647.847991 0.495,591.000

77.980000Base 267,518.12 435,986.18 168,468.0647.847991 0.49
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QUALCOMM INC COMMON STOCK USD.0001747525103

Local 67.36000006AE 557,869.69 896,494.24 338,624.5541.916725 1.0013,309.000

67.360000Base 557,869.69 896,494.24 338,624.5541.916725 1.00

SCHLUMBERGER LTD COMMON STOCK USD.01806857108

Local 88.36000006AE 648,661.23 929,370.48 280,709.2561.671537 1.0410,518.000

88.360000Base 648,661.23 929,370.48 280,709.2561.671537 1.04

STARBUCKS CORP COMMON STOCK USD.001855244109

Local 76.97000006AE 425,073.76 461,050.30 35,976.5470.963900 0.525,990.000

76.970000Base 425,073.76 461,050.30 35,976.5470.963900 0.52

STRYKER CORP COMMON STOCK USD.1863667101

Local 67.59000006AE 332,487.16 435,820.32 103,333.1651.564386 0.496,448.000

67.590000Base 332,487.16 435,820.32 103,333.1651.564386 0.49

TJX COMPANIES INC COMMON STOCK USD1.872540109

Local 56.39000006AE 415,063.47 461,834.10 46,770.6350.679300 0.528,190.000

56.390000Base 415,063.47 461,834.10 46,770.6350.679300 0.52

TARGET CORP COMMON STOCK USD.083387612E106

Local 63.98000006AE 844,278.23 908,516.00 64,237.7759.456213 1.0214,200.000

63.980000Base 844,278.23 908,516.00 64,237.7759.456213 1.02

TEXAS INSTRUMENTS INC COMMON STOCK USD1.882508104

Local 40.27000006AE 783,667.46 911,712.80 128,045.3434.614287 1.0222,640.000

40.270000Base 783,667.46 911,712.80 128,045.3434.614287 1.02

THERMO FISHER SCIENTIFIC INC COMMON STOCK USD1.883556102

Local 92.15000006AE 297,245.99 454,207.35 156,961.3660.305537 0.514,929.000

92.150000Base 297,245.99 454,207.35 156,961.3660.305537 0.51

3M CO COMMON STOCK USD.0188579Y101

Local 119.41000006AE 570,060.21 913,844.73 343,784.5274.488463 1.027,653.000
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119.410000Base 570,060.21 913,844.73 343,784.5274.488463 1.02

TIFFANY + CO COMMON STOCK USD.01886547108

Local 76.62000006AE 340,296.50 446,311.50 106,015.0058.420000 0.505,825.000

76.620000Base 340,296.50 446,311.50 106,015.0058.420000 0.50

TRAVELERS COS INC/THE COMMON STOCK NPV89417E109

Local 84.77000006AE 277,594.83 455,893.06 178,298.2351.616740 0.515,378.000

84.770000Base 277,594.83 455,893.06 178,298.2351.616740 0.51

UNION PACIFIC CORP COMMON STOCK USD2.5907818108

Local 155.34000006AE 460,942.00 448,932.60 -12,009.40159.495502 0.502,890.000

155.340000Base 460,942.00 448,932.60 -12,009.40159.495502 0.50

UNITED TECHNOLOGIES CORP COMMON STOCK USD1.913017109

Local 107.82000006AE 247,982.54 450,687.60 202,705.0659.325967 0.504,180.000

107.820000Base 247,982.54 450,687.60 202,705.0659.325967 0.50

VERIZON COMMUNICATIONS INC COMMON STOCK USD.192343V104

Local 46.66000006AE 276,742.02 452,135.40 175,393.3828.559548 0.519,690.000

46.660000Base 276,742.02 452,135.40 175,393.3828.559548 0.51

VISA INC CLASS A SHARES COMMON STOCK USD.000192826C839

Local 191.10000006AE 425,009.78 917,471.10 492,461.3288.525261 1.034,801.000

191.100000Base 425,009.78 917,471.10 492,461.3288.525261 1.03

WAL MART STORES INC COMMON STOCK USD.1931142103

Local 73.96000006AE 901,542.45 900,832.80 -709.6574.018264 1.0112,180.000

73.960000Base 901,542.45 900,832.80 -709.6574.018264 1.01

WELLS FARGO + CO COMMON STOCK USD1.666949746101

Local 41.32000006AE 1,106,614.77 1,321,868.12 215,253.3534.591440 1.4831,991.000

41.320000Base 1,106,614.77 1,321,868.12 215,253.3534.591440 1.48

ACCENTURE PLC CL A COMMON STOCK USD.0000225G1151C101
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Local 73.64000006AE 839,649.57 880,145.28 40,495.7170.251805 0.9811,952.000

73.640000Base 839,649.57 880,145.28 40,495.7170.251805 0.98

INVESCO LTD COMMON STOCK USD.2G491BT108

Local 31.90000006AE 470,543.53 461,912.00 -8,631.5332.496100 0.5214,480.000

31.900000Base 470,543.53 461,912.00 -8,631.5332.496100 0.52

LYONDELLBASELL INDU CL A COMMON STOCKN53745100

Local 73.23000006AE 459,779.10 459,152.10 -627.0073.330000 0.516,270.000

73.230000Base 459,779.10 459,152.10 -627.0073.330000 0.51

US DOLLAR Total

770,900.000 Local 35,699,253.17 45,104,007.67 9,404,754.50 50.42
Base 35,699,253.17 45,104,007.67 9,404,754.50 50.42

EQUITY Total

770,900.000 Base 35,699,253.17 45,104,007.67 9,404,754.50 50.42

FIXED INCOME

US DOLLAR 1.000000Exchange Rate:

AFLAC INC SR UNSECURED 08/15 3.45 15 Aug 20153.4500001055AE2

Local 105.00500006EV 721,655.00 735,035.00 13,380.00103.093571 0.82700,000.000

105.005000Base 721,655.00 735,035.00 13,380.00103.093571 0.82

AT+T INC SR UNSECURED 02/17 1.6 15 Feb 20171.600000206RBC5

Local 100.23000006EV 599,648.00 601,380.00 1,732.0099.941333 0.67600,000.000

100.230000Base 599,648.00 601,380.00 1,732.0099.941333 0.67

AMER EXPRESS CREDIT CO SR UNSECURED 09/15 2.75 15 Sep 20152.75000258M0DA4

Local 103.77600006EV 776,087.70 778,320.00 2,232.30103.478360 0.87750,000.000

103.776000Base 776,087.70 778,320.00 2,232.30103.478360 0.87

ANHEUSER BUSCH INBEV WOR COMPANY GUAR 02/16 2.875 15 Feb 20162.875003523TBA5

Local 104.62900006EV 502,775.00 523,145.00 20,370.00100.555000 0.58500,000.000
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104.629000Base 502,775.00 523,145.00 20,370.00100.555000 0.58

APPLE INC SR UNSECURED 05/18 1. 03 May 20181.0000037833AJ9

Local 96.32500006EV 599,278.50 577,950.00 -21,328.5099.879750 0.65600,000.000

96.325000Base 599,278.50 577,950.00 -21,328.5099.879750 0.65

BB+T CORPORATION SR UNSECURED 04/14 VAR 28 Apr 20140.963805531FAJ2

Local 100.30900006EV 250,142.50 250,772.50 630.00100.057000 0.28250,000.000

100.309000Base 250,142.50 250,772.50 630.00100.057000 0.28

BHP BILLITON FIN USA LTD COMPANY GUAR 02/15 1. 24 Feb 20151.0000055451AN8

Local 100.75600006EV 599,422.40 604,536.00 5,113.6099.903733 0.68600,000.000

100.756000Base 599,422.40 604,536.00 5,113.6099.903733 0.68

BANK OF NEW YORK MELLON SR UNSECURED 06/17 VAR 20 Jun 20171.9690064058AA8

Local 100.89300006EV 726,469.00 706,251.00 -20,218.00103.781286 0.79700,000.000

100.893000Base 726,469.00 706,251.00 -20,218.00103.781286 0.79

BARCLAYS BANK PLC SR UNSECURED 04/15 3.9 07 Apr 20153.900006739GBB4

Local 104.43900006EV 706,006.86 731,073.00 25,066.14100.858123 0.82700,000.000

104.439000Base 706,006.86 731,073.00 25,066.14100.858123 0.82

BLACKROCK INC SR UNSECURED 12/14 3.5 10 Dec 20143.500009247XAD3

Local 103.48900006EV 631,368.00 620,934.00 -10,434.00105.228000 0.69600,000.000

103.489000Base 631,368.00 620,934.00 -10,434.00105.228000 0.69

CATERPILLAR INC SR UNSECURED 12/18 7.9 15 Dec 20187.9000149123BQ3

Local 127.63400006EV 529,603.14 510,536.00 -19,067.14132.400785 0.57400,000.000

127.634000Base 529,603.14 510,536.00 -19,067.14132.400785 0.57

CATERPILLAR FINANCIAL SE SR UNSECURED 04/14 VAR 01 Apr 20140.564014912L4U2

Local 100.13800006EV 250,000.00 250,345.00 345.00100.000000 0.28250,000.000

100.138000Base 250,000.00 250,345.00 345.00100.000000 0.28

CITIGROUP INC SR UNSECURED 04/14 VAR 01 Apr 20141.2040172967FQ9
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Local 100.29600006EV 800,000.00 802,368.00 2,368.00100.000000 0.90800,000.000

100.296000Base 800,000.00 802,368.00 2,368.00100.000000 0.90

CREDIT SUISSE NEW YORK SR UNSECURED 05/14 5.5 01 May 20145.500022546QAA5

Local 102.95400006EV 969,957.86 978,063.00 8,105.14102.100827 1.09950,000.000

102.954000Base 969,957.86 978,063.00 8,105.14102.100827 1.09

DIAGEO FINANCE BV COMPANY GUAR 01/15 3.25 15 Jan 20153.250025244SAF8

Local 103.49400006EV 517,268.00 517,470.00 202.00103.453600 0.58500,000.000

103.494000Base 517,268.00 517,470.00 202.00103.453600 0.58

DUKE ENERGY CORP SR UNSECURED 11/16 2.15 15 Nov 20162.150026441CAG0

Local 102.85400006EV 703,763.20 719,978.00 16,214.80100.537600 0.80700,000.000

102.854000Base 703,763.20 719,978.00 16,214.80100.537600 0.80

FED HM LN PC POOL D94556 01 Mar 20216.00003128DYBZ9

Local 108.86300006EV 12,120.75 13,278.00 1,157.2599.375009 0.0112,196.980

108.863000BaseOriginal Face: 1,000,000.000 12,120.75 13,278.00 1,157.2599.375009 0.01

FED HM LN PC POOL G02422 01 Dec 20366.00003128M4AX1

Local 108.83100006EV 94,849.36 102,409.44 7,560.08100.796869 0.1194,099.510

108.831000BaseOriginal Face: 1,200,000.000 94,849.36 102,409.44 7,560.08100.796869 0.11

FED HM LN PC POOL G13343 01 Nov 20235.00003128MB5C7

Local 107.92600006EV 213,704.43 216,756.67 3,052.24106.406250 0.24200,838.230

107.926000BaseOriginal Face: 1,730,000.000 213,704.43 216,756.67 3,052.24106.406250 0.24

FED HM LN PC POOL G08080 01 Sep 20355.50003128MJCS7

Local 108.41500006EV 250,210.57 262,369.82 12,159.25103.390623 0.29242,005.090

108.415000BaseOriginal Face: 1,553,000.000 250,210.57 262,369.82 12,159.25103.390623 0.29

FED HM LN PC POOL E03068 01 Mar 20273.000031294MMR9

Local 103.43400006EV 648,685.30 641,972.11 -6,713.19104.515624 0.72620,658.690

103.434000BaseOriginal Face: 980,000.000 648,685.30 641,972.11 -6,713.19104.515624 0.72
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FEDERAL FARM CREDIT BANK BONDS 02/19 1.4 05 Feb 20191.40003133ECEG5

Local 97.44600006EV 1,400,000.00 1,364,244.00 -35,756.00100.000000 1.521,400,000.000

97.446000Base 1,400,000.00 1,364,244.00 -35,756.00100.000000 1.52

FEDERAL HOME LOAN BANK BONDS 12/16 4.75 16 Dec 20164.75003133XHZK1

Local 112.46600006EV 1,641,262.40 1,574,524.00 -66,738.40117.233029 1.761,400,000.000

112.466000Base 1,641,262.40 1,574,524.00 -66,738.40117.233029 1.76

FANNIE MAE NOTES 10/17 0.875 26 Oct 20170.87503135G0PQ0

Local 98.56700006EV 1,506,955.50 1,478,505.00 -28,450.50100.463700 1.651,500,000.000

98.567000Base 1,506,955.50 1,478,505.00 -28,450.50100.463700 1.65

FNMA POOL 254631 01 Feb 20185.000031371KY47

Local 106.40000006EV 267,877.61 272,666.58 4,788.97104.531248 0.30256,265.580

106.400000BaseOriginal Face: 5,080,000.000 267,877.61 272,666.58 4,788.97104.531248 0.30

FREDDIE MAC NOTES 06/18 4.875 13 Jun 20184.87503137EABP3

Local 114.97300006EV 1,815,310.50 1,724,595.00 -90,715.50121.020700 1.931,500,000.000

114.973000Base 1,815,310.50 1,724,595.00 -90,715.50121.020700 1.93

FREDDIE MAC NOTES 08/16 2. 25 Aug 20162.00003137EACW7

Local 103.61800006EV 1,558,170.00 1,554,270.00 -3,900.00103.878000 1.741,500,000.000

103.618000Base 1,558,170.00 1,554,270.00 -3,900.00103.878000 1.74

FNMA POOL AH3431 01 Jan 20263.50003138A4Y58

Local 105.57500006EV 828,891.58 831,574.58 2,683.00105.234372 0.93787,662.400

105.575000BaseOriginal Face: 1,660,000.000 828,891.58 831,574.58 2,683.00105.234372 0.93

FNMA POOL 725796 01 Sep 20195.500031402DKH2

Local 107.13000006EV 134,455.83 140,916.00 6,460.17102.218723 0.16131,537.380

107.130000BaseOriginal Face: 1,400,000.000 134,455.83 140,916.00 6,460.17102.218723 0.16

FNMA POOL 725950 01 Nov 20195.000031402DQB9

Local 106.43100006EV 255,721.15 257,672.49 1,951.34105.625002 0.29242,102.860
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106.431000BaseOriginal Face: 2,465,599.000 255,721.15 257,672.49 1,951.34105.625002 0.29

FNMA POOL 735386 01 Jan 20205.500031402Q6X4

Local 105.69500006EV 114,406.77 118,153.03 3,746.26102.343748 0.13111,786.770

105.695000BaseOriginal Face: 1,120,000.000 114,406.77 118,153.03 3,746.26102.343748 0.13

FNMA POOL 735516 01 Feb 20205.000031402RDV8

Local 106.39400006EV 123,221.15 123,206.97 -14.18106.406249 0.14115,802.550

106.394000BaseOriginal Face: 1,085,000.000 123,221.15 123,206.97 -14.18106.406249 0.14

FNMA POOL 735792 01 Jun 20205.500031402RNH8

Local 107.11400006EV 98,595.27 103,190.80 4,595.53102.343753 0.1296,337.360

107.114000BaseOriginal Face: 860,000.000 98,595.27 103,190.80 4,595.53102.343753 0.12

FNMA POOL 745279 01 Feb 20215.000031403C6Q9

Local 106.97700006EV 141,216.87 152,691.94 11,475.0798.937488 0.17142,733.430

106.977000BaseOriginal Face: 1,000,000.000 141,216.87 152,691.94 11,475.0798.937488 0.17

FNMA POOL 745525 01 May 20215.500031403DHA0

Local 108.27100006EV 125,493.34 122,013.82 -3,479.52111.358613 0.14112,692.980

108.271000BaseOriginal Face: 1,000,000.000 125,493.34 122,013.82 -3,479.52111.358613 0.14

FNMA POOL 797399 01 Dec 20195.000031405R3G9

Local 106.43000006EV 159,662.16 168,298.07 8,635.91100.968739 0.19158,130.290

106.430000BaseOriginal Face: 1,837,044.000 159,662.16 168,298.07 8,635.91100.968739 0.19

GNMA POOL 504181 15 Apr 20146.500036210WCS6

Local 100.74900006EV 4,949.56 5,104.67 155.1197.687656 0.015,066.720

100.749000BaseOriginal Face: 1,025,000.000 4,949.56 5,104.67 155.1197.687656 0.01

GNMA POOL 523030 15 Feb 20157.000036211UA77

Local 100.26300006EV 3,760.55 3,851.07 90.5297.906258 0.003,840.970

100.263000BaseOriginal Face: 1,000,100.000 3,760.55 3,851.07 90.5297.906258 0.00

GNMA POOL 210343 15 Jun 20146.5000362172S82
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Local 100.74800006EV 3,212.86 3,275.79 62.9398.812537 0.003,251.470

100.748000BaseOriginal Face: 1,022,444.000 3,212.86 3,275.79 62.9398.812537 0.00

GENERAL ELEC CAP CORP SR UNSECURED 11/14 3.75 14 Nov 20143.750036962G4G6

Local 103.72000006EV 796,832.00 829,760.00 32,928.0099.604000 0.93800,000.000

103.720000Base 796,832.00 829,760.00 32,928.0099.604000 0.93

GOLDMAN SACHS GROUP INC SR UNSECURED 03/16 VAR 22 Mar 20160.700238141GEG5

Local 99.15600006EV 783,766.50 793,248.00 9,481.5097.970813 0.89800,000.000

99.156000Base 783,766.50 793,248.00 9,481.5097.970813 0.89

HEWLETT PACKARD CO SR UNSECURED 12/15 2.2 01 Dec 20152.2000428236BE2

Local 101.68600006EV 701,464.54 711,802.00 10,337.46100.209220 0.80700,000.000

101.686000Base 701,464.54 711,802.00 10,337.46100.209220 0.80

INTEL CORP SR UNSECURED 10/16 1.95 01 Oct 20161.9500458140AH3

Local 102.78400006EV 709,961.32 719,488.00 9,526.68101.423046 0.80700,000.000

102.784000Base 709,961.32 719,488.00 9,526.68101.423046 0.80

JPMORGAN CHASE + CO SR UNSECURED 01/14 VAR 24 Jan 20141.064746623EJF7

Local 100.24100006EV 251,445.00 250,602.50 -842.50100.578000 0.28250,000.000

100.241000Base 251,445.00 250,602.50 -842.50100.578000 0.28

JPMORGAN CHASE + CO SR UNSECURED 01/16 2.6 15 Jan 20162.600046625HHW3

Local 103.29500006EV 484,990.00 516,475.00 31,485.0096.998000 0.58500,000.000

103.295000Base 484,990.00 516,475.00 31,485.0096.998000 0.58

MONDELEZ INTERNATIONAL SR UNSECURED 02/16 4.125 09 Feb 20164.125050075NBB9

Local 106.77100006EV 701,776.93 747,397.00 45,620.07100.253847 0.84700,000.000

106.771000Base 701,776.93 747,397.00 45,620.07100.253847 0.84

MERRILL LYNCH + CO SR UNSECURED 04/18 6.875 25 Apr 20186.875059018YN64

Local 117.85000006EV 850,027.50 883,875.00 33,847.50113.337000 0.99750,000.000

117.850000Base 850,027.50 883,875.00 33,847.50113.337000 0.99
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MORGAN STANLEY SR UNSECURED 08/15 VAR 27 Aug 20151.537161745E5C1

Local 99.32000006EV 500,000.00 496,600.00 -3,400.00100.000000 0.56500,000.000

99.320000Base 500,000.00 496,600.00 -3,400.00100.000000 0.56

NATIONAL AUSTRALIA BK LT SR UNSECURED 08/15 1.6 07 Aug 20151.600063254AAC2

Local 101.60100006EV 713,586.20 711,207.00 -2,379.20101.940886 0.79700,000.000

101.601000Base 713,586.20 711,207.00 -2,379.20101.940886 0.79

ONTARIO (PROVINCE OF) SR UNSECURED 01/14 1.375 27 Jan 20141.375068323AAE4

Local 100.36900006EV 700,396.66 702,583.00 2,186.34100.056666 0.79700,000.000

100.369000Base 700,396.66 702,583.00 2,186.34100.056666 0.79

PRUDENTIAL FINANCIAL INC SR UNSECURED 01/15 3.875 14 Jan 20153.875074432QBL8

Local 103.94200006EV 526,125.00 519,710.00 -6,415.00105.225000 0.58500,000.000

103.942000Base 526,125.00 519,710.00 -6,415.00105.225000 0.58

ROYAL BANK OF CANADA SR UNSECURED 03/15 1.15 13 Mar 20151.150078008T2C7

Local 100.85500006EV 599,899.00 605,130.00 5,231.0099.983167 0.68600,000.000

100.855000Base 599,899.00 605,130.00 5,231.0099.983167 0.68

STATOIL ASA COMPANY GUAR 01/18 1.2 17 Jan 20181.200085771PAH5

Local 98.02300006EV 701,706.74 686,161.00 -15,545.74100.243820 0.77700,000.000

98.023000Base 701,706.74 686,161.00 -15,545.74100.243820 0.77

SUNTRUST BANKS INC SR UNSECURED 01/17 3.5 20 Jan 20173.5000867914BE2

Local 105.74700006EV 514,705.00 528,735.00 14,030.00102.941000 0.59500,000.000

105.747000Base 514,705.00 528,735.00 14,030.00102.941000 0.59

TEXAS INSTRUMENTS INC SR UNSECURED 08/15 0.45 03 Aug 20150.4500882508AT1

Local 99.77300006EV 671,942.25 673,467.75 1,525.5099.547000 0.75675,000.000

99.773000Base 671,942.25 673,467.75 1,525.5099.547000 0.75

TOYOTA MOTOR CREDIT CORP SR UNSECURED 01/17 2.05 12 Jan 20172.050089233P5S1

Local 102.29700006EV 755,145.00 767,227.50 12,082.50100.686000 0.86750,000.000
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102.297000Base 755,145.00 767,227.50 12,082.50100.686000 0.86

US TREASURY N/B 07/15 1.75 31 Jul 20151.7500912828NP1

Local 102.64400006EV 1,951,917.49 1,950,236.00 -1,681.49102.732499 2.181,900,000.000

102.644000Base 1,951,917.49 1,950,236.00 -1,681.49102.732499 2.18

US TREASURY N/B 07/16 1.5 31 Jul 20161.5000912828QX1

Local 102.53100006EV 2,065,183.58 2,050,620.00 -14,563.58103.259179 2.292,000,000.000

102.531000Base 2,065,183.58 2,050,620.00 -14,563.58103.259179 2.29

US TREASURY N/B 04/17 0.875 30 Apr 20170.8750912828SS0

Local 99.91400006EV 2,020,648.43 1,998,280.00 -22,368.43101.032422 2.232,000,000.000

99.914000Base 2,020,648.43 1,998,280.00 -22,368.43101.032422 2.23

VERIZON COMMUNICATIONS SR UNSECURED 02/16 5.55 15 Feb 20165.550092343VAC8

Local 109.96100006EV 784,567.00 769,727.00 -14,840.00112.081000 0.86700,000.000

109.961000Base 784,567.00 769,727.00 -14,840.00112.081000 0.86

WELLS FARGO + COMPANY SR UNSECURED 10/14 3.75 01 Oct 20143.750094974BET3

Local 103.24600006EV 698,859.00 722,722.00 23,863.0099.837000 0.81700,000.000

103.246000Base 698,859.00 722,722.00 23,863.0099.837000 0.81

WESTPAC BANKING CORP SR UNSECURED 08/15 3. 04 Aug 20153.0000961214BN2

Local 104.29200006EV 601,020.00 625,752.00 24,732.00100.170000 0.70600,000.000

104.292000Base 601,020.00 625,752.00 24,732.00100.170000 0.70

WYETH LLC COMPANY GUAR 02/16 5.5 15 Feb 20165.5000983024AJ9

Local 111.06100006EV 581,720.00 555,305.00 -26,415.00116.344000 0.62500,000.000

111.061000Base 581,720.00 555,305.00 -26,415.00116.344000 0.62

US DOLLAR Total

39,462,009.260 Local 40,953,863.81 40,959,807.10 5,943.29 45.78
27,018,187.000 BaseOriginal Face: 40,953,863.81 40,959,807.10 5,943.29 45.78

FIXED INCOME Total
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39,462,009.260 Base 40,953,863.81 40,959,807.10 5,943.29 45.78

27,018,187.000Original Face:
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43,630,440.520 Base
COMPOSITE Total

80,050,648.24 89,461,346.03 9,410,697.79 100.00

Original Face: 27,018,187.000
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