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Annual Statement for the year 2010ofthe. G TE REinsurance company, Limited

SUMMARY INVESTMENT SCHEDULE

Gross Admitted Assets as Reported
Investment Holdings in the Annual Statement
1 2 3 4
Investment Categories Amount Percentage Amount Percentage
1. Bonds:
11 ULS. TEASUNY SECUMHIES. ... cvueriecerere ettt sttt s st ss st sses st s essensnssnss | susessesssnssnsssnsansnssnsss | sesessessasenn 0.0 [ e 0.0
1.2 U.S. government agency obligations (excluding mortgage-backed securities):
1.21 Issued by U.S. GOVEMMEN AENCIES.........cvevrevcieieeiie ettt sses s ssssssenes | evsesssinans 9,451,407 | ..ocoue.. 14.0 ... 9,451,407 | .coovvernene 14.0
1.22 Issued by U.S. government SPONSOrEd gENCIES...........c.evueveirerieiesissiesesssssesesiessesessessssssessessssssesssssns | soessesssssssssessssssssseses | sovssesessnnss 0.0 [ [ e 0.0
1.3 Non-U.S. government (including Canada, excluding mortgage-backed SECUMtIES)..........c.rvereenrereereirmeereerrirninnens | e [ e (010 I SRR I 0.0
1.4 Securities issued by states, territories and possessions and political subdivisions in the U.S.:
1.41 States, territories and possessions general obligations.............c.cceveveicvinicieeesee e sssesiesens | eevereena 40,031,023 | ............. 59.1 | o 40,031,023 | .............. 59.1
1.42 Political subdivisions of states, territories & possessions & political subdivisions general obligations........ [ ...ccceeveernrseieies [ covrireiniins 0.0 | oo | e 0.0
1.43 Revenue and assesSMeNt ODIIGAtIONS. ..ottt sttt
1.44 Industrial development and similar obligations
1.5  Mortgage-backed securities (includes residential and commercial MBS):
1.51 Pass-through securities:
1.511 Issued or guaranteed DY GNIMA ..ot bssss s ssssnes | essessesssssssessessssnssnns | sresiesissnsaens 0.0 [ [ e 0.0
1.512 Issued or guaranteed by FNMA and FHLMC............cccoieieieeeecesesieeseseseseessesesssssssssessesinns | evsvssesssssssesssssssesens | veveeseessssenns 0.0 [ e 0.0
1513 Al OtNET ettt enns | sreneiseni st | e 0.0 | oo [ e 0.0
1.52 CMOs and REMICs:
1.521 Issued or guaranteed by GNMA, FNMA, FHLMC OF VA.........ccoiiiierieeseseeseeesssseseessisssesens | cesseneissssensssssenies | veveesieinsienns 0.0 [ [ e 0.0
1.522 Issued by non-U.S. Government issuers and collateralized by mortgage-backed
securities issued or guaranteed by agencies Shown in LiNg 1.521........c.ovvrmrnerrinenninneinsnnneeneins | e | veeseesssensen (010 I SR I 0.0
1,523 Al OTNET ..ottt enns | ereneieeni st | oeereeeeeiend 0.0 | oo [ e 0.0
2. Other debt and other fixed income securities (excluding short-term):
2.1 Unaffiliated domestic securities (includes credit tenant loans and hybrid SECUFHES)...........ccovveevereevrerereereieens | coerieinne 11,364,433 | ............. 16.8 [ ..o 11,364,433 | ..o 16.8
2.2 Unaffiliated non-U.S. securities (inClUdING CaNAAA)...........crveruririenrireieeineseisesseseieesssessesessesssssssssesessssssssssssens | sessesssssssessssesssssssssens | coversssessnsens 0.0 [ e 0.0
23 AFilIAtEA SECUMIHIES. .....evvrrvereiereiiicii ittt ensseennen | wrsnensssesnissessssenssennes | cernereeneanns 0.0 [ [ i) 0.0
3. Equity interests:
3.1 Investments in MUIUAI FUNGS...........ocvuuiriii st sssssennen | srenensssesssnessenenssennes. | senneseeneonns 0.0 [ i) 0.0
3.2 Preferred stocks:
3.21 Affiliated
322 UNGFIIAIEA. ... veoeeeeeeeeceieiesi ettt sttt snss st snnes | sresssneninesss s st | oeeneenesnens 0.0 | oo [ e 0.0
3.3 Publicly traded equity securities (excluding preferred stocks):
331 AR ...ttt snnins | st ennts | oeeneeeiiens 0.0 | oo [ e 0.0
3.32 UNGFfIlIATEA. ...ttt sssee s | sreneieesi st ennts | e 0.0 | o [ e 0.0
3.4 Other equity securities:
B4 AFIIBIEA. ... sttt nenins | srenesness st ennts | oeereenesiees 0.0 | oo [ e 0.0
342 UNGFIlIAIE........oooceereieceirceii sttt sttt et | sreneineni st enntns | oeereeesiens 0.0 | oo [ e 0.0
3.5 Other equity interests including tangible personal property under lease:
351 AFFIIBEE. ...ttt snnins | ettt | e 0.0 | oo [ e 0.0
352 UNGFIIAIEG. ... . veooeevecerreeereeereei st sess sttt ssssessssesssssnsssssssssssssssnes | svssssssesssmnssssssssnnsssns | sosessssssssnes (00} O IS 0.0
4. Mortgage loans:
4.1 Construction and 1and deVEIOPMENL............cccorierirriririrrieisesie st sesssssssssessessssssessassssssesssssanssnss | sesesssssssssessasssssessanes
4.2 AGICUIUIAL ...ocveiiteiieie ettt bbb bbb bbb n st s s s ssessnssnsentens | svsessessnsensessessnanntenaes
4.3 Single family reSidential PrOPEIHES.........cvvuererurrreerirrirrirsseeesessstssese et ssess st st sessessssssessessssssessesssssnssens | sesesssssnsssessasssesessnes
4.4 Multifamily residential PrOPEIIES...........ccceiiiveiicieieee ettt ss st sssssenas | svsessessisssessss s saesaenes
4.5 COMMENCIAI IONS......ouuiveuirieiiiiiiieie ettt sttt | crbentent st st st
46 Mezzaning real €State l0ANS...........c.oiiiiiiiii s | e
5. Real estate investments:
5.1 Property 0CCUPIEA DY COMPANY......cciiuiuiiicteiice ettt bbb bbbt sss b s s s s | evessssssesessesessnansesnes
5.2 Property held for production of income (including §.......... 0 of property acquired in satisfaction of debt)..............| coevveveeeivecciisienns
5.3 Property held for sale (including §......... 0 property acquired in satisfaction of debt)..........ccccccvveevreveerieececcieees | e
8. CONMTACI0BNS.......coureriiiiei bbbt nienes | cenueensie st
7. RECEIVADIES fOr SEOUMHES.......ouuveveerirrciriieeeiee sttt ssst s enenes | cresisneneesss e
8.  Cash, cash equivalents and Short-term iNVESIMENLS............c.ccceveiiieieiieie et sssses e ssaens | ensesssssnen 6,832,955
9. Other iNVESEA @SSEIS.........ouueeeuerireireiirerieses sttt nene s ennnsnenns | e
10, TOtal INVESIEA BSSEES. ...ttt sttt | enrinian 67,679,818
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Annual Statement for the year 2010 ofthe G TE REinsurance company, Limited

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

1. Book/adjusted carrying value, DECEMDET 31 Of PHIOE YEAT ..ottt bbb s bbb s bbb bbb bbb bbbt ens
2. Costof acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN B).............ccceueireeieieieiseisie sttt

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.coveviveieirciceseeee e
3. Current year change in encumbrances:

3.1 Totals, Part 1, COIUMN 13, ...ttt

3.2 Totals, Part 3, COIUMN 11 ...ttt
4. Total gain (10ss) 0N diSP0SalS, Part 3, COIUMN 18.........c.ciiiiiieiicicicie ettt b bbbttt nen
5. Deduct amounts received on disposals, Part 3, Column 15...........cc.cecuenneee. NNE .................................................................................
6. Total foreign exchange change in book/adjusted carrying value:

8.1 Totals, Part 1, COIUMN 15. ...ttt bbb

6.2 Totals, Part 3, COIUMN 13. ...ttt
7. Deduct current year's other than temporary impairment recognized:

7.0 Totals, Part 1, COIUMN 12. ...ttt

7.2 Totals, Part 3, COIUMN 10, ..ot ess st
8. Deduct current year's depreciation:

8.1 Totals, Part 1, COIUMN 11 ..ottt

8.2 Totals, Part 3, COIUMN ...ttt
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-7-8)..........ccccrrvrerrirereiieiseesce ettt b st s st s s sse s sneas
10.  Deduct total NONAAMItIE BMOUNES.........c..ierieririieeireeireiesie et bbb bbbt
11, Statement value at end of current period (LiNe 9 MINUS LINE T0).........evuiurirriirrerieiisissis s ssessss s ssssssssssssessessssssessessessssssessessssssessassssssessassenssnssessesssssessasssnssns

SCHEDULE B - VERIFICATION BETWEEN YEARS
Mortgage Loans

1. Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PHOT YEAI. ..o ittt sttt st

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 7).........ociuriiiriereieencre ettt ss e

2.2 Additional investment made after acquisition (Part 2, COIUMN 8)..........cceuiuiuereieieiiseeseese et s

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 12 ...ttt ettt a bbb a ettt et st b st b a e et s st st et s s st et enabanes
3.2 Totals, Part 3, COIUMN ...ttt bbb ettt

4. Accrual of discount

5. Unrealized valuation increase (decrease):
51 Totals, Part 1, Column 9

6
7. Deduct amounts received on disposals, Part 3, COIUMN 15.........c..cciiicieiseeee sttt s s e bbb et e e
8. Deduct amortization of premium and mortgage interest points and COMMItMENE fEES...........ccocviiuiiiiiriieee bbb
9. Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, COIUMN 13 ...ttt

9.2 Totals, Part 3, COIUMN 13, ...ttt
10. Deduct current year's other than temporary impairment recognized:

101 Totals, Part 1, COIUMN 1.t es st

10.2  Totals, Part 3, COIUMN 10........uiviriuiriirereseiiresiesesee st esesss st
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 142+3+4+5+6-7-84+9-10)........ccceerrerrrrireriereeseeiesesssese s ssasens
12, TOtAl VAIUBHON GlIOWEANCE.........oourvereeieaiiseeisei s8R
13, SUDLOLAl (LINE 11 PIUS LINE 12).....cuveeiicreeeieieiees ettt e es st ae s et b st s st st es b s s e b e b e s b s s st e bbb st e b s b et s e s bbb st b b s bae s s st ense st
14, Deduct total NONAAMIEA @MOUNES.........c...cvirueririiseriereseese st ese s8R
15.  Statement value at end of current Period (LINE 13 MINUS LINE 14).......c.iireieieicieece ettt es sttt b ss st st s st et b es s s s seensesnaas
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Annual Statement for the year 2010ofthe. G TE REinsurance company, Limited

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

1. Book/adjusted carrying value, December 31 of prior year.

2. Cost of acquired:

2.1 Actual cost at time of acquisition (Part 2, COIUMN 8).........c.cccueiieeieieiesre et

2.2 Additional investment made after acquisition (Part 2, COlUMN 9).........c.ccveiriieieiieieeseese e s 0

3. Capitalized deferred interest and other:
3.1 Totals, Part 1, COIUMN 16.........ccueiiieiecie ettt ettt bbb bbb a s a bbb
3.2 Totals, Part 3, COIUMN 12........iiiiieiicie ettt ettt bbb s et 0

4. ACCIUAL OF QISCOUNL. .....ouveieieicieiicteie sttt st e84t s R84 R84 404 s AR bR bbbttt en

5. Unrealized valuation increase (decrease):

5.1 Totals, Part 1, ColumN 13......ccoouirrriecrreseesee st . 0 W W B
5.2 Totals, Part 3, Column 9........cccoevirnireeeeseeeeseessisse s ) - B i, 0

Total gain (10sS) 0N diSPOSAIS, PArt 3, COIUMN 19........c.iiieiieieteisetcseeite ettt bbb s s s et bbb e et s s s bt s bbb s s sas s s naenes

Deduct amounts received on disposals, Part 3, COIUMN 16............cccoviieiiiieieicieees et ettt st et s e b s e sss st et s st st s st s s s st aes e

Deduct amortization of Premium @Nd AEPIECIAtON............c..iveveireee ettt e bbbt a s bbb s ettt s s st s s s sttt b st s s s b e e sers s st

© o N o

Total foreign exchange change in book/adjusted carrying value:
9.1 Totals, Part 1, COIUMN 17......oieeieiierieie sttt
9.2 Totals, Part 3, COIUMN T4.........iieieeie ettt 0

10. Deduct current year's other than temporary impairment recognized:
10,1 Totals, Part 1, COIUMN 15, ...ttt r s
10.2  Totals, Part 3, COIUMN 1. ...ttt ettt n s e s s sses et 0

11.  Book/adjusted carrying value at end of current period (LINes 1+2+3+4+5+6-7-849-10).......ccrrurrurrinrirrinirenresssiesiseess st sessessssssessessssssessessssesssnssessens 0

12. Deduct total NONAAMILEEA GMOUNLS...........cccoiueieieieesitecee ettt bbbt bbb bt s s bbb b b st b e e s e bbb st b b s et s st nss st

13.  Statement value at end of current period (LiNE 11 MINUS LINE 12).....uuvueieiuririerriieisiiesissiseesssesssseesssssssssssessssssessesssssssssesssssssssessesssssessessassssssessassssssessessasssessessanssnssns 0

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YBAT..........ccuruueieeeeiiecereieeeieeere st st bsees et es bbb £ s s8R E bbbt en 177,676,397

Cost of bonds and stocks acqUIred, Part 3, COIUMN 7...........cocuiuieieiccee ettt bbbttt bbb bbbttt 3,142,249

ACCTUAL OF QISCOUNL. ...ttt sttt et st bbb s s b s bbb s s s b s s s 442 b s bt s s bbb s bbb bbb st s st ns st 999,129

L

Unrealized valuation increase (decrease):

A0 PAM T, COIUMN 121ttt bbb

4.2 Part2, SEction 1, COIUMN 15........iiiiriiiir st

4.3 Part2, SECtON 2, COIUMN 13........ itk

44 Partd, COIUMN Tttt 0

Total gain (10ss) 0N diSP0SalS, Part 4, COIUMN 19.........c.iuiiiieieie ettt bbb s bbb s bbb s s bbb bbb et nen 7,694,151

Deduct consideration for bonds and stocks disposed 0f, Part 4, COIUMN 7...........c.cuiuieiiirieeesee ettt sttt 127,979,324

Deduct amMOrtiZation Of PIEMIUM...........c.ciueieieiiieieisctee ettt bbbt bbb bbb s st s s bbb s bbb bbb s bbb bbbt es bbb e st st 685,738

© N o o

Total foreign exchange change in book/adjusted carrying value:
8.1 Pt 1, COIUMN 15.....cooiiiieiierieeise ittt 8RR
8.2 Part2, SECON 1, COIUMN 19....... ittt
8.3 Part 2, SECHON 2, COIUMN 16........cuuuiermirireceiiemieeeieesiesie bbbt
8.4 Part 4, COIUMN 15......coouivirriiueiiseeeise it sssses st 0

9. Deduct current year's other than temporary impairment recognized:
9.1 P, COIMN T4ttt
9.2 Part2, SECHON 1, COIUMN 17 ...ttt
9.3 Part2, SECHON 2, COIUMN T4........o it
94 Part4, COIMN 13ttt R 0

10. Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5-6-T+8-9)..........cc.cevirireiiiiereseiieteeeee ettt bbb seenas 60,846,863

11, Deduct total NONAAMIEA @MOUNLS.........ccceiierieieiesiseie sttt s bR AR s st

12. Statement value at end of current period (LINE 10 MINUS LINE 11)......ucviireieieicies ettt sttt b s st st s et b s sas s seense s e 60,846,863
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Annual Statement for the year 2010ofthe. G TE REinsurance company, Limited

SCHEDULE D - SUMMARY BY COUNTRY
Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted Par Value
Description Carrying Value Fair Value Actual Cost of Bonds
BONDS 1. United States.. ...9,451,407 ...13,035,018 ..6,307,665 ..16,700,000
Governments (Including all obligations 2. 0ANAGA. ... et et [ ettt | sreeeesest ettt
guaranteed by governments) 3. Other COUNMHES. ...cuuoreireirriane [ rreirrssesseinsisssssessssssssssssees | onssemssnssssssssssssssssnssssssssans | sressonssessessansssssessansenssessansns | soossnssossansssssessasssnssessasssssans
4. TOtaIS.cooveererrresssressnrriisnnes | conreessssissnneens 9,451,407 | .o, 13,035,018 [ ..o 6,307,665 | ..ocoooornnrien. 16,700,000
U.S. States, Territories and Possessions
(Direct and guaranteed) 5. TotalS...cocornsrenscirsninsrinin | v 40,031,023 [ ..o 41,082,704 [ .....cccooenenne. 41,155,614 [ ..o, 36,860,000
U.S. Political Subdivisions of States, Territories
and Possessions (Direct and guaranteed) 6. TOtAIS...ooeoreiseeresressiierssinsnns o sne e | eonerenesse s sns e sne s seesnsens | ereneensseesens s s enssns s st enens | crensinesensens sttt sne e
U.S. Special Revenue and Special Assessment
Obligations and All Non-Guaranteed Obligations
of Agencies and Authorities of Governments
and Their Political Subdivisions 7. Totals....coocneiniiniiisiisiieies [ | e, L | e
Industrial and Miscellaneous, Credit Tenant 8. United States........ccocovervvees [ overviivniincin 11,364,433 | oo 13,727,101 | oo 12,519,512 | o 11,066,004
Loans and Hybrid Securities (Unaffiliated) 9. CaANAGA......coeeiiieeeieis | e [ e | s niens | st
10. Other Countries.......ccooovrenns | cvoneiniiisiisicsicsisicsiesie [ | s, L
11. Totals
Parent, Subsidiaries and Affiliates 12. Totals
13. Total Bonds.......ccesssseeensssnes | coviniiiiinn, 60,846,863 | ....ccoocovn, 67,844,823 | ...cooocvns 59,982,791 | ..ooovviirriis 64,626,004
PREFERRED STOCKS 14, UNIted SEALES......oocrveerirs [ rereneriinreceinneeieseinenes [ e | soresessssses e
Industrial and Miscellaneous (Unaffiliated) 15, CANAUA. ..o [ ey [ ettt | et et
16._Other Countries........coooceenens | e Lo L,
17, Totals. .o i, 0 i 0 [, 0
Parent, Subsidiaries and Affiliates 18. Totals.....occeevevrreiicsiiiscicsiie e L L,
19. Total Preferred Stocks....... | ..ccccoovcvvviiciiciiiciinnn, 0 i 0 [, 0
COMMON STOCKS 20. UNited StAtES......cvvvrmrreerirens | nrereiinsnenisseceinsesnisesssss | ereeesisessssessssesssssessees [ eevesnsessssesessessssss s
Industrial and Miscellaneous (Unaffiliated) 21, CaANAAA.....c.cveecerereieies | e | s | s
22. Other COUNtMES......cocvriiiens | v | s | e
23, TotalS...ooisisiisiiiiiss | o) 0 i 0 i, 0
Parent, Subsidiaries and Affiliates 24, TotalS....ooooveriisiicine,
25. Total Common Stocks.......
26. Total Stocks

. Total Bonds and Stocks....
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Annual Statement for the year 2010 ofthe. G TE REinsurance Company, Limited

SCHEDULE D - PART 1A - SECTION 1
Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
U.S. Governments
1 ClASS Tttt sessiesssssssssssssesssssssessssssnss | eessessssssnssnssssssnssnssesssnes | srensenssssssnsenssnssesssnssnsnns | eesensrerseesees ST AT | ovvtrisieeecreesisssesesseesins | ceveseseessensnsseesessssssne | eenrrerrenneenend 401,407 [ o155 | 018,046,434 | o113 | 9,451,407 | .o

1.2
1.3
14
1.5
1.6
1.7

Class6....
TOtAIS. .ttt

2.1

22
23
24
25
26
2.7

All Other Governments
Class 1
Class 2

Class 4
Class 5
Class 6
TOtAIS. ...ttt

3.1

32
33
34
35
36
3.7

U.S. States, Territories and Possessions, etc., Guaranteed
Class 1

3,072,634
A

038,449 |....

1

038,449 |....

41

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
ClASS 1.ttt naes

U.S. Special Revenue & Special Assessment Obligations,
etc., Non-Guaranteed
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Annual Statement for the year 2010 ofthe. G TE REinsurance Company, Limited

SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

Quality Rating per the 1 Y1ear Over? Year Over 53 Years Over 1‘(1) Years Ovei 20 T:tal Columr71 6asa Total fror?w Column % fron? Col. 7 Tj)?al T?):al
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
Industrial and Miscellaneous (unaffiliated)

B.1 ClaSS Moottt ssssssssssnnes | oessessnssen s senes K IO 965,428 | ....ccvvvnve. 10,398,975 | oo [ e [ cevineinnnn 11,364,434 | 187 [ 14,502,893 |...ovvevrverrerreris 9.1 s 10,399,006 | ...ocvverrrnnes 965,428
8.2 ClASS 2.ttt ettt stess s snnnes | setesinsiessestessseessessssses | nebeessstesaee e stessssssssenss | sestesteeestesssessessessestnnns | eessentesssesessessensessssenes | ceeeesessessessnnssnsessensensens | senessessnnnsessessenssnennsnaQ | eevnenseensnensnesnennennsd0:0 | e [ e 0.0 [ [ s
8.3 ClASS 3.uvieeeceeeeireineie ettt ettt ess s | srtstinenes st b sententseses | nebieesestnste sttt nienss | sentesbseentenisetsessensentenas | eerententnesensesssnsesnssenes | steeenesessensnssesessnssensens | sessessessnensessessnssensneena0 | eevnenneenensnnnenennennnd0:0 | [ e 0.0 [ [ s
.................................................................................................. 0.0 | [ e
.................................................................................................. 0.0 | [ s

.................................................................................................. 0.0 [

Totals... ...10,398,975 ...14,502,893 ...10,399,006

7.7

Credit Tenant Loans

Totals

8.1
8.2
8.3
8.4
8.5
8.6
8.7

Hybrid Securities

Class
Class

Class
Class
Class
Totals

1
2

4
5
6

9.1
9.2
9.3
94
9.5
9.6
9.7

Paren
Class
Class

Class
Class
Class
Totals

t, Subsidiaries and Affiliates
PSSRSO
2 et

Ao
LSRN
6....
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Annual Statement for the year 2010 ofthe. G TE REinsurance Company, Limited

SCHEDULE D - PART 1A - SECTION 1 (continued)

Quality and Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11
Quality Rating per the 1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column6asa Total from Column % from Col. 7 Total Total
NAIC Designation or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed (a)
10. Total Bonds Current Year
101 ClaSS 1ueeeeeeeveeeeeeeeeeeeeeseeseesesessesssssssesssesssesesseessssssssnsssssssssnsonss | (Q)evvereereenennerieeiend 1 | oo 4,038,062 | ............... 43,750,157 | c..e0e0enr 12,020,163 | ooovveeeeeeeeereeeeennd0 | e 59,808,413 | covvverrreieeeeren98.3 [ b XXX [t XXX | e 58,842,985
10.2 ClasS 2.....ccovverererserreieisssesesissssssssesssssesssessssesssssssssesssssssssessess | ()ereerisriseiieienieniennnc0 | oo, 1,038,449 | o0 [ 0 |0 | 1,038,449 [ oo LT e XXX | e e XK X i | i 1,038,449
10.3 Class 3
10.4 Class 4
10.5 Class B essssesssssesssssssesessssssssssesssssns | ({@)eerveveenieieienieeenndd | s
10.6 Class B......c.ccvvveververeeeeieeeesceeeseeessssssessssssesessssseseesessesssssesssssns | (Q)eereeienierieesienieeenend | oo
10.7 TotalS....ccovvrererrrrennns 5,076,511
10.8 Line 10.7. 858 % 0f COL B...uvuivieeiciiciciciecsssesesiese s | evsesssessessesesseseenens 0.0 | oo 8.3
11. Total Bonds Prior Year
T4 ClASS Tttt s s sessassbs s saens | sressessesssssesssessessensnsanss | sevsessessinnes 19,875,888 | .......ccou.... 95,269,646 | ............... 33,203,650 | ..coevrrcrennns 4,712,119 [ XXX [ e XK | 0000000 153,061,303 | o000 959 | 152,109,260 | ...ccvvrvrrrnnes 952,043
.1,276,808 .1,552,078 2,942,885 ....835,250 6,607,021

ClASS 4.ttt
Class5.....
Class 6....
Totals...ocveveeerieereine

Line 11.7 as a % of Col. 8

158,716,281

Total Publicly Traded Bonds

Class 1
Class 2
Class 3
Class 4
Class 5
Class 6
Totals.....cooevveriercinne

Line 12.7 as @ % of Col. B......ccvvreervrrrierrrnnnns
Line 12.7 as a % of Line 10.7, Col. 6, Section 10

................. 3,072,634
................. 1,038,449

............... 58,842,985
................. 1,038,449

Total Privately Placed Bonds
Class 1
Class 2
Class 3
Class 4

Class6....
Totals.....coevveriercinne

Line 13.7 as @ % of Col. B......ccvvrvervrrrierirnnnns
Line 13.7 as a % of Line 10.7, Col. 6, Section 10

(d

Includes $
Includes $

0 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
0 current year, §......... 0 prior year of bonds with Z designations and $

Securities Valuation Office (SVO) at the date of the statement. "Z*" means the SVO could not evaluate the obligation because valuation procedures for the security class are under regulatory review.

Includes §.......... 0 current year, §.......... 0 prior year of bonds with 5* designations and $

0 current year, §.......... 0 prior year of bonds with Z* designations. The letter "Z" means the NAIC designation was not assigned by the

the insurer's certification that the issuer is current in all principal and interest payments. "6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.

Includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1§.......... 0;

NAIC 2§.......... 0;

NAIC3§.......... 0;

NAIC4S.......... 0;

NAIC5S........ 0;

NAIC6S.......... 0.

0 current year, $.......... 0 prior year of bonds with 6* designations. "5*" means the NAIC designation was assigned by the SVO in reliance on
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Annual Statement for the year 2010 ofthe. G TE REinsurance Company, Limited

SCHEDULE D - PART 1A - SECTION 2
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7
Column 6 asa
% of Line 10.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed

_\_‘_\
~h s

U.S. Governments
ISSUET OblIGALIONS. ......ceerirrerreresrereiresrssesseeesssesse s essesssssessnsseneans
Single Class Mortgage-Backed/Asset-Backed Securities

................. 9,451,407

21
22

All Other Governments
ISSUET OBlIGAtIONS.......ovvvecvcieieictse et
Single Class Mortgage-Backed/Asset-Backed Securities......................
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

U.S. States, Territories and Possessions, Guaranteed

ISSUET OblIGAtIONS.......curvrcieiierieiesiesse ettt
Single Class Mortgage-Backed/Asset-Backed Securities......................
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
DEAINEM.....ececiecicc st

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

Defined....
Other...
Totals...

U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
ISSUET OBIIGAtIONS.......ovvvecvceeierctee ettt

U.S. Special Revenue & Special Assessment Obligations, etc.,
Non-Guaranteed

ISSUET OBIIGAtIONS. .....covvevecvereie ettt
Single Class Mortgage-Backed/Asset-Backed Securities.....................
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

Defined....
Other...
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SCHEDULE D - PART 1A - SECTION 2 (continued)

Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

Distribution by Type

1
1 Year
or Less

2
Over 1 Year
Through 5 Years

3
Over 5 Years
Through 10 Years

4
Over 10 Years
Through 20 Years

5
Over 20
Years

6
Total
Current Year

7
Column 6 asa
% of Line 10.7

8
Total from Column
6 Prior Year

9
% from Col. 7
Prior Year

10
Total
Publicly Traded

11
Total
Privately Placed

6.1
6.2

6.3
6.4

6.5
6.6
6.7

Industrial and Miscellaneous (unaffiliated)
Issuer Obligations.
Single Class Mortgage-Backed/Asset-Backed Securities
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:
DEfINEA....ceereeiercit bbb

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

....965,428

..10,398,975 |....

...11,364,434

187
............................ 0.0

............................ 0.0
............................ 0.0

...14,502,892

.91
.......................... 0.0

.......................... 0.0
.......................... 0.0

.10,399,006

965,428

741

72
7.7

Credit Tenant Loans
ISSUET OblIgAtioNS.......covvrciericiciesiesse et
Single Class Mortgage-Backed Securities...
TS ..o

8.1

8.2

8.3
8.4

8.5
8.6
8.7

Hybrid Securities
Issuer Obligations..........owererererenrerneeernesnrennereens

Single Class Mortgage-Backed/Asset-Backed Securities
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

............................ 0.0
............................ 0.0

.......................... 0.0
.......................... 0.0

............................ 0.0

.......................... 0.0

9.1

9.2

9.3
94

95
9.6
9.7

Parent, Subsidiaries and Affiliates

ISSUET OblIGAtIONS.......covvrirriericie st
Single Class Mortgage-Backed/Asset-Backed Securities.....................
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:

DEAINEM. ..ot srns
Other...
TOtAIS 1t

............................ 0.0
............................ 0.0

............................ 0.0
............................ 0.0

.......................... 0.0
.......................... 0.0

.......................... 0.0
.......................... 0.0
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SCHEDULE D - PART 1A - SECTION 2 (continued)
Maturity Distribution of All Bonds Owned December 31, At Book/Adjusted Carrying Values By Major Type and Subtype of Issues

1 2 3 4 5 6 7 8 9 10 1
1 Year Over 1 Year Over 5 Years Over 10 Years Over 20 Total Column 6 asa Total from Column % from Col. 7 Total Total
Distribution by Type or Less Through 5 Years Through 10 Years | Through 20 Years Years Current Year % of Line 10.7 6 Prior Year Prior Year Publicly Traded Privately Placed

. Total Bonds Current Year

10.1 1SSUET ODNIGALIONS.......cooveeecreeeere et ssssssssessessssssnsens | eevsesssssisssnssssssssneans K [— 5,076,511 | cooevvrenne. 43,750,157 | ..o 12,020,163 | ovoveeeereereereererend (N I 60,846,862 | ...ccoovvvevrerren. 100.0 |.ovvereeee. D0, 9, SN IR ) .0, SR 59,881,434 | ..oevverenen 965,428
10.2 Single Class Mortgage-Backed/Asset-Backed Securities...........ccovevvens | covevrerierseireiveierinnn, (01 N (01 N (01 RO [V R (01 (U1 O 0.0 | )..9, SN N XXX oo | e (01 0

MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

10.3 DEfINEU......oivieieieeeeeeese st ssssansnes | essiessies s seenseas (01 T (01 TN (0N [T (O [N (O [N (O [N 0.0 [ ) 0,0 TN DO XXX oevveviees | v (U [ 0
104 OBt sssesssssan | estiesssessees e saesseenseas (01 T (01 T (VN [ (O [ (O [ (O [ (VO D 0.0 SR D D 0.0 SO IO (U [ 0

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
10.5 DEfINEA. ...ttt
10,8 Othelu.ouiececceee bbb

10.7 Totals......ccevververerernae
10.8 Line 10.7 as a % of Col. 6

Total Bonds Prior Year

1 Issuer Obligations 21,152,695 96,821,725 36,146,535 159,668,323
2 Single Class Mortgage-Backed/Asset-Backed SECUMHES.........c.ccocveries | crvrerrereiinsieiieiiesisnieiies | v ssssssssesssiesnns | ceesssessssssssessssssssesenes [ soesnssissesssssessssessessns [ vsssssssessessessssssesssssenses | coessenseerss X Kunrensenies [ erververieres XXX verrens | cevieriseie e 0
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES
DEAINEA. oottt ssssssssssssssessssssssssnssss. | sevssssssssnssssnnsssnsssnssssnns | nsssssessssnnssssssssssssnsssns | sessssssssessssansssenssssnsssnnes | sessssssssnssssensssensssanssss | sesssseesssensssanssssnsssansses | sessssnsesnnns .0, CI PR ) .0, SR (T 0
OtNEI oottt sttt ssssssensssns | esssssssssssssnssssssssensssanses | sesssssssssssssesssessssensssens | seessssessssnnssssssssssssensses | sesssensssenssssssssnsssessssns | erssensssnsssessssesssensssns | srsesssinnses .0, SN PR D 0.0 ST (RN 0

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
115 DEfINEA. ...t
11.6 Other...

11.7 Totals.....cooeveervirereinae

...1568,716,280

oLIS

11.8 Line 11.7.a52 % 0f CoL 8.....covoviiiciieisiieisissssssiessssssessssssssesenes | snrserssnssssssssssesssensss0:0 | conieiisisniseisiene 13.2 | iiieniisiisisniennnnnn00.6 | o226 |38 | XX Lo XX i [ 10000 [ XXX [ i 99.4

. Total Publicly Traded Bonds

12.1 IsSUET OblIGAtioNS..........cocvveeicreeeeseeeceese e sesssssnienenns | eveesseesieseeiesssiereennd ] | e, 111,083 | 43,750,157 | ... 12,020,163 oo | 00000000 59,881,434 | 984 [ 158,716,280 | o994 | 59,881,434 | .............. XXX

12.2 Single Class Mortgage-Backed/Asset-Backed SECUMLIES.........c.ccvvrveees [ oererieicieiscircicieieen [ v | e | cevisissssse s | eeveesississssssesissssseseens | evvssseessssisssesssiesseen0. | coevveeeeiesissieenneneen 0000 | v 0 [ 00 [ (V1N IR XXX
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

12.3 DEfINEA.....iercceseee sttt ssesssnsnsns | ressesssssessesssssssessessanes | srsnssessesssssessnssesssessnssens | srssssssssesessesssesiesessssses | sessesessssssesessensssssesiens | sessessesssssssssessesesssesens | sesnsssessssssssesesiensnen0 | seesnneeesnseneen 0000 | e 0 [ 000 [ (] I XXX oo

D24 ONB ettt e aes s saestes s sesssesans | eessesssssesssessssssssssaessanes | sresssssesssssessisssesssssesssens | svessessenssssessessesssesssssens | eevessessesssesessesssssensens | eeveesesssessensieseessessensenss | sevessesssesesseeseessessennsQ | seenrensenseeseseneeeend 000 | o0 [ 0.0 [ (V)N IR XXX

MULTI-CLASS COMMERCIAL MORTGAGE-BACKED/
ASSET-BACKED SECURITIES:
12.5 DEfINEA. ...t e
12,8 Otheluouiictccees s

12.7 Totals.....ccoeververereinne
12.8 Line 12.7 asa % 0f Col. B.......ccccevvrrrvererrnrennne .
12.9 Line 12.7 as a % of Line 10.7, Col. 6, Section 10.........cccouveririiiiernnnnes

. Total Privately Placed Bonds

13.1 IsSUEr OBlIgatioNS. ........cvevvivcieieieese et

13.2 Single Class Mortgage-Backed/Asset-Backed Securities......................
MULTI-CLASS RESIDENTIAL MORTGAGE-BACKED SECURITIES:

13.3 Defined

13.4 Other....
MULTI-CLASS COMMERCI
ASSET-BACKED SECURITIES:

13.5 DEfINEA.....iiiriceiere st

13.6 Other...

13.7 TotalS....coovrrererrrrrnnns
13.8 Line 13.7asa % of Col. B.......cccevvevrererrerrnnnn. .
13.9 Line 13.7 as a % of Line 10.7, Col. 6, Section 10.........cccovevreireiricrnnees
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SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1 2 3 4 5
Other Short-term Investments in
Mortgage Investment Parent, Subsidiaries

Total Bonds Loans Assets (a) and Affiliates
1. Book/adjusted carrying value DECEMDET 31 OF PHHOT YEA.........cc ittt sttt estees | setesessesssstas s s stess e ssesseneees 21072 A OO AA02,717 [ oot | ettt | evet ettt bbb nann
2. Cost of short-term iNVESIMENS ACUITE............cvevieieeieieteeeie ettt ss st s st s s sesss s ssnsns | sestissessesssesssssesssssses s entessesas 10,098,621 | ...oooveeeeree e 10,098,821 [ ..oovoeeecieeeeeeeee ettt tessesens | ceteaesss ettt es st se s ssaenees | sraesiee ettt s bbbttt enee
3. ACCTUAIL OF BISCOUNL........ovveovieirireie ittt st snes | eesbsses sttt n st 0 [ oo | et | sttt | et
4. Unrealized valuation INCreaSE (AECIEASE)..........euiuiiueieiieieieicissie ettt es et se s s st ssstes s sensenss | ebsesssssssesssestessesstessessssensess s ssnsensesnea 0 [ oottt bs s sesnas | seresae ettt ettt es e snts | Sebntesse s e ten s st st en s s st nses et st s st ensenses | shiesiet et e bbbttt
5. Total gain (I0SS) ON QISPOSAIS.......c..reuereeeerrireiriereereiseeseseseaseeseesseeseesessesssessesseesess s st ess e st esses e sses st esssessessensanssessass | sestestssssssessassnssssssessassssnnssnes (13,694,157) [ .eoeeeeereeeeeereeeiee (13,894, 157) [ .ot eieensetssees | seeeeseessetese sttt s st ss et ee s s st | eeseet st sttt en
6. Deduct consideration reCeivVEd ON QISPOSAIS..........cv.ruririeririniierinresseseee sttt ssessessssssessessassssssessessnsans | sessssssesssssssssnssessessasssnssessassnsnssessesssssnes 0 [ oot | eereeae ettt s et ss st saes e snes | seetentessesetent s st esae st sesae s tessesaesessnssesans | sresrian et ettt s et e ettt s et anee
7. Deduct amortization Of PIEMIUM...........cceieviieie ettt sttt s st se st s s b a s sas s sae st sstes s sassenes | seesistessesssassessesess s s esse s s s sses et st es st anbenen 0 [ oot [ et b et es s st benans | seeaetebestetes et s s e es et bessese s s e b benseses | shetisetebes et ettt b ettt ee et a et s s bbb ena
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE..............ccccuiueiurcieiieiscicie sttt ssessessesies | sressessssessss s ses s sses s ssessssss s 0 [ ettt nss | seresae ettt n sttt es e snte | S1etntesse st en s sttt en s st nse s s sen s st ensenses | dhiebieten b sttt
9. Deduct current year's other than temporary impairment FECOGNIZEM............cvururerinrerririreeeneieeeeseseeseseesesssssseseesssseses | erssesessessessssesesssesssessssesssnssnssesessenssnsssssns 0 oottt ssrsnees | eeteniese st ese et et estes et tessenesssnssneesssentesesnee | 4ietstessesistantessesetassessss st ensesesaantesessnsensesans | ebiesittentesses et st et s st s s st s bt es et nanes
10. Book/adjusted carrying value at end of current period (Lines 14#2+3+4+5-8-T+8-9)........ccccovrmrmrnreininnnsnnssnsnnnsens | sevnsensenesssnssssesssesssssessessssssenns 507,181 | coverreeeireere e 507,181 | et eennnd 0 | oo 0 | o 0

11. Deduct total nonadmitted amounts

12. Statement value at end of current period (Ling 10 MiNUS LiNE 11).......cviuiiiiiiiiieiieececeeicesis s seseessesssessnsssenanes

................................................. 507,181
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Sch. DB-Pt. A-Verification
NONE

Sch. DB-Pt. B-Verification
NONE

Sch. DB-Pt. C-Sn. 1
NONE

Sch. DB-Pt. C-Sn. 2
NONE

Sch. DB-Verification
NONE

Sch. E-Verification
NONE

Sch. A-Pt. 1
NONE

Sch. A-Pt. 2
NONE

Sch. A-Pt. 3
NONE

Sch. B-Pt. 1
NONE

Sch. B-Pt. 2
NONE

Sch. B-Pt. 3
NONE

Sch. BA-Pt. 1
NONE

Sch. BA-Pt. 2
NONE

Sch. BA-Pt. 3
NONE

SiI12, SI13, SI14, Si15, SI16, E01, E02, E03, E04, E05, E06, EO7, E08, E09
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SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
U.S. Government - Issuer Obligation:

912803 AQ_ 6|US TREAS BD STRIP PRIN PMT.......oocooocscosscssrsssssn [Col ] [t ] 6,307,665 | .......78.050] ......... 13,035,018 | .......... 16,700,000 | .....0..... 8,451,407 | | s 655,766 ... | Maturity 05/18/2005 | 02/15/2019
0199999. U.S. Government - ISSUEr OBlIGAtIONS..........oc. et ....6,307,665 655,766 0 XXX XXX R0, S o |1 ISR | ) I XXX [ XXX......
0399999. Total - U.S. GOVEIMMENL........coviieriiiiririsisisiiesiseessseissesssssisesseenes ...6,307,665 | .. XXX | crreneren 13,035,018 | ............ 16,700,000 | .....0oe.....9,451,407 | v | i, 655,766 0 XXX XXX XXX |0 |0 [ XXXeooooe [ XXX......
U.S. States, Territories & P ions (Direct and Guaranteed) - Issuer Obligati

084509 MF 2| BERKS CNTY PA.....cooiieiriniierierineisssississessesssesssssssssssessssssns | eovnene | o [ evneeneeens | seeeed [ v 1,404,990 | oo 116.880 | . .1,215,000 (13,479) 5850 ......... 5.850 | Semi-Av| .. 11/02/2005 | 11/15/2018

084509 MG 0| BERKS CNTY PA.....ooiiiiniirerierinieissinsiiesiesssesssesssssssesssesssenins | covees ] i 791,276 | 115,530 . ....675,000 (6,221) 5.900]......... 5.900 | Semi-Av| ... 11/02/2005 | 11/15/2021

123560 FA 7 |BUTLER CNTY OHIO SWR SYS REV......ccccovivmerirreeernsnisernensinennee | eveee | oo | veverveenne | vovens L1 [ 1,126,350 | ..... 112560 | ..ocvierrrn 1,125,570 | oo 1,000,000 | ..cooovrvnnee 1,081,631 [ ..ccooneee (9,174) 5.000]......... 5.000 | Semi-Ar 06/24/2005 | 12/01/2018

26349N BE 3| DU PAGE CNTY ILL TRANSN REV.......cooviiiriiiineirnniisnsiesiiesinnin | cevenae ...1,509,839 | ...... 109.370 | . ..1,591,275 .1,455,000 ....1,491,525 (11,416) 5.000]......... 5.000 | Semi-Ari 04/13/2006 | 01/01/2014

295173 KQ O ERIE CNTY PA....ciiiiiiirieieriesssesiesiseesesssssssessesssssesssssssinens | cvvees . ...1,839,365 | ...... 112500 | . ..1,889,916 .1,680,000 ....1,794,935 (9,533) 5.250 [ ..ooues 5.250 | Semi-Av| ... 11/03/2005 | 09/01/2020

296117 AV 6|ESCAMBIA CNTY FLA HEALTH FACS......ccoiiierimeeeeiseeneeinssinensns | eovneen | oo [ onerreeeins | evven 2| i 1,103,520 | ...... 110.010 | wovvvcrennes 1,100,120 | .cooovvrennee 1,000,000 | ..coovvrennee 1,038,449 |........... (12,774) 5250 ......... 5.250 | Semi-Ar 06/14/2005 | 11/15/2013

455057 CN 7|INDIANA ST FIN AUTH REV.. 1,047,174 1131701 . ..1,131,660 .1,000,000 ...1,034,690 (7,781) 5.000]......... 5.000 | Semi-At| ... 12/07/2005 | 02/01/2015

455057 ER 6|INDIANA ST FIN AUTH REV.. LA ...1,095,610 | ...... 116.530 | . ..1,165,250 .1,000,000 ....1,065,997 (6,668) 5.250 [ ..ooner 5.250 | Semi-Av| ... 04/13/2006 | 02/01/2019

455254 FC 1 [INDIANAPOLIS IND ARPT AUTH REV.....c.ocvvimriiriinrernnineesiinsinnines [ vvnes [ oo | ververienins | vonees T o 1,678,450 | ...... 103.780 | ..ocveirne 1,556,730 | .ooovrrnne 1,500,000 | ..ccoverenee 1,545,515 | ........... (6,563) 5.100{......... 5.100 | Semi-Ar 06/13/2005 | 01/15/2017

50825J FX 9 |LAKE CNTY FLA SCH BRD CTFS PAR.....c.oevurieirieriereineeienirssines | ceveene (20,287) 5.250 [ ..ooues 5.250 | Semi-Av| ... 01/23/2006 | 06/01/2016

508759 HR 1|LAKE CNTY ILL CMNTY CONS SCH D....ccccovverrrrrirerineineiesncneinnns | crveee 747 . | Maturity| .... 07/21/2009 | 12/01/2023

516408 FC 0|LANSING MICH COMMUNITY COLLEGE..........ccocomurmmrirmrmmeniinineins [ evvene | e [ overirenins | cvve L1 [P 3,284,775 | ...... 113520 | wocverinnes 3,320,314 | .coovvvrnee. 2,925,000 | ..oovrerncne 3,135,352 | ..ccouvnnee (29,458) Semi-AY 06/28/2005 | 05/01/2017

575579 DT 1|MASSACHUSETTS BAY TRANSN AUTH.......cccoimrvmerimrernernneineiinnns | ceveee ...824,453 | ...... 115310 . ....750,000 ...805,302 (4,136) Semi-Ar| ... 12/12/2005 | 07/01/2021

57582P AB 6 |MASSACHUSETTS ST....ccviviiriiereiniisniesssisessssssssssssesssssseesenes. | sneeee LA 1,928,157 | ...... 114.440| . .1,700,000 1,876,218 (13,160) Semi-Al| ... 10/05/2006 | 09/01/2021

575850 4X 7|MASSACHUSETTS ST HEALTH & EDL.......cooovierreerieerenienineennines | eerveen | [ everirenins | eeve L1 [P 1,944,765 | ...... 125870 ..coverr.. 1,888,110 | oo 1,500,000 | ..cooovvrvnnee 1,879,745 | ........... (35,262) Semi-Ay 02/12/2009 | 04/01/2020

576002 BD 0|MASSACHUSETTS ST SPL OBLIG DED..........cccoomuevermrrirrriinriinnies | e 1,152,840 | ..... 108.500 | . .1,000,000 1,108,672 (9,401) Semi-Ar ... 06/30/2005 | 01/01/2021

594636 RF 1| MICHIGAN ST COMPREHENSIVE TRAN........cecvuirierienrneireiniins | crveee A ..449,220 | ...... 111.890 | . ....400,000 ...434,463 (3,005) Semi-Ar| ... 08/18/2005 | 05/15/2020

604129 KA 3| MINNESOTA ST...coouriirierierireisseiseisessesssseesssesssessessesssssssssssnses. | eevsees | oo | oneeseeeens | eevne L1 [P 1,168,310 | ...... 116170 | ..ocveeeee 1,161,670 | e 1,000,000 | ..coovvrennee 1,141,221 | . (13,957) Semi-AY 01/23/2009 | 08/01/2019

646136 DY 4[NEW JERSEY ST TRANSN TR FD.....ccoevvvvrvermrirersnrneennsinneenssessseenn [oenene [ | vevvnnennns | eoven | e 2,421,090 | ...... 107.360 | ..oocvrenae 2,415,555 .2,250,000 (10,143) Semi-A| ... 05/24/2006 | 12/15/2020

735352 LS 3|PORT ST LUCIE FLAUTIL REV......ctvuviriiriieceiseiserierineesensssenes | ceveee 551,120 99.230 ....496,125 ....500,000 (1,825) Semi-Ar| ... 09/07/2007 | 09/01/2027

74526Q PL 0[PUERTO RICO ELEC PWR AUTH PWR......ceomriirinriesineeiseisnniens | crve ...1,076,820 | ...... 101.440| . ..1,014,370 .1,000,000 (2,735) Semi-Ar| ... 08/16/2007 | 07/01/2027

763682 WL 1|RICHLAND CNTY S C SCH DIST NO.....ccvvurrrermrrnerieremeesnninninenin | eevvene | [erverrerns | eoeedd [ i 1,148,690 | ..o 112800 . .1,127,970 .1,000,000 (11,782) Semi-AY 02/06/2009 | 02/01/2020

796253 S6 0|SAN ANTONIO TEX ELEC & GAS........ovvemvrenererineenneesseisssisenisenins | eevnene | [evveeveens | eeened [ 1,816,903 | oo 107.630 . ..1,883,473 .1,750,000 (3,022) Semi-Ar| ... 02/27/2009 | 02/01/2025

841531 CY 0[SOUTHEAST WIS PROFESSIONAL BAS.........ccovvvrernrinvermrsernnnenns [vvnne [ oo | vervnennns | o | i 114,660 | oo 117.230| . 117,228 ....100,000 (1,012) Semi-Ar| ... 06/14/2005 | 12/15/2018

845040 FZ 2|SOUTHWEST HIGHER ED AUTH INC.......cccovvvrerermrrnenreneseensninenes | eevvene | [evveereens | WTFE | 1,110,170 | oo 109.100 | . ..1,091,010 .1,000,000 (4,245) Semi-AY 09/13/2007 | 10/01/2026

84552Y EC 1 |SOUTHWESTERN ILL DEV AUTH REV......ccoovirivvvrnereinnversninniens | eoveene [ oo [vvriveiren [ WFE | 2,125,760 | ... 104.000 | . (6,969) Semi-Ar| ... 05/17/2006 | 10/01/2021

914115 RK 8| UNIVERSITY CENT ARK REV.....ccccoovivmeriririierncrnnrnereniseessnnennes | eovnene | [evverreeens | veened [ eviiiinenn.862,248 | Lo 106.090 | . (6,715) Semi-Ar| ... 04/05/2006 | 04/01/2021

059132 4L 1|BALTIMORE CNTY MD......ccccosvriirrmrrenernerierirneeeseesssesssesssssesssseenee | Guveen | [ wvveevsens | W TFE | i .571,605 | ..o 110410 . (17,661) Semi-AY 07/28/2009 | 08/01/2013

29270C QB 4|ENERGY NORTHWEST WASH ELEC REV........cccccovvcvmrverveinenennnnn | Coviee | oo | vvvriveean | AFE | . 568,795 | ... 115.160 | . . (9,302) Semi-Al| ... 07/28/2009 | 07/01/2016

401784 WL 3|GUILFORD CNTYN C ...1,183,520 | ...... 115.830 . .1,000,000 (16,662) Semi-Ar| ... 02/09/2009 | 02/01/2019

604111 CW 2 [ MINNESOTA PUB FACS AUTH.......ovveiriiciniieiirieisseenesiseesenies Covoer [ [ | v 1. 1,170,910 116.490 | . .1,000,000 ...1,133,238 (19,798) Semi-Ar| ... 01/28/2009 | 03/01/2017

645788 VW 7 |NEW JERSEY ENVIRONMENTAL INFRA........ccoovieirrrrrerierineiienes (G000 R [FURPRORPRINS IOV L1 [ 1,170,650 | ..... 115.750 1,000,000 | ..coovvrvenee 1,139,501 [ ..ocvoreee (16,125) SEeMi-A| oo 16,667 | oovoereres 50,000 | 01/16/2009 | 09/01/2018

93974C DU 1| WASHINGTON ST.......cccoeeuus [ R0 I O I 1 783,106 | ...... 115.240 | . ....685,000 761,310 (11,378) Semi-Ar| ... ..14,271 01/22/2009 | 02/01/2017
1199999. U.S. States, Teritories & Possessions - Issuer Obligations.............cccviines . 41,155,614 | .. XXX........ . 6,860,000 40,031,023 | .0 (350,902) 0 XXX 564,833 | .......2,181,782 | ..... XXX.ovoe | o XXX......
1799999. Total - U.S. States, Territories & Possessions (Direct and Guaranteed). N I 41,155,614 | ... XXXoiooiee | corinnnnans 41,082,704 | ... 36,860,000 | .....ccce.. 40,031,023 | ...ovovvnnrinnnnd0 | i (350,902) 0 XXX | s 564,833 | .........2,181,782 |..... XXXeoooe [ XXX......
Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations

320517 10 5|FIRST HORIZON NATIONAL CORP [T ] AFE | s 32 [ 11.780 48 4] 31 [ | B I —— 03/10/2009 ..o
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Annual Statement for the year 2010 ofthe. G TE REinsurance Company, Limited

SCHEDULE D - PART 1
Showing all Long-Term BONDS Owned December 31 of Current Year

1 2 Codes 6 7 Fair Value 10 1 Change in Book/Adjusted Carrying Value Interest Dates
3 |4] 5 8 9 12 13 14 15 16 17 18 19 20 21 22
F
0 Rate Current
r Used Year's Total
e to Unrealized Current Other Than Foreign Admitted Amount
i NAIC Obtain Valuation Year's Temporary Exchange Effective Amount Received
CusIpP g| Bond |Desig- Fair Fair Book/Adjusted Increase/ (Amortization)/ Impairment Change in Rate Rate When Due and During
Identification Description Code|n| CHAR |nation Actual Cost Value Value Par Value Carrying Value (Decrease) Accretion Recognized B./A.C.V. of of Paid Accrued Year Acquired Maturity
NA4460 92 2|[INTL BK FOR RECON & DEV | 1] ....1,086,750 | ...... 132.490 ..66,000 67,742 (315) | cevereerrrrnernerinenins [ everireeirnenrnsnineins | eeeeeeen 9,750 | e 9.750 | Annual | ... 09/08/1989 | 01/23/2016
002819 AB  6[ABBOTT LABORATORIES.........cooivreirieriiierisisisenssisnssssessssssenes . | . ....1,041,670 | ...... 114.330 .1,000,000 1,033,639 (4,042) [ coovvovvirerniirienns | e | e 5.600 [ e, 5.600 | Semi-Ar| ... 12/15/2008 | 11/30/2017
084664 BE 0|BERKSHIRE HATHAWAY FINANCE COR ...1,007,540 | ...... 109.710 | . .1,000,000 ....1,006,446 (TA7) | cevereereenernerrerns e | evereen5.400 | o 5.400 | Semi-Av| .. 06/10/2009 | 05/15/2018
36962G 3U 6 |GENERAL ELECTRIC CAPITAL CORP . . ....1,446,180 | ...... 109.050 | . . . .1,500,000 | ..............1,455,531 | .......... 4734 | i | e | 5625 | i 5.625 | Semi-Av| ... 12/15/2008 | 05/01/2018
459056 JW  8|INTL BK FOR RECON & DEV BD........ccvoivemiririnirierienerscesseienniens (G000 R [FUUPRORPRINS IOV L1 [P 5,932,750 | ...... 136.720 | weocvevrennee 7,519,435 | cooovvvs 5,500,000 | ..ovrernvene 5,779,351 | ..ccvuvnnee (32,674 | oo | v | 00 9.250 [ i 9.250 | Semi-Ari 12/05/1992 | 07/15/2017
46849L SB 8|JACKSON NATIONAL LIFE GLOBAL F. .|C..... ...939,990 | ...... 107.270| . ..1,072,680 .1,000,000 965,428 | ..o | e 13,385 | ooeoveerernerrierienens [ | oneeenD.375 | i 5.375 | Semi-A| ... 01/14/2009 | 05/08/2013
717081 DB 6|PFIZER INC NT. o [ . 1,064,600 | ...... 117.140] . 1,171,360 | .. .1,000,000 | ... 1,056,265 |.. (5,426) | ...ovvvvevireriennninnins | erinrisriniisnissisnns | aveennenn8.200 [ i, 6.200 | Semi-Av| ... ...18,255 06/08/2009 | 03/15/2019
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUer OblIGatIoNS.........cc. i | serseriens 12,519,512 | .. XXXwooww | s 13,727,101 | oo 11,066,004 | ...ccooonce 11,364,433 | oo 0 (25,055) 0 0 XXX XXX | e 292,583 | . 855,056 |..... XXX [ o XXX......
3899999. Total - Industrial & Miscellaneous (Unaffiliated)....... e | e 12,519,512 | .. XXX.oooooo [ v 13,727,101 | ............ 11,066,004 | ............ 11,364,433 | .o 0 (25,055) 0 0 XXX XXX [ e 292,583 | ............ 855,056 |..... XXXoo | XXX......
Totals
7799999. Total - Issuer Obligations..........cccovrwrerrearerneenns 59,982,791 | ... XXXooooois | v 67,844,823 | ........... 64,626,004 | ........... 60,846,863 | .....ooivivriinniian 0 279,809 0 0 .. XXXt XXX XXX | s 857,416 | ......... 3,036,838 |..... XXX v [ oo XXX......
8399999, Grand Total = BONGS............c.crvurieeiiiiiiiiiierieceseeiesiseiese ettt snsies | eevinerinens 59,982,791 | ... XXX.ooooo. | covverrn. 67,844,823 | .......... 64,626,004 | ........... 60,846,863 | ..........ccoevrnnne 0 279,809 0 0 |..XXX........ XXX XXX | s 857,416 | ......... 3,036,838 |..... )99 S P XXX......
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Sch. D-Pt. 2-Sn. 1
NONE

Sch. D-Pt. 2-Sn. 2
NONE

E11, E12
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Annual Statement for the year 2010 ofthe. G TE REinsurance Company, Limited

SCHEDULE D - PART 3
Showing all Long-Term Bonds and Stocks ACQUIRED During Current Year

1 2 3 4 5 6 7 8 9
CusIP Date Number of Actual Par Paid for Accrued
Identification Description Foreign | Acquired Name of Vendor Shares of Stock Cost Value Interest and Dividends

8399998. Total - Bonds - Summary Item from Part 5... 2,807,925 2,400,000
8399999. Total - Bonds .. 2,807,925 2,400,000
9799998. Total - Common Stocks - Summary Item from Part 5..........ccoooeveene 334,324
9799999. TOtAl = COMMON SHOCKS. 1ttt 334,324
9899999. Total - Preferred and COMMON SEOCKS. .......iuuiiiuiiiiiis i 334,324
9999999. Total - Bonds, Preferred and Common Stocks 3,142,249




Annual Statement for the year 2010 ofthe. G TE REinsurance Company, Limited

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

vi3

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21

F 11 12 13 14 15 Bond

o} Current Book/ Foreign Interest/

r Prior Year Year's Total Adjusted Exchange Realized Total Stock

e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends

i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received

CUSIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment BJ/A.C.V. Change in at Disposal on on on During Maturity

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
Bonds - U.S. Government
912803 CH 4|U S TREASURY BOND ... | 02/09/2010. | Various....... 3,070,400 8,000,000 | ........ 2,385,548 | ..o00nnn3,352,190 | .o | s 15,872 ...15,872 ..3,336,318 (265,918)| ...... (265,918) | .. ... | 05/15/2030.
912803 AR 4|U S TREAS BD STRIP PRIN PMT.. v | 11101/2010. [ VAIIOUS.....ocvvviiirriisniseierinsiees | ervveiennsisserensienens | oveenes 5,158,270 | ........ 6,500,000 | ....... 3,336,318 | 000,828,709 | oo | e 145,018 |... o | e 145,018 ..4,683,691 |.. . 474579 | ....... 474,579 ... | 08/15/2019.
912803 DG 5|UNITED STATES TREAS BD STRIP.......cccccevivenns ... | 04/08/2010. | VAIIOUS......ccovvrnrieesmreerirerenernsninns | v | enenees 1,237,340 | ....... 5,200,000 | ........ 1,408,696 | ... 1,391,673 | .o [ v 17,022 | oo | v, 17,022 | oo | s 1,408,696 [ ...oovvvivrennes | e (171,356) | ...... (171,356) | covovveririininns 05/15/2039.
0399999. TOtal - BONAS = U.S. GOVEINMIENE. ... vvuteiiseiesettseis ettt st fees ettt | eniines 9,466,010 | ...... 19,700,000 | ....... 7,130,562 | .oo00oeee9,572,571 [ o0 | e 177,912 | s (V] 177,912 | 0 [ 9,428,705 | ...coovvnrinnnd [V 37,305 | ....cco.. 37,305 | .o 0 ... XXX
Bonds - U.S. States, Territories and P
594614 E5 4|MICHIGAN ST BLDG AUTH REV.....cccovvvrmrrrerrnens ver | 06/21/2010. | VAIIOUS.......ceouerereeeerereererneessnines | cererserisseessnsssins | coeeens 1,590,540 | ....... 2,000,000 | ........ 1,632,764 | ........... 2,118,448 | oo | e 39,854 39,854 | .o [ s 1,532,764 | ..ccovvvvvrrnens | e BTTTE | 57,776 10/15/2016.
123560 FA 7|BUTLER CNTY OHIO SWR SYSREV.... ver | 06/21/2010. [ VAIOUS......cvvvveririrriersrissirerinnines | cerrveeersssisssensnenins | oveenes 1,542,434 | ........ 1,375,000 | ........ 1,493,716 21,589,832 | s | s (5,311) (5,311) 493,716 [ | v 48,718 | 48,718 12/01/2018.
240523 UH 1|DE KALB CNTY GA WTR & SEW REV... ... | 04/16/2010. | Various....... 2,350,920 2,000,000 | ........ 2,169,941 . (383) (383) renennnn2, 169,941 | | 180,979 | 180,979 10/01/2025.
246579 ER 3|DELAWARE VALLEY PAREGL FIN AU........ccoveeeue ver | 06/21/2010. | VAIIOUS.......ceouevereerirerierireeerneinns | ceeerieeiseissseiinsins | creneens 1,458,842 | ........ 1,400,000 | ........ 1,533,505 | .oovevuerenrirenieninees | e (1,064) | oo | e 1,533,505 [ ..ceoererrrirnnns | cevrens (74,663)| ........ (74,663) 08/01/2028.
455057 ER 6|INDIANA ST FIN AUTH REV. ver | 06/21/2010. | VAIOUS.......coouveerverreerierireerreinns | e | e 1,173,860 | ........ 1,000,000 | ........ 1,069,641 (3,334) cevnennn 1,069,641 104,219 | ....... 104,219 02/01/2019.
484242 EY 4|KANKAKEE & WILL CNTYS ILL.. ... | 06/21/2010. | Various....... 543,768 | ........ 1,030,000 | ...ccvenes 573,379 561,052 |.. v | 12,326 [ | e 12,326 | .o, 573,379 |.. . (29,611) | ........ (29,611) 05/01/2023.
508759 HT 7|LAKE CNTY ILL CMNTY CONS SCHD.......ccc.o...... 1o | 06/21/2010. | VAIIOUS.......cvvoereirrrireiseriesereeerenns | e | sreneeennd 690,703 | ........ 1,340,000 | ........... 730,105 | .ovoerrrnee 714,569 | .ovvveevveirecrs | e 15,535 | i [ e 15,535 | ovvoveereiiniis | e 730,105 | .ecvorrierinens | e (39,402) | ........ (39,402) 12/01/2023.
576002 BD 0|MASSACHUSETTS ST SPL OBLIG DED ver | 06/21/2010. | VAIOUS.......ceouerereeerrerirerereerseines | crreriesiseesseineins | eoveeens 1,650,690 | ....... 1,500,000 | ........ 1,670,093 21,915,007 | oo (5,641) ..1,670,093 (19,403) | ........ (19,403) | . 01/01/2021.
594751 AB 5|MICHIGAN TOB SETTLEMENT FIN .| ... 1 06/01/2010. | Various....... 20,000 | .oovernnens 20,000 | .coovrrneen 11,657 |.. 215 11,657 | oo | 8,343 | i 8,343 | .. 06/01/2034.
594751 AB 5|MICHIGAN TOB SETTLEMENT FIN.......ccccvvvererunnnn ver | 06/21/2010. | VAIOUS......coourvvereenrierirerirneerneinns | e | oo 1,082,475 | ........ 1,415,000 | ........... 824,924 | ... | e J,029 | | e 824,924 | ... | 257,551 | e 257,551 | ........ 51,066 | 06/01/2034.
604129 KA 3|MINNESOTA ST. ver | 06/21/2010. | VAIIOUS.......ceveerreerereriererneersnines | eeeeriesiseesnssinsins | eoeeens 1,168,050 | ........ 1,000,000 | ........ 1,148,820 | ........... 1,110,976 | .o (6,978) 21,148,820 | | 00000 19,230 | e 19,230 | ........ 35,062 | 08/01/2019.
702204 LF 3 |PASADENA CALIF CTFS PARTN.....ccocorvvrmrinririnnne ver | 06/21/2010. [ VAIIOUS......cvvvieirirriersnissirerinnines | cersseeersssieneensiennns | oveenes 1,689,061 | ........ 4,990,000 | ....... 2,888,472 | ...........2,824,257 64,215 1,888,472 | v | 0 (199,411) | (199,411) | ........ 64,215 | 02/01/2022.
763682 WL 1|RICHLAND CNTY S C SCH DIST NO. o+ [ 06/21/2010. | VAIOUS......ccouvvervnerirerirerereesseines | crreriseresseesssisenns | erenens 1,249,864 | ....... 1,100,000 | ........ 1,246,486 ..1,191,288 (6,171) ..1,246,486 3,378 | ... 39,200 | 02/01/2020.
841531 DD 5|SOUTHEAST WIS PROFESSIONAI ... | 06/21/2010. | Various 1,132,340 .1,000,000 | ........1,132,471 ..1,135,934 .1,660 1,132,471 131)| .......22,661 | 12/15/2023.
843146 U9 0|SOUTHERN ILL UNIV REVS HSG ver | 06/21/2010. | VAIIOUS.......coouvrrreeirierierereerreinns | crerieriseesssinsins | eoeeens 2,119,820 | ........ 2,000,000 | ....... 2,126,447 ..2,102,539 (4,333) ..2,126,447 . (6,627) | ........ 45,542 | 04/01/2021.
013493 AK 7 [ALBUQUERQUE BERNALILLO CNTY ver | 06/22/2010. [ VAIIOUS......cooverrvrirririrerinieernnines | eveneerenssieseeninenes | eeveres 2,769,480 | ........ 2,400,000 | ........ 2,528,724 ..2,538,314 (9,590) 2,528,724 | ..o | 240,756 | ... 240,756 | ........ 40,409 |07/01/2015.
022447 PV 2[ALVIN TEX INDPT SCH DIST. ... | 06/22/2010. | Various 2,165,749 .1,910,000 | ........1,989,108 ..1,997,431 (8,323) ..1,989,108 176,641 | 02/15/2014.
088275 R9 5|BEXAR CNTY TEX. vvr | 06/22/2010. | VAIOUS.......coouererenerrerirererneessnnines | cererseneseesssninsins | eoeeens 1,147,530 | ........ 1,000,000 | ........ 1,057,417 ..1,061,745 | .. (4,327) 057417 | | 090,113 | 90,113 | s 16,505 | 06/15/2015.
115065 QR 8|BROWARD CNTY FLA SCH BRD CTFS.... .|...| 06/22/2010. | Various....... 2,233,080 2,000,000 | ........ 2,098,270 12,105,522 | ..o (7,251) 2,098,270 | ..covvvvvvrnen | 134,810 | e 134,810 | ........ 36,498 | 07/01/2015.
136542 GK 7| CANADIAN RIV MUN WTR AUTH TEX.. ... | 06/22/2010. | Various 1,158,144 .1,035,000 | ........1,068,356 ..1,071,041 (2,685) ..1,068,356 89,788 02/15/2015.
165618 AY 5|CHESTER CNTY PA SCH AUTH SCH... ver | 06/22/2010. | VAIIOUS.......oouerererirerierireeirneinns | ceeerieeiseessssiinsins | creneens 1,123,550 | ........ 1,000,000 | ........ 1,046,330 1,049,967 | .o (3,637) ..1,046,330 77,220 04/01/2015.
167501 2D 6|CHICAGO ILL BRD ED ver | 06/22/2010. [ VAIIOUS......cvvvvnririreriersirseierinnines | cerrseeersssieseensinnns | oveenes 2,792,400 | ........ 2,500,000 | ....... 2,602,027 22,613,479 | e | e (11,883) | e | v (11,453) | covovveriinns 12,602,027 | .ooovrvvrviinns | 190,373 | 190,373 12/01/2013.
167615 EX 7|CHICAGO ILL PK DIST REF ALT. ... | 06/22/2010. | Various 1,119,160 .1,000,000 | ........1,049,290 ..1,052,578 (3,288) ..1,049,290 69,870 01/01/2016.
180847 J4 8|CLARK CNTY NEV ... | 06/22/2010. | Various....... 2,263,180 2,000,000 | ........ 2,089,074 (6,732) ..2,089,074 174,106 06/01/2015.
240523 TX 8|DE KALB CNTY GA WTR & SEW REV. vvr | 06/22/2010. | VAIOUS......eouerereeererereerereerneinns | crveriererseesssinnins | eoveeens 1,164,190 | ........ 1,000,000 | ........ 1,039,981 (2,801) 1,039,981 | i | 124,209 | ... 124,209 10/01/2015.
26822L GP 3 |E-470 PUB HWY AUTH COLO REV... ver | 06/22/2010. [ VAIIOUS......covverrvrirririrsnineirerinnines | cevereieniesisseresinenns | ceeeees 2,072,640 | ........ 2,000,000 | ....... 2,107,797 (6,962) 2,107,797 | . (35,157) | ........ (35,157) | ..veve 34,704 | 01/01/2016.
280785 NL 6|EDINBURG TEX CONS INDPT SCH.......cccovvviuiene vvr | 06/22/2010. | VAIIOUS.......coouveereerrierierereeinninns | e | e 2,108,233 | ....... 1,830,000 | ........ 1,906,282 (B,161) [ oo | e 1,906,282 | ...ovvvevrrrins | e 201,951 | ....... 201,951 | ........ 31,967 |02/15/2015.
343487 QH 0|FLOWER MOUND TEX ... | 06/22/2010. | Various....... 2,281,520 | ........ 2,000,000 | ........ 2,104,299 ..2,112,685 (8,386) ..2,104,299 177,221 | ... 177,221 | ... 33,280 | 03/01/2015.
345748 UJ 4 |FOREST HILLS MICH PUB SCHS.. ... | 06/22/2010. | Various....... 2,271,400 2,000,000 | ....... 2,107,644 ..2,115,975 (8,331) 2,107,644 | . 163,756 | ....... 163,756 | ........ 33,334 | 05/01/2015.
401784 WL 3| GUILFORD CNTY N C...cvvrvererrinnrnerieriecereeens vvr | 06/22/2010. | VAIIOUS.......coouererveerrerererereesseines | crreriesiseessseissinns | eoveeens 1,419,576 | ........ 1,200,000 | ........ 1,394,782 | ...coooeee 1,402,990 (10701 ORI IO 1,394,782 | .o | s 24794 | ... 24794 | ... 16,790 | 02/01/2019.
419780 3Z 2|HAWAIIST vvr | 06/22/2010. | VAIIOUS.......ceooevererererierirneereneines | ceeeriesiseisssiinsins | eoveeens 1,157,310 | ........ 1,000,000 | ........ 1,049,538 ..1,052,735 (3,197) ..1,049,538 107,772 | ....... 107,772 | ........ 17,635 | 03/01/2016.
447726 LN 8|HURON VALLEY MICH SCH DIST. | er [ 06/22/2010. | VAIOUS......coouveerverirerirerereeinninns | crrverieneseesssinnins | eeeeens 3,032,732 | ........ 2,735,000 | ........ 2,862,149 2,874,794 | .. v | e (12,645) [ o | i (12,645) | oo cernennn 2,862,149 | . . 170,583 | ....... 170,583 | ........ 44,333 | 05/01/2014.
455057 EN 5|INDIANA ST FIN AUTH REV.......cocoomvriircrinriinns vvr | 06/22/2010. | VAIIOUS.......ceouererereeeriererneerseines | coneriesiseesnesiinsins | coneeens 1,540,379 | ........ 1,330,000 | ........ 1,384,780 | ..oocovenee 1,388,363 | ..ooooeereririinne (3,584) | coourerrrineirnees | cerereeii 1,384,779 | oo | s 155,600 | ....... 155,600 | ........ 24,124 | 02/01/2016.
455285 KE 5|INDIANAPOLIS IND LOC PUB IMPT.. ver | 06/22/2010. [ VAIIOUS......covverrvrirerieisiirirerinnines | cevrveereresisseensennens | oeeeres 1,605,154 | ....... 1,440,000 | ........ 1,491,966 ..1,496,277 (4,311) ..1,491,966 113,188 | ....... 113,188 | ........ 25,688 |01/01/2015.
455285 LP 9 |INDIANAPOLIS IND LOC PUB IMPT.. ... | 06/22/2010. | Various....... 598,962 525,000 | ........... 545,099 546,584 | .. (1,485) 545,099 |.. . 53,863 | ......... 53,863 | .......... 9,451 | 07/01/2015.
455285 MN 3 [INDIANAPOLIS IND LOC PUB IMPT.......cccocevrenrenne ver | 06/22/2010. [ VAIIOUS......cooverrvrirrirernrineierinniies | cerrreireniesieseesinenens | e 1,195,772 | ....... 1,050,000 | ........ 1,129,190 | ..cooone 1,134,482 | oo (5,292) | coonvernrireinees | cevereeii 1,129,191 | v | s 66,581 | ......... 66,581 | ........ 18,769 | 01/01/2016.
46613P QD 1|JEAFLAWTR & SWR SYSREV.....cccovimivniririnins vvr | 06/22/2010. | VAIIOUS.......coouveereerreerierereernnines | e | eoveeens 1,381,832 | ... 1,215,000 | ........ 1,281,197 | v 1,287,088 | ..o (5,891) | coooerrrereriens | verererinns 1,281,197 | oo | s 100,635 | ....... 100,635 | ........ 19,420 | 10/01/2014.
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500296 EW 4|KOKOMO-CENTER IND SCH BLDG COR.............. vvr | 06/22/2010. | VAIIOUS.......courveerverrierierireerreinns | e | e 1,137,250 | ........ 1,000,000 | ........ 1,042,334 | ........... 1,045,821 | .vvovvvvvrcvenne | rreeeenn(3488) | o [ evrrieeene(3,488) [ e | i 1,042,334 01/15/2015.
523510 EJ O|LEE CNTY FLA SOLID WASTE SYSR ver | 06/22/2010. | VAIIOUS.......cvouerereeereeriererneesseines | coreriesesseesssninsins | coeeens 1,909,386 | ....... 2,770,000 | ........ 2,838,343 ..2,843,098 ..1,838,343 10/01/2015.
54423E BV 6|LOS ALAMOS CNTY N M INC UTIL... ver | 06/22/2010. [ VAIIOUS......covevervrirriersnissirerinsines | cerrveirensssisseensienens | vvvenes 1,974,510 | ........ 1,775,000 | ........ 1,844,198 . . ..1,844,198 07/01/2013.
586158 MP 9| MEMPHIS TENN ELEC SYS REV......cccoovvvvvrnerins ... | 06/22/2010. | Various..... 814,492 | ........... 700,000 | ........... 809,079 | ..ovvrrrrrirerieirnns rerreeenee(2T8T) s [ o2, 781) | e 809,079 12/01/2017.
59333T BR 0|MIAMI-DADE CNTY FLA PUB FACS ... | 06/22/2010. | Various..... 2,378,002 2,200,000 | ........ 2,317,250 | ...........2,326,147 ..2,317,250 06/01/2015.
59455T HP 0| MICHIGAN MUN BD AUTH REV REF.... .|... | 06/22/2010. | Various..... 2,283,620 2,000,000 | ........ 2,108,746 | .......... 2,118,448 wneennnnn2,108,746 10/01/2014.
604115 AJ 4|MINNESOTA PUB FACS AUTH ST.....ccoovvvnevrniinne vvr | 06/22/2010. | VAIIOUS......voeeevereaerreriererneerseines | ceerierisseesnssissins | eoveeens 1,184,030 | ........ 1,000,000 | ........ 171,326 [ oo | e | veereenenn(2,903) o | evrreeneenn(2,903) | oo [ v, 1,171,326 03/01/2019.
610884 DF 2|MONROE GA UTIL REV. ver | 06/22/2010. [ VAIIOUS......cvvvvnerirriersirsrirerinnines | cerrneeersssisseensnnnins | cveenes 1,255,646 | ........ 1,115,000 | ........ 1,190,448 ..1,190,447 12/01/2016.
625854 CW 2| MUNCIE IND SCH BLDG CORP. vvr | 06/22/2010. | VAIOUS......oouvrereerrierierereernnines | crerienirseesssissins | eoveeens 1,368,612 | ........ 1,215,000 | ........ 1,270,770 ceeennnenn 1,270,770 01/10/2014.
646135 3Q 4|NEW JERSEY ST TRANSN TR FD....ccccecunriicnrinnes ... | 06/22/2010. | Various..... 311,003 275,000 | ........... 285,587 | ivovreenn288,751 | oo [ e (1164) [ | (1,164) s e 285,587 12/15/2013.
64983R GD 3|NEW YORK ST DORM AUTH REVS ver | 06/22/2010. | VAIIOUS......coouveerverrierierireeirninns | e | oo 1,594,728 | ... 1,440,000 | ........ 1,493,543 ..1,500,403 ..1,493,543 07/01/2013.
650013 S3 0|NEW YORK ST TWY AUTH HWY & BRD vvr | 06/22/2010. | VAIIOUS.......coouerereerrierierirneesnninns | e | eoeeeens 1,612,422 | ....... 1,400,000 | ........ 1,471,745 L1477,390 | cevnnnen 1,471,745 04/01/2015.
650034 5M 9 |NEW YORK ST URBAN DEV CORP REV............... ... | 06/22/2010. | Various..... 813,729 | ........... 700,000 | ........... 748,538 | ..ovvveinnee 751,824 | oo | verieeeenn(3,287) | o [ errrieeernnn(3,287) | o | e 748,537 12/15/2015.
678519 EE 5| OKLAHOMA CITY OKLA ... | 06/22/2010. | Various..... 577,505 500,000 | ........... 528,276 530,554 528,276 03/01/2015.
727219 FV 4 |PLANO TEX MUN DRAIN UTIL SY: ver | 06/22/2010. [ VAIIOUS......covverrvrirriersrieieriniinnes | cervveerenssisserenienens | cveenes 1,180,771 | ........ 1,030,000 | ........ 1,083,980 ..1,088,115 |.. cevnnne 1,083,980 05/15/2015.
746189 GX 1|PURDUE UNIV IND UNIV REVS.......c.ccoovvvrirmrinns vvr | 06/22/2010. | VAIOUS......coouveereerreerierireerreinns | e | oo 1,381,590 | ........ 1,210,000 | ........ 1,268,549 | ........... 1,274,108 | ...coovvvvvceerne | evreeennn(5,559) | v [ evrreeeene(5,589) [ o | v 1,268,548 07/01/2014.
843146 U4 1|SOUTHERN ILL UNIV REVS ... | 06/22/2010. | Various..... 2,251,699 2,025,000 | ........ 2,097,937 ..2,102,539 ..2,097,937 04/01/2016.
87638K BP 6| TARRANT CNTY TEX COLLEGE DIST.. ver | 06/22/2010. [ VAIIOUS......cvvvvnirirrireisissrirerinnines | cersseeersssisnerensnenns | vveenes 1,729,755 | ........ 1,500,000 | ........ 1,584,892 ..1,584,892 02/15/2015.
915137 3B 7|UNIVERSITY TEX UNIV REVS ... | 06/22/2010. | Various..... 819,840 | ........... 700,000 | ........... 819,399 819,399 08/15/2018.
916672 NA 2 |UPPER TRINITY REGL WTR DIST.... ... | 06/22/2010. | Various..... 2,221,720 2,000,000 | ........2,077,695 ..2,083,335 ..2,077,695 08/01/2015.
93975W BM 6| WASHINGTON ST ECONOMIC DEV FIN vvr | 06/22/2010. | VAIOUS.......ccouvrereeireerirerereerreinns | v | e 1,122,110 | ........ 1,000,000 | ........ 1,036,399 ..1,039,133 ..1,036,399 06/01/2015.
95736U UB 8| WESTCHESTER CNTY N'Y ... | 06/22/2010. | Various..... 802,278 ....675,000 | ..coovvne 777,178 782,327 777,178 11/01/2017.
969887 PL 6| WILLIAMSON CNTY TEX CTFS OBLIG. ... | 06/22/2010. | Various..... 1,139,990 .1,000,000 | ........1,048,775 ..1,052,718 ..1,048,775 . 02/15/2015.
167501 VB 8| CHICAGO ILL BRD ED | [ 01/13/2010. | VaNIOUS. ....covevrercerseissrsssrisnessins | senessssssnssssssssssnenss | cvvnees 1,124,395 | ....... 4,500,000 | ........ 2,385,548 2,377,724 ..1,285,548 | .. (161,153) | .. 12/01/2023.
1799999. Total - Bonds - U.S. States, TEITItOres & POSSESSIONS............ccciriiiiiiiis evrireieieieiesiseieseieieseesessessssessesesssesssesessesessessesssssnsenss | soenen 91,054,423 | ...... 91,070,000 | ...... 89,386,256 | ......... 85,246,431 86,286,253 | ................ 0. 4,768,170 |..... 4,768,170 | ...1,535,510 |..... XXX......
Bonds - Industrial and Miscellaneous
532791 10 O|LINCARE HOLDINGS INC.......coooorrerririrrrrirnriins ... | 07/13/2010. | Various..... I OO UUORTON (OPTRTRO [ LI USRI INURTRRTRRPON (2) f SRR ()] — 07/13/2010.
320517 EJ O[FIRST HORIZON NATIONAL CORP.........cocvvivrirne ... | 07/15/2010. | Various..... 10 6 B | e [ e [ 4 07/15/2010.
166751 AJ 6|CHEVRON CORP ver | 12/01/2010. | VAIIOUS.......ceveerereeeereriererneerssnines | eereriesiseessssinsinns | eoneeens 1,148,900 1,000,000 | ........ 1,001,935 ..1,001,762 ..1,001,935 |.. v 146,965 | 03/03/2019.
532457 BB 3|ELILILLY & CO 1o | 12001/2010. [ VAIIOUS......covvervrirriersnieierinsines | cervveirenesisseensienens | oveenes 1,137,100 | ........ 1,000,000 | ........ 1,002,802 ..1,002,442 ..1,002,803 |.. 134,298 | 134,298 | ........ 63,122 | 03/15/2017.
931142 CJ 0| WAL-MART STORES INC, 1210172010, | VAMIOUS. .....cververieisiisrienisenissens | svvessrssensssnsssessnnes | svvenes 1,176,150 | ........ 1,000,000 | ........ 1,097,577 ..1,086,992 1,097,577 | v | o 78,573 | s 78,573 | .. 75,239 | 02/15/2018.
3899999. Total - Bonds - Industrial and MISCEIANEOUS.............c.viiiiiiiiiriiieiiiiiiiiet ettt senensenenens | eberesns 3,462,171 | ....... 3,000,000 | ........ 3,102,336 ..3,091,196 | . . . . . ..3,102,337 |.. .0 ]...359835 | ... 359,835 | ... 200,099 |..... XXX......
8399997. TOtal = BONAS = PAM 4. bbbt | e 103,982,604 |..... 113,770,000 | ...... 99,619,154 | ......... 97,910,198 | oo 0 25,461 0 25,461 () I 98,817,295 | ..ot 0. 5,165,311 | ... 5,165,311 | ...1,735,609 |..... XXX
8399998. Total - Bonds - SUMMAry EM from Part 5........c.iiiiiiiiiissi i siessss s sss s snenes | eniones 2,818,362 | ........ 2,400,000 | ........ 2,807,925 8,121 8121 [ | 2,799,804 | i | s 18,558 | ..cooonee 18,558 | ..oivrinirnnis [ XXX..oono
8399999. TOAl = BONAS........oooivereiercieeiecieiest sttt ebaesssessess s s s s s es b es s s st n s re s raeninns | eres 106,800,966 | ..... 116,170,000 |..... 102,427,079 | ........97,910,198 | ..coovvvvrnnnnnd 0 33,582 0 33,582 0].....101,617,099 |......cccc....0 | .ons 5,183,869 | ..... 5,183,869 | ...1,735,609 |..... XXX......
Common Stocks - Industrial and Miscell
001055 10 2| AFLAC INC.....ooviemiirirriieiieeieiissiesiseeieseseenas ... | 06/21/2010. | Various..... 740.000 32,885 | ..o XXX [ 31,368 [ s 34,225 (V1 OO U 31,368 | oo | cereeeen 1,517 | 1517 | 414 | XXX......
001084 10 2|AGCO CORP. ... | 06/21/2010. | Various..... 150.000 4,372 4,851 0 6,243 | oo | v (BBT) | e (1871) [ e | e XXX......
001204 10 6|AGL RES INC.......ooevvrrrmrrrerieeineirnesiesrseneseesneens | oee 06/21/2010. | Various..... 200.000 7,598 7,294 0 5434 | .o | 2,164 | 2,164 | 176 XXX......
001547 10 8|AK STL HLDG CORP COM.......ccovvvvermrrrrirrrnrirernns | won 06/21/2010. | Various..... 200.000 .2,850 . 4,270 0 7,690 [ oo | o (4,840) | ... (4,840) | ... 20 e XXX......
001765 10 6|AMR CORP ... | 06/21/2010. | Various..... 561.000 4,617 . 4,760 4,336 0 A760 | oo [ e (143) | e (143) | s | XXX......
002824 10 0|ABBOTT LABORATORIES........c.cosvvrmrerrrineireiiians | oee 06/21/2010. | Various..... 2,518.000 | ...cooouce 121,592 | oot e XX s | s 122,295 | oo 135,947 (V1 [ORORORON IUORN 122,295 | ..ovvevvrvnenns | e (T03) | v (703) | 02,102 | e XXX......
002896 20 7|ABERCROMBIE & FITCH CO......ccoovvrvervmeerrcriririns | oo 06/21/2010. | Various..... 163.000 5,623 | et XX s | e 7,674 5,680 0 TB74 | oo | v (2,051) | .ovvenee (2,051) | vovoreverene 57 |..... XXX......
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007865 10 8|AEROPOSTALE INC........cccovrvmrrimiriiniririrnriireiinns ... | 06/21/2010. | Various....... 130.000 3,788 |......... ), 9.0 T 2,901 4,427 0 2,901 | oo | e 887 887 | v [ e XXX......

007903 10 7|ADVANCED MICRO DEVICES INC COM oo | 06/21/2010. | VAIIOUS.......ooueerrrerreeerierireeesneesnns | vevereens 1,000.000 9,680 (0 O ST 18,175 | v 1(9,385) | cvevrer(9,385) | oo [ e XXX......

008252 10 8|AFFILIATED MANAGERS GROUP INC.. ... | 06/21/2010. | Various.... 71.000 4,782 0 6,485

009158 10 6|AIR PRODUCTS & CHEMICALS INC.......c.ovcvrnrenne ... | 06/21/2010. | Various....... 328.000 | ..oooeern23,334 |t XXX [ e 21,254 | e 26,588 (0 SO ST 21,254

009363 10 2|AIRGASINC ... | 06/21/2010. | Various....... 135.000 6,426 0 7,691

012653 10 1|ALBEMARLE CORP. .| ... 1 06/21/2010. | Various....... 157.000 5,710 0 5,540

013078 10 0|ALBERTO CULVER CO NEW COM........cccoservmrrrnnee ... | 06/21/2010. | Various....... 133.000 3,896 0 3,403

013817 10 1[ALCOAINC 1o | 06/21/2010. [ VAFOUS......cvvveirireririeererisisnienes | eeverenine 1,685.000 | .ooooreen 19,731 | ot XXX | e 21,271 | 27,162 0

015271 10 9|ALEXANDRIA REAL ESTATE. ... | 06/21/2010. | Various.... 70.000 4,500 0

015351 10 9 [ALEXION PHARMACEUTICALS INC.......cccovvererrnce ... | 06/21/2010. | Various....... 119.000 5,809 0

017175 10 0|ALLEGHANY CORP DEL ... | 06/21/2010. | Various....... 16.320 4,416 0

017361 10 6|ALLEGHENY ENERGY INC COM... ... | 06/21/2010. | Various....... 250.000 5,870 0

018490 10 2[ALLERGAN INC/UNITED STATES........ccccrvurrirrnrnn ... | 06/21/2010. | Various....... 492.000 | ...........30,248 | oo XXX eooviies | v 23,476 | i 31,000 0

018581 10 8|ALLIANCE DATA SYSTEMS CORP ... | 06/21/2010. | Various....... 100.000 6,459 0

018802 10 8|[ALLIANT ENERGY CORP COM ... | 06/21/2010. | Various....... 200.000 6,052 0

018804 10 4|ALLIANT TECHSYSTEMS INC COM........cocovurernn ... | 06/21/2010. | Various....... 51.000 1,853 0

020002 10 1|ALLSTATE CORP/THE ... | 06/21/2010. | Various....... 909.000 | ..ooereerenn27,506 | ovvoer e XXX s | 0000 31,232 | e 27,306 0

021441 10 O0|ALTERA CORP COM... ... | 06/21/2010. | Various....... 414.000 9,368 0

023135 10 6|AMAZON.COM INC. ... | 06/21/2010. | Various....... 531.000 | ..ccce0nr.65,068 | .ooooeee XXX | 25,413 | i 71,430 0

023608 10 2|AMEREN CORP... ... | 06/21/2010. | Various 342.000 9,558 0

025537 10 1|AMERICAN ELECTRIC POWER COINC... ... | 06/21/2010. | Various....... 772.000 0

025816 10 9|AMERICAN EXPRESS CO oo | 06/21/2010. | VAIIOUS.......covuerrrerenerierireeisneesenne | ceverneens 1,648.000 0

025932 10 4 |AMERICAN FINANCIAL GROUP INC/O. ... | 06/21/2010. | Various 186.000 0

026874 78 4|AMERICAN INTL GROUP INC COM ... | 06/21/2010. | Various....... 193.000 0

028591 10 5|AMERICAN NATLINS CO... ... | 06/21/2010. | Various....... 44.000 0

029912 20 1|AMERICAN TOWER CORP. ... | 06/21/2010. | Various 657.000 29,637 0

031100 10 O|AMETEK INC ... | 06/21/2010. | Various....... 200.000 8,478 0

031162 10 O0|AMGEN INC 1o | 06/21/2010. [ VAMOUS......cvvveirireririeirerisissienes | eeverenene 1,664.000 | ............. 93,870 0

032095 10 1|AMPHENOL CORP NEW CL A.....ccovvvvvrrrerinrrnns .. | 06/21/2010. | Various 300.000 12,768 0

032346 10 8|AMYLIN PHARMACEUTICALS INC ... | 06/21/2010. | Various....... 200.000 .3,886 0

032511 10 7|ANADARKO PETROLEUM CORP.. ... | 06/21/2010. | Various....... 792.000 34,404 0

032654 10 5|ANALOG DEVICES INC .| ... | 06/21/2010. | Various....... 441.000 13,349 0

035710 40 9|ANNALY CAPITAL MANAGEMENT INC................. ... | 06/21/2010. | Various....... 900.000 16,029 0

037389 10 3|AON CORP COM ... | 06/21/2010. | Various....... 468.000 18,509 0

037411 10 5|APACHE CORP. w.. | ... | 06/21/2010. | Various....... 537.000 51,304 0

037604 10 5|APOLLO GROUP INC.......oeveriermrierrcrierirecereenns ... | 06/21/2010. | Various....... 200.000 .9,600 0

037833 10 0|APPLE INC oo | 06/21/2010. | VAIIOUS........ooocerererirerierierinneeinee | cevieens 1,432.000 | ...cccoonee 387,120 0

038222 10 5|APPLIED MATERIALS INC......ccocovvvrvirrinirierirenes ... | 06/21/2010. | Various.... 2,137.000 28,315 0

038336 10 3|APTARGROUP INC COM.......ccooirrrierierirnrinnens ... | 06/21/2010. | Various....... 123.000 4,931 0

039380 10 0|ARCH COAL INC ... | 06/21/2010. | Various.... 304.000 6,934 6,764 0

039483 10 2|ARCHER DANIELS MIDLAND CO COM................. oo | 06/21/2010. | VAIOUS.......coooerrreerrrerierereeesneennns | vevereens 1,000.000 | ...oooevenee 27,150 | oo XXX [ e 21,716 | 31,310 (01 O ST 21,716

042735 10 0|ARROW ELECTRS INC COM.......ccovvrvmrrrrnrircrrnens ... | 06/21/2010. | Various....... 200.000 5,092 5,922 0 6,762

044209 10 4|ASHLAND INC NEW .| 06/21/2010. | Various....... 123.000 6,984 4,873 0 1,178
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045487 10 5|ASSOCIATED BANC CORP COM.........coecunivirrinns ... | 06/21/2010. | Various....... 441.000 5914 4,855 0 6,022 | oo, . (108) [ woovvvereerre(108) | o | e XXX......
049513 10 4|ATMEL CORP COM oo | 06/21/2010. | VAIIOUS.......ooueerrrerreeerierireeesneesnns | vevereens 1,000.000 | ..coooerneee 5,100 4,610 0 5,580 | ..ovvorrerrrriens . (480) [ .oovvrrrrra(480) [ v | e XXX......
049560 10 5[ATMOS ENERGY CORP.........cccovveriiirrireriirernnes ... | 06/21/2010. | Various.... 200.000 5,716 5,880 0 4,686 | .oooovvireies | 1,030 | 11,030 | i 134 XXX......
050095 10 8|ATWOOD OCEANIC INC........cccnrverrrrerirerirrerenens ... | 06/21/2010. | Various....... 52.000 416 | XXX | e 1815 | 0 1,814 | i reverneeneene(398) [ oeieerne(398) | o | e XXX......
052769 10 6|AUTODESK INC COM. ... | 06/21/2010. | Various....... 329.000 9,538 8,359 (V1 OO U 12470 | .o vereeeeren(2,932) [ eieien(2,932) | e [ XXX......
052800 10 9|AUTOLIVINC ... | 06/21/2010. | Various....... 151.000 .7,868 6,547 0 6,083 | oo | v 1,785 | 1785 | | e XXX......
053015 10 3|AUTOMATIC DATA PROCESSING INC........c.ccceeeue ... | 06/21/2010. | Various....... 872.000 36,353 | oo XXX oo | e 34,146 | 37,339 (V1 OO O 34,146 | oo | 002,207 | 2,207 | e 593 XXX......
053332 10 2|AUTOZONE INC COM ... | 06/21/2010. | Various....... 51.000 19,937 8,062 0 4618 | e | e 5,319 | 5,319 | [ XXX......
053484 10 1|AVALONBAY CMNTYS INC COM ... | 06/21/2010. | Various....... 125.000 12,891 | .ooveeee . 10,594 | 10,263 (V1 [OTOROOT O 10,594 | .o | wreeeeren,297 | 02,297 | i 112 | XXX......
053611 10 9|AVERY DENNISON CORP........cccccovirrmirimrinririniinns ... | 06/21/2010. | Various....... 200.000 6,908 |......... ) 0.0 GO R 10,625 7,298 0 [ o [ e 10,625 | v | cereeene BTN | iieaensB,717) | .80 | XXX....o
053807 10 3|AVNETINC ... | 06/21/2010. | Various....... 233.000 6,501 0 5,540 | .ovvorrierins w01 | 961 | [ XXX......
054303 10 2|AVON PRODS INC COM......cocovrermririrririreirerinnns ... | 06/21/2010. | Various....... 646.000 18,501 (V1 OO U 15,523 | oo | 2,978 | 12,978 | o284 | XXX......
054937 10 7 |BB&T CORP COM.....coovvvrrirrireirniirsireeineiseinns oo | 06/21/2010. | VAIIOUS........oonrerririrerierierireeninne | vevireeens 1,116.000 | ..ooovrenee 32,832 0 [ o [ e 39,856 | ..oooovervrernes | cereereen(7,024) | oo n(7,024) | ...........335 | XXX......
055921 10 0|BMC SOFTWARE INC COM... .. | 06/21/2010. | Various....... 300.000 11,256 0 511 [ | cvereenen8,145 | 8,145 | s [ e XXX......
057224 10 7 |BAKER HUGHES INC ... | 06/21/2010. | Various....... 700.175 30,863 (01 OO ISR 45154 | oo | een(14,291) | o (14,291) | e 180 e XXX......
058498 10 6|BALL CORP COM ... | 06/21/2010. | Various....... 154.000 .8,556 0 5,785 | v | v 2,771 | it 2771 | 31 | XXX......
059692 10 3|BANCORPSOUTH INC ... | 06/21/2010. | Various.... 87.000 1,646 0 2,049 | .o cevrneeneene(403) | i (403) | 38 | XXX......
060505 10 4 |BANK OF AMERICA CORP. 1. | 06/21/2010. [ VaIIOUS......covverveireriririrenisisirnes | veens 16,025.000 | ...ooceee 252,870 (VI OO IO 304,731 | | ceenenn(51,861) | ..o (51,861) | e 318 | XXX......
062540 10 9|BANK OF HAWAII CORP ... | 06/21/2010. 55.000 2,742 0 [ eovereeeeeeeiees | 2899 | e | eeviverieees(157) | e (157) | 25 | XXX
064058 10 0|BANK OF NEW YORK MELLON CORP/T.. ... | 06/21/2010. ..1,919.000 | .... 0
067383 10 9|CRBARD INC ... | 06/21/2010. 189.000 15,311 0
071813 10 9|BAXTER INTERNATIONAL INC.. ... | 06/21/2010. | Various....... 970.000 41,079 0
073302 10 1|BEAEROSPACE INC.. ... | 06/21/2010. | Various 200.000 5,518 0
075811 10 9|BECKMAN COULTER INC.. ... | 06/21/2010. | Various....... 125.000 7,577 0
075887 10 9|BECTON DICKINSON & CO COM.. ... | 06/21/2010. | Various....... 400.000 28,588 0
075896 10 0|BED BATH & BEYOND INC. ... | 06/21/2010. | Various 400.000 16,516 0
081437 10 5|BEMISINC COM ... | 06/21/2010. | Various....... 198.000 5,772 0
084423 10 2|BERKLEY W R CORP COM ... | 06/21/2010. | Various....... 260.000 7,150 0
086516 10 1|BESTBUY COINC.. . | ... | 06/21/2010. | Various, 542.000 20,092 0
089302 10 3|BIGLOTSINC COM ... | 06/21/2010. | Various....... 100.000 3,429 0
090572 20 7|BIORAD LABSINC CLA.....c.oivemierrrinrrierirerircens ... | 06/21/2010. | Various....... 36.000 3,246 0
093671 10 5|H&RBLOCK INC ... | 06/21/2010. | Various....... 593.000 19,304 0
097023 10 5|BOEING CO/THE......cccomrvmiriiriiriierinnrierienerseens oo | 06/21/2010. | VAIIOUS........orvrrreerreerierierinseiens | vevereens 1,150.000 | ...coevevee 78,153 0
099724 10 6|BORGWARNER INC ... | 06/21/2010. | Various....... 200.000 8,362 0
101121 10 1|{BOSTON PPTYS INC COM......ccovvrmrrrirrirnrirernnin ... | 06/21/2010. | Various....... 240.000 19,051 | .o XXX v [ v 15,899 | e, 13,414 (01 OO IO 15,900 | .oovrvvircirnns cernee 3151 | 120 XXX......
101137 10 7|BOSTON SCIENTIFIC CORP.........ccrvverrrrrirrerins ... | 06/21/2010. | Various....... 2,402.000 14,820 | .o XXX v | e 36,371 | e 21,618 (V1 [ORORTON IS 36,371 | o | s (21,551) | wvvreerr(21,851) [ oo [ v XXX......
105368 20 3|BRANDYWINE RLTY TR SH BEN INT... ... | 06/21/2010. | Various....... 145.000 T8 | XXX s | e 70 | e 0 1770 | e (B2) | cevrireeenne(B2) | e [ XXX......
109641 10 0|BRINKER INTL INC COM . | ... | 06/21/2010. | Various....... 200.000 3,126 2,984 0 5,018 | .ovverrierins 1,892) | ..cceeer(1,892) | vl 50 | XXX......
110122 10 8|BRISTOL-MYERS SQUIBB CO........ccovvevvrrerirernrines ... | 06/21/2010. | Various....... 2,762.000 70,236 | .ooooee XXX | 69,289 | i 69,740 (V1 OOV IO 69,288 | ..oveveerrriies | e 948 | i 948 | o883 XXX......
111320 10 7|BROADCOM CORP ... | 06/21/2010. | Various....... 807.000 28,656 | ... XXXooioors | v 20,434 | i 25,396 (0 SOOI ISR 20,434 | oo | 8,222 | 8,222 | 129 XXX......
111621 30 6|BROCADE COMMUNICATIONS SYSTEM ... | 06/21/2010. | Various....... 620.000 3,422 4,730 0 5,307 [ ovverreerrienns | evreenrea(1,885) | orrrenn(1,885) | oo | e XXX......
115236 10 1|BROWN & BROWN INC.......covvrirvciirircirieiiniinns ... | 06/21/2010. | Various....... 259.000 5,208 4,654 0 4974 | e | 234 | 234 | 40| XXX......
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115637 20 9|BROWN FORMAN CORP CL B.......ccccovvvnerierirns ... | 06/21/2010. | Various....... 217.000 12,961 |......... ). 9.9 T RN 12,733 | oo 11,624 (U O IR 12,733

118759 10 9|BUCYRUS INTERNATIONAL INC... ... | 06/21/2010. | Various....... 89.000 4,507 .3,536 5,016 0 3,536

121208 20 1|BURGER KING HOLDINGS INC .| ... | 06/21/2010. | Various....... 182.000 .3,303 3,125 3,425 0 3,125

124857 20 2|CBS CORP oo | 06/21/2010. | VAIIOUS........onrerrreerreeriereererneeinns | evereens 1,034.000 | .ooovvrennee 15,272 | oo XX v | i 11,816 | 12,645 0

125269 10 0|CF INDUSTRIES HOLDINGS INC ... | 06/21/2010. | Various....... 116.201 7,440 6,717 0

125509 10 9|CIGNA CORP COM . |...| 06/21/2010. | Various....... 436.000 15,347 | ovooee XXX v [ v 14,463 | e, 15,377 0

125896 10 0|CMS ENERGY CORP COM.......ccoovrvmirrmmrirneeririnns ... | 06/21/2010. | Various....... 382.000 5,902 0

126408 10 3|CSX CORP ... | 06/21/2010. | Various....... 600.000 33,587 0

126650 10 0|CVS CAREMARK CORP........coccoivririererircrireens ... | 06/21/2010. | Various....... 2,331.000 74,055 | ......... . 0

127055 10 1|CABOT CORP COM ... | 06/21/2010. | Various....... 109.000 3,063 | oo XXX | 3,008 | s 0

127097 10 3|CABOT OIL & GAS CORP COM ... | 06/21/2010. | Various....... 153.000 5,494 0

127387 10 8| CADENCE DESIGN SYSTEMS INC... .| ... | 06/21/2010. | Various....... 500.000 3,225 0

131347 30 4|CALPINE CORP ... | 06/21/2010. | Various....... 500.000 6,860 0

133131 10 2| CAMDEN PPTY TR SHS BEN INT.. ... | 06/21/2010. | Various....... 111.000 5,133 | .. . 0

134429 10 9|CAMPBELL SOUP CO COM ... | 06/21/2010. | Various....... 328.000 12,169 | ......... . 10,296 | e (0 OO IS 10,296

141665 10 9| CAREER ED CORP COM.......ccovvveirimriicrirrirnnnne ... | 06/21/2010. | Various....... 125.000 3,341 0 4,501

142339 10 0| CARLISLE COS INC COM... ... | 06/21/2010. | Various....... 55.000 2,163 0 2,139

143130 10 2|CARMAXINC ... | 06/21/2010. | Various....... 400.000 8,144 0 5,109

143658 30 0|CARNIVAL CORP ... | 06/21/2010. | Various....... 755.000 26,221 (01 O ST 18,418

144285 10 3|CARPENTER TECHNOLOGY CORP COM.... ... | 06/21/2010. | Various 48.000 1,839 0 1,908

149123 10 1|CATERPILLARINC ... | 06/21/2010. | Various....... 950.000 62,756 (01 SOOI ST 48,090

150870 10 3|CELANESE CORP... ... | 06/21/2010. | Various....... 235.000 6,794 0 8,445

151020 10 4|CELGENE CORP..... . |...| 06/21/2010. | Various 730.000 40,054 0 ..24,187

153435 10 2| CENTRAL EUROPEAN DISTR CORP ... | 06/21/2010. | Various....... 100.000 2,504 0 2,261

156700 10 6| CENTURYLINK INC COM.......cccooiviririiniricciis ... | 06/21/2010. | Various....... 535.000 18,693 (0 OO TR 21,193

156708 10 9|CEPHALON INC ... | 06/21/2010. | Various 125.000 7,456 0 5,679

156782 10 4|CERNER CORP ... | 06/21/2010. | Various....... 100.000 .7,950 0 3,711

159864 10 7|CHARLES RIV LABORATORIES INTL... ... | 06/21/2010. 100.000 .3,654 0

165167 10 7 |CHESAPEAKE ENERGY CORP.. . | ... | 06/21/2010. ...1,043.000 | .... 0

166764 10 0|CHEVRON CORP ... | 06/21/2010. 3,273.000 247,795 0

168615 10 2|CHICOS FAS INC COM ... | 06/21/2010. 289.000 .3,069 0

169656 10 5|CHIPOTLE MEXICAN GRILL INC CL.. ... | 06/21/2010. | Various....... 50.000 7,579 0

171232 10 1|CHUBB CORP......... ... | 06/21/2010. | Various....... 600.000 31,643 0

171340 10 2|CHURCH & DWIGHT INC .. | 06/21/2010. | Various....... 100.000 6,665 0

171779 30 9|CIENA CORP ... | 06/21/2010. | Various....... 240.000 3,492 0

171798 10 1| CIMAREX ENERGY CO.....oovvvrererrercriieierierienns ... | 06/21/2010. | Various....... 129.000 19,99 0

172062 10 1| CINCINNATI FINL CORP COM.......cocooirvrrirrirnnens ... | 06/21/2010. | Various....... 318.000 .8,802 0

172908 10 5|CINTAS CORP... ... | 06/21/2010. | Various....... 235.000 6,056 0

172967 10 1|CITIGROUP INC oo | 06/21/2010. | VAIIOUS......coureerrecrirererseessnisenies | vvinn 30,267.000 | ........... 121,369 0 | everereeiierenns | coverieniennns 205,372

177376 10 0|CITRIX SYSINC COM ... | 06/21/2010. | Various....... 300.000 13,860 0 9,101

189054 10 9|CLOROX CO COM ... | 06/21/2010. | Various....... 262.000 16,990 (0 O ST 15,418

189754 10 4| COACH INC COM......orvumirrierirciieiseierieeinens ... | 06/21/2010. | Various....... 480.000 20,232 (V1 OO U 14,054

191216 10 0| COCA-COLA CO/THE ... | 06/21/2010. | Various....... 3,765.000 | ........... 197,546 (01 OO IS 173,765
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191219 10 4|COCA COLA ENTERPRISES INC COM................. .| 06/21/2010. | Various....... 499.000 13,458 | ..o XXX oo | s 10,871 | oo 10,578 0 [ o [ e 10,871

192446 10 2|COGNIZANT TECHNOLOGY SOLUTIONS ... | 06/21/2010. | Various....... 500.000 26,665 . A5,154 | 22,665 0 ...15,154

194162 10 3|COLGATE PALMOLIVE CO ... | 06/21/2010. | Various....... 827.000 67,110 . LA2T51 | 69,663 0 ..42,751

200340 10 7|COMERICA INC ... | 06/21/2010. | Various....... 232.000 9,052 | et XXX | s 10,068 6,860 (0 O ST 10,067

200525 10 3|COMMERCE BANCSHARES INC... ... | 06/21/2010. | Various....... 151.000 5,587 5,687 5,846 0 5,687

201723 10 3|{COMMERCIAL METALS CO ... | 06/21/2010. | Various....... 200.000 3,136 3,130 0 5,140

203372 10 7|COMMSCOPE INC COM.......covvrermrererrrineirerinnns ... | 06/21/2010. | Various....... 147.000 3,913 3,899 0 2,888

203668 10 8|COMMUNITY HEALTH SYSTEMS INC.. ... | 06/21/2010. | Various....... 136.000 4,720 4,841 0 4,542

205363 10 4|COMPUTER SCIENCES CORP COM.... .|...| 06/21/2010. | Various....... 262.000 13,168 | oot XXX s | e 13,194 | e 15,072 (0 O IS 13,194

205638 10 9 COMPUWARE CORP........ocovvurirrriiirerinriiererinernes ... | 06/21/2010. | Various....... 394.000 .3,380 2,848 0 2,704

205887 10 2|CONAGRA FOODS INC......ccccovververriririnirierirenes ... | 06/21/2010. | Various....... 700.000 17,451 | e XX s | e 18,316 | e 16,135 0 [ oo [ e 18,316

205944 10 1|CON-WAY INC ... | 06/21/2010. | Various....... 82.000 2,657 2,862 0 2,882

209115 10 4 |{CONSOLIDATED EDISON INC.....covoreveiireririirns ... | 06/21/2010. | Various....... 452.000 20,195 | oo XXX | e 19,753 | 20,534 (VI OO IO 19,753

210371 10 0|CONSTELLATION ENGY GRP INC COM ... | 06/21/2010. | Various....... 300.000 10,905 | ..ot XXX v | e 19,295 | i 10,551 (0 O ST 19,295

210795 30 8|CONTINENTAL AIRLINES INC ... | 06/21/2010. | Various....... 190.000 4,617 1,774 0 3,500

216648 40 2|COOPER COS INC COM NEW........coccovrvrerierirnns ... | 06/21/2010. | Various....... 78.000 3,189 2,973 0 2,141

217204 10 6|COPART INC ... | 06/21/2010. | Various....... 100.000 3,726 3,662 0 4,490

219023 10 8|CORN PRODS INTL INC COM......coecvrivrirnrrrarnirnes ... | 06/21/2010. | Various....... 100.000 .3,189 2,923 0 4,298

219350 10 5|CORNING INC ... | 06/21/2010. | Various....... 2,500.000 46,024 | ... XXX [ 32,394 | s 48,275 0 [ oo | e 32,394

222816 10 0|COVANCE INC. ... | 06/21/2010. | Various 100.000 5,517 5,457 0 6,595

222862 10 4|COVENTRY HEALTH CARE INC COM.. ... | 06/21/2010. | Various....... 224.000 4,518 5,440 0 8,906

225447 10 1|CREEINC ... | 06/21/2010. | Various....... 164.000 11,114 0 4,927

228227 10 4|CROWN CASTLE INTL CORP COM ... | 06/21/2010. | Various 415.000 16,172 0 9,089

228368 10 6|CROWN HOLDINGS INC ... | 06/21/2010. | Various....... 300.000 7,614 0 4,264

229899 10 9|CULLEN FROST BANKERS INC COM........cccovvenee ... | 06/21/2010. | Various....... 95.000 5,144 0 4,374

231021 10 6|CUMMINS INC ... | 06/21/2010. | Various 343.000 25,711 0 6,597

232806 10 9|CYPRESS SEMICONDUCTOR CORP..........cccooun. ... | 06/21/2010. | Various....... 200.000 2,286 0 1,006

233293 10 9|DPLINC COM..... ... | 06/21/2010. | Various....... 198.000 5,065 0 4,611

233326 10 7|DST SYSINC DEL.....coourerierrireerereeeerenieneseenns ... | 06/21/2010. | Various 83.000 .3,230 0 3,042

233331 10 7|DTE ENERGY CO COM.. ... | 06/21/2010. | Various....... 300.000 14,406 0 [ oo [ s 13,585

235851 10 2|DANAHER CORP .| ... | 06/21/2010. | Various....... 930.000 37,674 (V1 [OOSR 28,240

237194 10 5|DARDEN RESTAURANTS INC.....c.covvovvrriirerinriniirs ... | 06/21/2010. | Various....... 200.000 .8,582 0 6,520

242370 10 4|DEAN FOODS CO. ... | 06/21/2010. | Various....... 300.000 3,195 0 9,946

244199 10 5|DEERE & CO.....oevvrmereieirerienirsesieniseesiesinens ... | 06/21/2010. | Various.... 629.000 38,016 0

247361 70 2|DELTAAIRLINES INC DEL COM......c.covvvrrniirernnee 1o | 06/21/2010. [ VAMOUS......covverrireririeirerisiesirenes | evereeine 1,297.000 | ..ccovrene 17,483 0

247916 20 8|DENBURY RESOURCES INC........ccccoomrvrmirrririniinne ... | 06/21/2010. | Various....... 771.000 13,284 0

249030 10 7|DENTSPLY INTL INC NEW COM......cocorveriirrrinns ... | 06/21/2010. | Various....... 247.000 7,768 0

251893 10 3|DEVRY INC DEL COM ... | 06/21/2010. | Various....... 98.000 5,544 0

253393 10 2|DICKS SPORTING GOODS INC OC........ccoovernecns ... | 06/21/2010. | Various....... 146.000 4,073 0

253651 10 3 |DIEBOLD INC ... | 06/21/2010. | Various....... 131.000 .3,838 0

253868 10 3|DIGITALRLTY TRINC . | ... | 06/21/2010. | Various....... 100.000 6,193 0

254687 10 6|DISNEY WALT CO COM.....coorremrirrrinirrciierinens ... | 06/21/2010. | Various....... 3,104.000 | ........... 108,793 0

254709 10 8|DISCOVER FINL SVCS COM......ovvorrerririreerirns ... | 06/21/2010. | Various....... 870.000 12,162 0
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256746 10 8|DOLLAR TREE INC......ccorvvurrrirrrnirierirerersiiienians ... | 06/21/2010. | Various....... 153.000 9,645 7,389 0 3,797

257651 10 9|DONALDSON INC ... | 06/21/2010. | Various....... 122.000 5,448 5,189 0 5,565

257867 10 1|{DONNELLEY RR & SONS CO COM........cccocnrenern ... | 06/21/2010. | Various....... 383.000 6,921 8,529 0 8,629

260003 10 8|DOVER CORP woe | .. | 06/21/2010. | Various....... 300.000 13,893 | oot XKX s | e 12,620 | e 12,483 (0 O ST 12,520

260543 10 3|DOW CHEMICAL CO/THE oo | 06/21/2010. | VAIIOUS.......ooorermrerrirerieriererneernee | cevireeens 1,807.000 | ..ooovrenee 48,698 | ... XXXeriovirs [ v 38,763 | s 49,927 (V1 OO U 38,764

261608 10 3|DRESSER RAND GROUP INC... ... | 06/21/2010. | Various.... 131.000 4,512 4,140 0 5,020

263534 10 9|EIDU PONT DE NEMOURS & CO.....ccccovvvrrererennne oo | 06/21/2010. | VAIIOUS.......ceoocerrrerveerienieeesseesnns | veverneens 1,460.000 | ......coo.u.. 55,917 | .ocece XXX | e B0,772 | s 49,158 0

264411 50 5|DUKE REALTY CORPORATION.... ... | 06/21/2010. | Various....... 439.000 5,373 5,342 0

268648 10 2|EMC CORP/MASSACHUSETTS. .| ... 06/21/2010. | Various....... 3,200.000 61,535 | oo XXX | e 34,743 | i 55,904 0

269279 40 2[EXCO RESOURCES INC.......coevviveriiiiirieirirenis ... | 06/21/2010. | Various....... 197.000 3,329 4,182 0

277432 10 0|EASTMAN CHEM CO COM......ccovuvorrurrrirrinirirens ... | 06/21/2010. | Various....... 131.000 8,168 7,891 0

278058 10 2|EATON CORP ... | 06/21/2010. | Various....... 268.000 19,915 | oot XXX s | e 18ATT | e 17,050 0

278265 10 3|EATON VANCE CORP NON VTG COM..........c...... ... | 06/21/2010. | Various....... 200.000 6,044 6,082 0

278642 10 3|EBAYINC COM oo | 06/21/2010. | VAIOUS.......ooucerrreerreeriereeeereeinns | vevereens 1,881.000 | ..o 41,118 [ e XXX [ 39,106 | s 42,377 (0 OO ST 39,106

278768 10 6|ECHOSTAR CORPORATION.......ccovvviiriireriririnnns ... | 06/21/2010. | Various.... 130.000 2,714 | ... . 2,618 0 2,041

278865 10 0|ECOLAB INC ... | 06/21/2010. | Various....... 381.000 17,895 | oot XKX s | e 13,654 | i (U O IR 13,654

281020 10 7|EDISON INTERNATIONAL.. ... | 06/21/2010. | Various....... 544.000 18,550 | ......... . 19,982 | 0 ...19,982

285512 10 9|ELECTRONIC ARTSINC.... ... | 06/21/2010. | Various....... 500.000 7,885 |......... . 0 ...16,167

291011 10 4|EMERSON ELECTRIC CO......cccovvvvmrerrerrrnrererirnens oo | 06/21/2010. | VAIOUS......ceooerrrerrvnerierireeesseesnns | vevereens 1,267.000 | ..oooerenec 60,346 |........ . ..43,268 | ........ (01 OO ST 43,268

294429 10 5|EQUIFAXINC COM ... | 06/21/2010. | Various 206.000 6,151 0 6,569

302130 10 9|EXPEDITORS INTERNATIONAL OF WA................ ... | 06/21/2010. | Various....... 355.000 13,671 (01 O ST 10,787

302182 10 0|EXPRESS SCRIPTS INC. ... | 06/21/2010. | Various....... 866.000 44,771 (01 OO ST 19,341

302445 10 1|FLIRSYSINC.. ... | 06/21/2010. | Various 297.000 .8,568 0 8,127

302491 30 3|FMC CORP NEW COM ... | 06/21/2010. | Various....... 100.000 6,252 0 4,251

302941 10 9|FTI CONSULTING INC COM... ... | 06/21/2010. | Various....... 89.000 .3,956 0 4,099

303075 10 5|FACTSET RESH SYSINC... ... | 06/21/2010. | Various 71.000 5,102 0 4,090

307000 10 9|FAMILY DLR STORES INC. ... | 06/21/2010. | Various....... 249.000 9,718 0 6,590

311900 10 4 |FASTENAL CO ... | 06/21/2010. | Various....... 200.000 10,942 0 7,128

313747 20 6|FEDERAL RLTY INVT TR SHS BE .. | 06/21/2010. | Various 100.000 7,464 0 7,796

314211 10 3|FEDERATED INVESTORS INC ... | 06/21/2010. | Various....... 200.000 4,400 0 7,027

315616 10 2|F5NETWORK INC COM ... | 06/21/2010. | Various.... 142.000 10,538 0 4,173

316773 10 O|FIFTH THIRD BANCORP.... |+ [ 06/21/2010. | VarIOUS.......vovverecererinicieriersnns | e 1,356.000 | ...ccovvenee 18,333 (1 [OOSR 22,517

320517 10 5|FIRST HORIZON NATIONAL CORP.........cccccevrrenes ... | 06/21/2010. | Various....... 372.344 4,476 0 2,942

336433 10 7|FIRST SOLARINC... .. | 06/21/2010. | Various....... 82.000 10,040 0 7,871

337738 10 8|FISERV INC COM.... ... | 06/21/2010. | Various....... 281.000 13,623 (01 OO IO 12,594

337932 10 7|FIRSTENERGY CORP COM.......ovvomremirirnrrierirnes ... | 06/21/2010. | Various....... 510.000 19,247 (V1 [OROROT O 24,687

343412 10 2|FLUOR CORP NEW COM... ... | 06/21/2010. | Various....... 300.000 13,893 (V1 OO U 13,178

343498 10 1|FLOWERS FOODS INC .| ... | 06/21/2010. | Various....... 131.000 .3,301 0 2,813

344849 10 4|FOOT LOCKER INC.......ovvervrerrerireireriserieninenes ... | 06/21/2010. | Various....... 444.000 4,625 0 6,354

345370 86 0|FORD MTR CO DEL COM PAR $0.01 ... | 06/21/2010. | Various....... 5,227.000 60,214 | .o XXXorriies | v 25,024 | i 49,460 (0 SOOI ISR 25,024

345550 10 7|FOREST CITY ENTERPRISES INC.... ... | 06/21/2010. | Various....... 143.000 1,872 1,684 0 1,783

345838 10 6|FOREST LABS INC CL A COM.....cccnvvumrirrrinrirs ... | 06/21/2010. | Various....... 500.000 13,590 | oo XXX s | 19,242 | i 16,055 (V1 [OOROOT O 19,243
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346091 70 5|FOREST OIL CORP ... | 06/21/2010. | Various....... 210.000 6,468 0 [ o | errrerireneenn8,823 | i | eereeen(2,385) | en(2,355) | o | e XXX......
349631 10 1|FORTUNE BRANDS INC ... | 06/21/2010. | Various....... 258.000 11,509 0 [ eoomrerrenierenne | evveereneeneen 19,096 [ oo | eveeeeea(7,587) | e (7,587) | oo 98 | XXX......
354613 10 1|FRANKLIN RES INC COM.. ... | 06/21/2010. | Various....... 250.000 23,392 0 [ | veverneenenen 28,181 [ | e (789) [ e (789) | 55 | XXX......
360271 10 0O|FULTON FINANCIAL CORP.......c.coevvmerrriririrircrinns ... | 06/21/2010. | Various....... 292.000 2,981 (0 USRI £ [OOSR ISURRRRRRRY AN BSOSOy N DRSO IO XXX......
363576 10 9| GALLAGHER ARTHUR J & CO....c.cvvvvirvrrirrirnns ... | 06/21/2010. | Various....... 176.000 4,541 0 [ o | evvrrrrrnenenenn 3,008 | e | 933 | 933 | 56 | XXX......
364730 10 1|GANNETT INC COM ... | 06/21/2010. | Various....... 500.000 8,159 0 [ eovervrverennees | vevernnenenen 10,014 [ | v (1,855) | vienn(1,855) | o35 | e XXX......
364760 10 8|GAP INC/THE ... | 06/21/2010. | Various....... 702.000 14,693 0 | eoomreereneerenee | eeveereenenee 14,585 [ e | v 108 | 108 130 XXX......
365558 10 5|GARDNER DENVER INC ... | 06/21/2010. | Various....... 100.000 4,750 0 . 210 XXX......
369300 10 8|GENERAL CABLE CORP DEL COM NEW. .|...| 06/21/2010. | Various....... 100.000 3,064 | ... . . 0 7,835 | oo | e (4,771) (G A R B XXX......
369550 10 8| GENERAL DYNAMICS CORP........ccovrmriiriirernns ... | 06/21/2010. | Various....... 567.000 37,858 |......... XXX v | e 30,617 | oo 38,652 0
369604 10 3|GENERAL ELECTRIC CO... oo | 06/21/2010. | VAIIOUS.......courvverrirerirererreinrineines | cvrii 17,085.000 .256,574 0
370334 10 4|GENERAL MLS INC COM... oo | 06/21/2010. | VAFOUS. .....vvvverecereeeirerierieeennne | cevireens 1,080.000 0
371901 10 9|GENTEX CORP. w.. | ... | 06/21/2010. | Various....... 279.000 0
372460 10 5|GENUINE PARTS CO COM ... | 06/21/2010. | Various....... 257.000 10,701 9,755 0
372917 10 4|GENZYME CORP wwer | .. | 06/21/2010. | Various....... 427.000 22,772 | coooeee XX e | e 27,095 | i 20,927 0
375558 10 3|GILEAD SCIENCES INC........cocooviviririerierirceiens oo | 06/21/2010. | VAIIOUS........orvrrreerreerierirerenieieens | vevereens 1,476.000 | ............. 53,268 | ..cocee XXXovvirvrs | v 34,295 | i 63,866 0
382388 10 6|GOODRICH CORP. ... | 06/21/2010. | Various....... 200.000 14,228 | .. XX s | cvirereeennn8,375 | e 12,850 0 8,375
382550 10 1|[GOODYEAR TIRE & RUBR CO COM.........ccovvvnev. ... | 06/21/2010. | Various....... 400.000 4,912 5,640 0 4,440
384802 10 4|GRAINGERW W INC COM .. | 06/21/2010. | Various....... 91.000 9,814 8,811 0 4,951
393122 10 6|GREEN MTN COFFEE ROASTERS INC ... | 06/21/2010. | Various 138.000 3,759 3,747 0 2,603
395259 10 4|GREENHILL & CO INC . | ... | 06/21/2010. | Various....... 45.000 2,875 3,610 0 3,249
397624 10 7|GREIF INC CLA COM ... | 06/21/2010. | Various....... 72.000 4,338 | et XXX | e ,024 | e 0 4,025
401617 10 5|GUESS?INC.... ... | 06/21/2010. | Various 100.000 .3,385 4,230 0 3,775
404132 10 2|HCC INS HLDGS INC COM .| ... | 06/21/2010. | Various....... 219.000 5,573 6,125 0 4,677
406216 10 1|HALLIBURTON CO. 1 | 06/21/2010. [ VaMOUS......covverrerririncirerineiesienes | eeveieine 1,400.000 | ...covvenee 37,855 | oo XXX | e 38,015 | 42,126 (VI OO TR 38,015
410345 10 2|HANESBRANDS INC COM..... ... | 06/21/2010. | Various 175.000 4,835 4,219 0 4,440
410867 10 5|HANOVER INS GROUP INC COM.. ... | 06/21/2010. | Various....... 112.000 5,005 4,976 0 4,179
411310 10 5|HANSEN NATURAL CORP. ... | 06/21/2010. | Various....... 100.000 .3,996 0
412822 10 8|HARLEY-DAVIDSON INC .. | 06/21/2010. | Various 400.000 10,528 0
413086 10 9[HARMAN INTERNATIONAL INDUSTRIE... ... | 06/21/2010. | Various....... 100.000 .3,500 0
413875 10 5|HARRIS CORP DEL COM... ... | 06/21/2010. | Various....... 240.000 11,481 | oo XK s | 6,945 | e 11,412 0
415864 10 7[HARSCO CORP. .| ... | 06/21/2010. | Various....... 152.000 .3,934 4,898 0
416515 10 4|HARTFORD FINANCIAL SERVICES GR................ ... | 06/21/2010. | Various....... 653.000 16,175 | ovveete XKX s | e 34,265 | e 11,653 0
418056 10 7|HASBRO INC .. | 06/21/2010. | Various....... 200.000 8,440 6,412 0
421933 10 2|HEALTH MANAGEMENT ASSOCIATES I.. ... | 06/21/2010. | Various....... 500.000 4,075 3,635 0
423074 10 3|HJ HEINZ CO....cecooerrrirrireeeecreeisesesiesenens ... | 06/21/2010. | Various....... 500.000 23,000 | .coooere XXX | v 18,048 | e 21,380 (V1 [OROT O 18,048
423452 10 1|HELMERICH & PAYNE INC COM ... | 06/21/2010. | Various....... 153.000 6,395 6,101 0 4,825
427866 10 8|HERSHEY COMPANY COM ... | 06/21/2010. | Various....... 254.000 12,525 . ..13,138 9,090 0 [ o [ s 13,139
428236 10 3|HEWLETT-PACKARD CO.....ccovvrvmrirerireirnerinrins ... | 06/21/2010. | Various....... 3,839.000 | ..coovee 182,349 | oo XXX s | s 102,053 | .ovvvverenne 197,746 (V1 [OPORORRION IUORRN 102,053
435758 30 5|HOLLY CORP ... | 06/21/2010. | Various....... 72.000 1,948 [ XXX [ e 1,865 [ 0 1,864
436440 10 1{HOLOGIC INC......ovverrrrerierireereriserierieneeeeneenns ... | 06/21/2010. | Various....... 400.000 6,000 5,800 0 7,916
437076 10 2|HOME DEPOT INC.....ooovrrrrrimrererierirseissrieninens ... | 06/21/2010. | Various....... 2,762.000 86,781 | oo XXX [ 68,199 | i, 79,904 0 [ o [ e 68,199
438516 10 6|HONEYWELL INTERNATIONAL INC.......covvvverinnee oo | 06/21/2010. | VAIOUS........oncerrreerreeriererererneeines | vevereens 1,219.000 | .oooverenne 52,319 | .o XXX | e 6,314 | 47,784 (01 O ST 46,315
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440452 10 0|HORMEL FOODS CORP........cccoervmrrmerireriririririnns .| 06/21/2010. | Various....... 122.000 5,109 4,690 0 4,203

441060 10 O|HOSPIRAINC......cvvurvrerirrereereriseriesiesesseessninns ... | 06/21/2010. | Various....... 258.000 14,613 | oot XKX v | 9,951 | e 13,158 0 9,951

443510 20 1[{HUBBELLINC CLB. ... | 06/21/2010. | Various....... 140.000 6,156 6,622 0 3,936

443683 10 7|HUDSON CITY BANCORP INC........cocconirvrrrerirs ... | 06/21/2010. | Various....... 800.000 10,584 | ... XXX v | e ,890 | i 10,984 0 9,890

444859 10 2|HUMANA INC COM ... | 06/21/2010. | Various....... 250.000 12,312 | e XX | e 11,000 | e 10,972 (VI OO ST 11,000

445658 10 7 [JB HUNT TRANSPORT SERVICES INC .|... | 06/21/2010. | Various....... 150.000 5,182 4,840 0 4,949

446150 10 4|HUNTINGTON BANCSHARES INC........c.ccvvverenees oo | 06/21/2010. | VAIIOUS.......ceoocerrrerveerienieeesseesnns | veverneens 1,214.000 | .cooovvvrnnees 7,332 4,431 (01 OO ST 21,009

447011 10 7 |HUNTSMAN CORP.. ... | 06/21/2010. | Various....... 189.000 1,829 0 2,276

450911 10 2{ITT CORP........cevverririerirrererieeriesienisesseisenene ... | 06/21/2010. | Various....... 300.000 14,529 (V1 [OTOROOT O 16,399

451734 10 7{IHSINC CL Ao ... | 06/21/2010. | Various....... 80.000 4,720 4,384 0 3,241

452308 10 9|ILLINOIS TOOL WORKS INC.......cccvvvverrierirerirnens ... | 06/21/2010. | Various....... 700.000 32,290 | oo XXX | 30,084 | i 33,593 (U O I 30,083

452327 10 9|ILLUMINA INC ... | 06/21/2010. | Various....... 200.000 6,136 0 7,249

457153 10 4 [INGRAM MICRO INC CL A COM......cocovvvrerrrrirrnns ... | 06/21/2010. | Various....... 302.000 5,269 0 5,809

458140 10 O|INTEL CORP ... | 06/21/2010. | Various....... 9,065.000 181,723 0 145,273

459200 10 1[INTERNATIONAL BUSINESS MACHINE ... | 06/21/2010. | Various....... 2,168.000 279,995 0 173,223

459506 10 1|INTERNATIONAL FLAVORS & FRAGRA................ ... | 06/21/2010. | Various....... 133.000 5471 0 4,748

459902 10 2|INTERNATIONAL GAME TECHNOLOGY ... | 06/21/2010. | Various....... 500.000 9,385 0

460146 10 3 [INTERNATIONAL PAPER CO COM ... | 06/21/2010. | Various....... 750.000 | .o 18,410 [ oot XXX [ v 8,260 | e, 18,746 0

460335 20 1|INTERNATIONAL SPEEDWAY CORP.... ... | 06/21/2010. | Various....... 105.000 2,987 0

460690 10 0|INTERPUBLIC GROUP OF COS INC/T.. ... | 06/21/2010. | Various 900.000 6,642 0

461202 10 3|INTUIT COM ... | 06/21/2010. | Various....... 500.000 18,595 0

462846 10 6|IRON MTN INC PACOM ... | 06/21/2010. 300.000 7,203 0

464287 65 5|ISHARES RUSSELL 2000 INDEX FUN 1. | 06/18/2010. [ VAIIOUS......vvverveirerinirirenieisirnnes | oevnes 43,300.000 | ........ 2,887,294 0

465741 10 6|ITRON INC ... | 06/21/2010. . 60.000 4,057 0

466313 10 3|JABIL CIRCUIT INC COM ... | 06/21/2010. | Various....... 416.000 5,716 0

469814 10 7|JACOBS ENGINEERING GROUP INC ... | 06/21/2010. | Various 200.000 8,330 0

471109 10 8|JARDEN CORP ... | 06/21/2010. | Various....... 140.000 4,239 0

472319 10 2|JEFFERIES GROUP INC. ... | 06/21/2010. 211.000 0 5,951

478160 10 4|JOHNSON & JOHNSON.. ... | 06/21/2010. ...4,457.000 0 268,391

478366 10 7|JOHNSON CTLS INC COM. ... | 06/21/2010. | Various.... ...1,081.000 0 ...30,075

481165 10 8|JOY GLOBAL INC ... | 06/21/2010. | Various....... 150.000 0 3,966

482480 10 O [KLA TENCOR CORP......cocovruiiiririicriirircierirsienens ... | 06/21/2010. | Various....... 241.000 (VI OO TN 12,853

485170 30 2|KANSAS CITY SOUTHERN.......coocevrrrerirerirrireens ... | 06/21/2010. | Various....... 100.000 0 3,845

487836 10 8|KELLOGG CO ... | 06/21/2010. | Various....... 418.000 0

489170 10 O KENNAMETAL INC....cooorvvrririieieiiniiee s ... | 06/21/2010. | Various....... 122.000 .3,456 0

493267 10 8|KEYCORP......... oo | 06/21/2010. | VAIOUS........ooncerrreerrrerierieeereernns | verereens 1,408.000 | ...oocoveneee 11,869 0

494368 10 3|KIMBERLY-CLARK CORP. ... | 06/21/2010. | Various....... 697.000 43,687 0

495582 10 8|KING PHARMACEUTICALS INC COM... . |...| 06/21/2010. | Various....... 353.000 2,859 0

497266 10 6| KIRBY CORP.....ccooovirrrieirerieeeineeiseissesesissinens ... | 06/21/2010. | Various....... 99.000 4,063 0

500255 10 4 [KOHL'S CORP........cocimriiiireierieieeinsisisnieienis ... | 06/21/2010. | Various.... 500.000 25,980 0

501044 10 1|KROGER CO COM oo | 06/21/2010. | VAIOUS.......coooerrreerrrerierereeesneennns | vevereens 1,119.000 | ...coeveeee 22,268 0

501889 20 8[LKQ CORP...... ... | 06/21/2010. | Various....... 220.000 4,349 0

502161 10 2|LSI CORP.......ovveeriririreririreeiesiesis e .| 06/21/2010. | VAMIOUS........ccouvveerierirerereeiseinenes | cerreinns 1,017.000 | .cooovvvernee. 5,288 0
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502424 10 4|L-3 COMMUNICATIONS HLDGS INC.......cccrvvuvrvene ... | 06/21/2010. | Various....... 178.000 14,485 | ........ ). 9.9 T RN 13,034 | oo 15,477 0 [ o [ e 13,034 | oo | e 1,481 | 1451 | 142 XXX......
512807 10 8|LAM RESH CORP COM ... | 06/21/2010. | Various....... 200.000 8,372 7,842 0 8,595 [ .vvveveerenns | cerrreereene(223) | s (223) | e | e XXX......
512815 10 1|LAMAR ADVERTISING CO CL A ... | 06/21/2010. | Various....... 60.000 1,628 1,865 0 1,822 | oo v (194) | e (194) | o [ e XXX......
515098 10 1|LANDSTAR SYSINC COM.....ccovvrummremrrrirririininne ... | 06/21/2010. | Various....... 100.000 4,122 3,877 0 A723 | e [ iverireeend(801) | i (601) | o9 | e XXX......
517834 10 7|LAS VEGAS SANDS CORP ... | 06/21/2010. | Various....... 554.000 14,969 8,276 (V1 OO U 18,328 | .o | verreerene(3,359) [ iiien(3,359) | oo | e XXX......
518439 10 4|ESTEE LAUDER COS INC CLA. ... | 06/21/2010. | Various....... 157.000 19,258 7,592 0 6,123 | oo | v 3,135 | 3135 | | e XXX......
521863 30 8|LEAP WIRELESS INTLINC.....cccosvvvrvirerirrirerins ... | 06/21/2010. | Various....... 100.000 1,481 1,755 0 8,484 | .o | eereeneed(7,003) | e n(7,003) [ oo | e XXX......
524660 10 7|LEGGETT & PLATT INC COM ... | 06/21/2010. | Various....... 204.000 4,590 4,161 0 3511 [ | e 1,079 | 1,079 s 106 XXX......
524901 10 5|LEGG MASON INC ... | 06/21/2010. | Various....... 252.000 8,190 7,600 (V1 [OOSR OO 22,152 (13,962) | ...cvvvverrn18 | XXX......
526057 10 4|LENNAR CORP.......coooumiiiiimeirniinsiseniesiseisnnni ... | 06/21/2010. | Various....... 300.000 4,368 3,831 0 [ o [ e 16,862 (12,494) | .cvveven24 | XXX....o
527288 10 4|LEUCADIA NATIONAL CORP ... | 06/21/2010. | Various....... 509.000 10,908 7,137 (U O IR 12,754
529771 10 7|LEXMARK INTERNATIONAL INC ... | 06/21/2010. | Various....... 163.000 6,228 | ......... . 4,234 0 3,682
530555 10 1|LIBERTY GLOBAL INC COM SERA......c.cccvvvmrrns ... | 06/21/2010. | Various....... 537.000 14,187 | oo XX s | 13,852 | s (VI OO IO 13,851
531172 10 4|LIBERTY PPTY TR SHS BEN INT......cccvvererirrinnne ... | 06/21/2010. | Various.... 200.000 6,248 | ......... . 0 8,551
532457 10 8|ELILILLY & CO 1o | 06/21/2010. [ VAMOUS......covverrirerinieirerinsissienes | evernnene 1,695.000 | ...ooovvenee 58,731 | .ovverne . 70,034 | (0 OO ISR 70,034
532716 10 7 |LIMITED BRANDS INC......cccoervmrvmrrririirinriirerinns ... | 06/21/2010. | Various....... 385.000 19,290 0 8,426
532791 10 0|LINCARE HLDGS INC COM ... | 06/21/2010. | Various....... 76.000 2,337 | . 2,402 | oo 0
533900 10 6[LINCOLN ELEC HLDGS INC COM. ... | 06/21/2010. | Various....... 100.000 5,582 0
534187 10 9|LINCOLN NATIONAL CORP .. | 06/21/2010. | Various....... 465.000 12,848 0
535678 10 6|LINEAR TECHNOLOGY CORP COM. ... | 06/21/2010. | Various 429.000 12,492 0
539830 10 9|LOCKHEED MARTIN CORP .| ...| 06/21/2010. | Various....... 512.000 40,990 0
540424 10 8|LOEWS CORP COM ... | 06/21/2010. | Various....... 535.000 18,061 0
544147 10 1|LORILLARD INC COM ... | 06/21/2010. | Various 257.000 19,380 0
548661 10 7|LOWE'S COS INC.....ccovvrmrirrirereerrieriesiseenenis ... | 06/21/2010. | Various....... 2,400.000 53,999 0
549271 10 4|LUBRIZOL CORP.... ... | 06/21/2010. | Various....... 100.000 9,025 0
552676 10 8|MD CHLDGSINC.. ... | 06/21/2010. | Various 91.000 2,493 0
552690 10 9|MDU RESOURCES GROUP INC ... | 06/21/2010. | Various....... 350.000 6,643 0
552715 10 4|MEMC ELECTRONICS MATERIALS.. ... | 06/21/2010. | Various....... 429.000 4,989 0
552953 10 1|MGM RESORTS INTERNATIONAL .. | 06/21/2010. | Various 380.000 4,644 0
553530 10 6|MSC INDL DIRECT INC CL A. ... | 06/21/2010. | Various....... 83.000 4,347 0
554382 10 1|MACERICH CO/THE ... | 06/21/2010. | Various....... 204.000 8,621 (01 O IS 12,181
554489 10 4 |MACK CALIRLTY CORP COM... ... | 06/21/2010. | Various....... 131.000 4,322 0 2,902
563571 10 8| MANITOWOC INC COM.......cocoerimrrmirirenirirircrinns ... | 06/21/2010. | Various....... 200.000 2,208 0 4,450
565849 10 6|MARATHON OIL CORP .. | 06/21/2010. | VAIIOUS.......couevrnreerrrerierieeerseniinns | erereens 1,146.000 | ....cccoonee 39,078 0
570535 10 4 |MARKEL HOLDINGS... ... | 06/21/2010. | Various.... 20.000 6,989 |........ . 0
571748 10 2|MARSH & MCLENNAN COS INC........cccormrvrrerrnens ... | 06/21/2010. | Various....... 884.000 20,402 |......... ). 9.0 GO R 24733 | s 19,518 0
571837 10 3|MARSHALL & ILSLEY CORP NEW COM... ... | 06/21/2010. | Various....... 711.000 5,432 3,874 0
571903 20 2|MARRIOTT INTERNATIONAL INC/DE ... | 06/21/2010. | Various....... 437.000 15,400 | ..o XXX i | e 14,623 | i 11,908 0
573284 10 6|MARTIN MARIETTA MATLS INC COM.........cocounuce ... | 06/21/2010. | Various....... 81.000 .7,500 7,242 0
574599 10 6|MASCO CORP COM ... | 06/21/2010. | Various....... 540.000 6,653 7,457 0
576206 10 6|MASSEY ENERGY CORP COM.......occonmvemierrinns ... | 06/21/2010. | Various....... 158.000 5,062 6,637 0
577081 10 2| MATTEL INC...ooooiieiireiieeieiesiesieeieeiseisnni ... | 06/21/2010. | Various....... 611.000 13,637 | oot XX s | e 1T | e 12,207 0
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579064 10 6|MCAFEE INC........cocoovvrvmmrmrinerierisciniisnrienienes ... | 06/21/2010. | Various....... 246.000 8,081 9,980 0 T34 | o | e TBT | et 767 [ s [ e XXX......
579780 20 6|MCCORMICK & CO NON VOTING. ... | 06/21/2010. | Various....... 215.000 8,576 7,767 0 TA81 | o | 1,095 | 11,095 [ 56 | XXX......
580037 10 9[MCDERMOTT INTL INC COM ... | 06/21/2010. | Various....... 400.000 9,816 9,604 0 [ | ververnenennen 16,568 [ i | veiieend(8,752) | s (6,752) [ o | e XXX......
580135 10 1|MCDONALD'S CORP.......ccvvvirrerrermrrrerierirerennens oo | 06/21/2010. | VAIIOUS........onrerrreerreeriereererneeinns | evereens 1,813.000 | ..coovenee 126,745 0 [ eooereeeneerenne | eeeerereeenn 04,161 e | 20000.62,584 | .........62,584 | .........1,947 | ... XXX......
580645 10 9|MCGRAW-HILL COS INC/THE ... | 06/21/2010. | Various....... 500.000 14,980 0 [ oo e 11,895 | i | 0000 3,385 | 103,385 | ..onn235 | XXX......
582839 10 6|MEAD JOHNSON NUTRITION CO COM ... | 06/21/2010. | Various....... 303.000 16,189 0 [ eovervrverennees | vevvernnenennen 12877 i | 3,712 | 3712 | 68 | XXX......
583334 10 7|MEADWESTVACO CORP.......cccomivrirrerrerirerirens ... | 06/21/2010. | Various....... 303.000 7,323 0 [ eoonrenreriercen | eveerienereneenen8 107 e | cvereeneenn(784) | e (784) | 139 | XXX......
585055 10 6|MEDTRONIC INC COM 1o | 06/21/2010. [ VAFOUS......cvvveirireririeererisisnienes | eeverenine 1,822.000 | ..coovrene 70,456 0 [ eovervrrerennees | vevvernrenennn81,514 [ | 08,942 | 18,942 | L TAT | XXX......
591708 10 2|METROPCS COMMUNICATIONS INC... ... | 06/21/2010. | Various.... 400.000 3,576 0 [ eovereererieren | eveerereieneenn8B51T [ | v (4,935) | e (8,935) [ e | e XXX......
592688 10 5|METTLER-TOLEDO INTLINC.....cccovvvivveriirernnines ... | 06/21/2010. | Various....... 79.000 9,223 0 | | e D279 L | v 3,944 | 3,944 | | e XXX......
594901 10 0|MICROS SYSINC COM......cccvvvrrirrierirerircnirnens ... | 06/21/2010. | Various.... 139.000 4,313 0 [ o | errerrenieene 3,370 e | e 1,391 1,391 | | e XXX......
594918 10 4|MICROSOFT CORP. oo+ | 06/21/2010. | VAIIOUS......conreeerecrirererneesseiseries | cvvie 12,433.000 | .........322,507 | ..o XXXoovrriie | 00000 259,962 | oo 376,336 (V1 [ORORPOROPON IUPORRTO 259,962 | ..oooovrivcrrins | 62,545 | .......62,545 | .........3,221 |..... XXX......
595017 10 4 |MICROCHIP TECHNOLOGY INC.......c.cocrvumrrrerns ... | 06/21/2010. | Various....... 300.000 8,715 0 9,286 | .vevvvrrrrrienns | coreriereee(490) | i (490) | o205 | XXX......
595112 10 3|MICRON TECHNOLOGY INC COM .. | 06/21/2010. | VAIIOUS.......couernrveirmeriereeeereeines | erereens 1,300.000 | .ooovvrennee 12,883 | oo XX | e 14,884 | 13,728 (V1 [ORRO O 14,884 | ..o | veereene(2,001) | iieecn(2,001) | oo | e XXX......
601073 10 9|MILLIPORE CORP COM ... | 06/21/2010. | Various.... 77.000 8,207 . 5,570 0 5,310 | covverrnereens | cverereeni2,897 | 2,897 [ [ e XXX......
608190 10 4| MOHAWK INDS INC COM......cccomvvmmrrririrerirrernnens ... | 06/21/2010. | Various....... 100.000 587 | e XK | e 8,344 4,760 0 8,344 | oo | e (BIBT) | it (BA5T) [ s | e XXX......
608554 10 1|MOLEXINC ... | 06/21/2010. | Various....... 300.000 6,171 6,465 0
611742 10 7 [MONSTER WORLDWIDE INC COM........cccccnrrrerne ... | 06/21/2010. | Various....... 200.000 2,616 0
615369 10 5|MOODY'S CORP ... | 06/21/2010. | Various....... 306.000 6,487 0
617446 44 8| MORGAN STANLEY. . | ... | 06/21/2010. | Various, 2,196.000 56,217 0
620076 10 9|MOTOROLA INC ... | 06/21/2010. | Various....... 3,821.000 27,358 0
626717 10 2|MURPHY OIL CORP ... | 06/21/2010. | Various....... 300.000 16,689 0
628530 10 7 |MYLAN INC/PA ... | 06/21/2010. | Various 500.000 .8,980 0
628782 10 4 |NBTY INC....coorirrrrinrireereeineiseeisessessesesseesenians ... | 06/21/2010. | Various....... 100.000 3,641 0
629377 50 8|NRG ENERGY INC ... | 06/21/2010. | Various....... 400.000 9,436 0
629491 10 1|NYSE EURONEXT COM..... ... | 06/21/2010. | Various 458.000 13,566 0
631103 10 8|NASDAQ OMX GROUP/THE COM STK. ... | 06/21/2010. | Various....... 200.000 3,798 0
636180 10 1[NATIONAL FUEL GASCON J.... ... | 06/21/2010. | Various....... 153.000 7,846 0
637071 10 1|NATIONAL OILWELL VARCO INC.. .. | 06/21/2010. | Various 645.000 24,077 0
637640 10 3 |NATIONAL SEMICONDUCTOR COR ... | 06/21/2010. | Various....... 292.000 4,263 0
638620 10 4|NATIONWIDE HEALTH PPTYS INC ... | 06/21/2010. | Various....... 150.000 5,394 0
649445 10 3 |NEW YORK COMMUNITY BANCORP INC ... | 06/21/2010. | Various....... 751.000 12,068 0
650111 10 7 |NEW YORK TIMES CO CLA......cccovvvvermrircrinens ... | 06/21/2010. | Various....... 241,000 2,439 0
651229 10 6|NEWELL RUBBERMAID INC.. .. | 06/21/2010. | Various....... 437.000 7,197 0
651290 10 8|NEWFIELD EXPL CO COM .| ... | 06/21/2010. | Various....... 200.000 11,192 0 [ evervrverrernens | ervernnineeenn8,835 i, verrneeren2y D57 | 2557 [ | e XXX......
651639 10 6|NEWMONT MINING CORP HOLDING CO............. ... | 06/21/2010. | Various....... 836.000 49,716 0 [ o e 32879 | e | v 17,237 | .o 17,237 | o 167 XXX......
654106 10 3|NIKEINC ... | 06/21/2010. | Various....... 550.000 40,886 0 [ o [ e 28,584 | o | 0000 12,322 | 1000012,322 | 297 | XXX......
655044 10 5|NOBLE ENERGY INC......c.ccoorrermmrimrrrirnirirerirenes ... | 06/21/2010. | Various....... 250.000 16,320 0 [ o e 11,082 | i | 05,288 | 005,288 | 90 | XXX......
655664 10 O|NORDSTROM INC.......cconermmrirrrerircirserineinninnns ... | 06/21/2010. | Various....... 301.000 11,443 0 [ covereererinenns e 71019 i | e (176) | e (176) | e 108 | XXX......
655844 10 8|NORFOLK SOUTHERN CORP... ... | 06/21/2010. | Various....... 562.000 33,697 0 | | ververnrenennn 20,076 [ i | 13,621 | 113,621 382 XXX......
664397 10 6|NORTHEAST UTILS COM ... | 06/21/2010. | Various....... 291.000 7,752 0 [ eoomreerereercen | eveerieneeereenn8032 [ e | cevrieerenn(280) | o (280) | .. 149 | XXX......
665859 10 4 [NORTHERN TRUST CORP.........ccoourivrerriiriirnrins ... | 06/21/2010. | Various....... 400.000 19,752 0 [ o e 21,615 | e | cereend(1,863) | e (1,863) | 224 | XXX....o
666807 10 2| NORTHROP GRUMMAN CORP.........cccoomirirerirnes ... | 06/21/2010. | Various....... 531.000 32,513 0 | eoomreerenierenne | ereerienienenn30,672 [ e | e 1,841 | 1,841 | 478 | XXX......
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670006 10 5|NOVELL INC ... | 06/21/2010. | Various....... 487.000 2,922 2,021 0 3,101 | oo cevreeeree (1T | e (179) [ s | e XXX......
670008 10 1|NOVELLUS SYSTEMS INC.....c.ccocomurrerirerirerrnninns ... | 06/21/2010. | Various....... 156.000 4,377 3,641 0 2,574 | oo | e 1,803 | 1,803 [ e | e XXX......
670346 10 5|NUCOR CORP........ccccovivirinriciinriicsississiisiins ... | 06/21/2010. | Various....... 507.000 29172 | oo XXX | e 18,704 | 23,651 (01 OO IO 18,704 | .ovvevvcviivis | e 2,468 | ... 2,468 | il 183 | XXX......
670837 10 3|OGE ENERGY CORP COM.......ooevorrrmirierirerernnns ... | 06/21/2010. | Various....... 201.000 7,549 7,414 0 5,654 | .ovoveivrivrrins | cvrreernnn 1,895 | 1,895 | i 146 XXX......
671040 10 3|0SI PHARMACEUTICALS INC COM.. ... | 06/03/2010. | Various.... 89.000 5,118 2,764 0 2452 | oo | 2,066 | 02,666 [ s [ e XXX......
674599 10 5|OCCIDENTAL PETROLEUM CORP... v [ oer | 0672172010, [ VAIIOUS.....covvnrirviricereriseisiresierens | coreries 1,300.000 | ..oooeeree 111,525 | oo XXX | vvere00e55,002 | oo 105,755 (0 O ISR 55,002 | oo R v 923 | XXX......
675232 10 2|OCEANEERING INTERNATIONAL INC........cccvcvvnee ... | 06/21/2010. | Various....... 68.000 3,294 3,979 0 5,184 | .ovveveeerens | s (1,890) | ..ovvvvee (1,890) [ .oovererrinees [ wonae XXX......
676220 10 6|OFFICE DEPOT INC COM.. ... | 06/21/2010. | Various....... 500.000 2,520 . 3,225 0 9,868 | .ovverrreier | v (7,348) | wovveend(7,348) | o [ e XXX......
678026 10 5|OIL STSINTL INC COM ..| ... | 06/21/2010. | Various....... 39.000 A732 | . 1,886 | e 0 1,886 | ..ovvercircrinns . 3 IO (7)) INURURRON Do XXX......
680223 10 4|OLD REPUBLIC INTERNATIONAL COR................ ... | 06/21/2010. | Various....... 499.000 8,542 | oo XXX e [ e 10,354 (VI OO ST 10,354 | .o, N ceeeenn(3,812) | o 172 | XXX......
681904 10 8| OMNICARE INC COM ... | 06/21/2010. | Various....... 200.000 5,098 0 7,667 | oo )] ceeeeenn(2,569) | o9 | XXX......
681919 10 6|OMNICOM GROUP INC.. .| ... | 06/21/2010. | Various....... 500.000 18,935 0 )| -
682189 10 5[ON SEMICONDUCTOR CORP.......cccovvverrriiirnrines ... | 06/21/2010. | Various....... 668.000 4,763 0
682680 10 3|ONEOK INC NEW COM .. | 06/21/2010. | Various....... 200.000 9,394 0
686091 10 9[O'REILLY AUTOMOTIVE INC. ... | 06/21/2010. | Various....... 227.000 11,270 0
688239 20 1|OSHKOSH CORP. ... | 06/21/2010. | Various....... 125.000 4,406 0
690368 10 5|OVERSEAS SHIPHOLDING GRP INC ... | 06/21/2010. | Various....... 57.000 2,524 0
690742 10 1|[OWENS CORNING NEW COM ... | 06/21/2010. | Various....... 200.000 6,671 0
690768 40 3|OWENS ILL INC NEW. .. | 06/21/2010. | Various....... 265.000 .8,053 0
693475 10 5|PNC FINANCIAL SERVICES GROUP.... ... | 06/21/2010. | Various 823.000 50,910 0
693506 10 7|PPG INDSINC COM ... | 06/21/2010. | Various....... 250.000 16,700 0
693718 10 8|PACCARINC ... | 06/21/2010. | Various....... 580.000 25,792 0
695156 10 9|PACKAGING CORP OF AMERICA . | ... | 06/21/2010. | Various 206.000 4,841 0
695257 10 5|PACTIV CORP.. ... | 06/21/2010. | Various....... 194.000 5,651 0
696429 30 7|PALL CORP COM ... | 06/21/2010. | Various....... 200.000 7,438 0
701094 10 4|PARKER HANNIFIN CORP COM ... | 06/21/2010. | Various 249.000 15,194 0
703395 10 3|PATTERSON COS INC .| ... 06/21/2010. | Various....... 200.000 6,124 0
703481 10 1 [PATTERSON-UTI ENERGY INC.....ccceervrrrrnrrnrinee ... | 06/21/2010. | Various....... 300.000 4,425 0
704326 10 7|PAYCHEXINC.. ... | 06/21/2010. | Various 574.000 16,152 0
704549 10 4 |PEABODY ENERGY CORP........cocovtviririiiririrnnins ... | 06/21/2010. | Various....... 400.000 16,924 0
707569 10 9|PENN NATL GAMING INC COM. ... | 06/21/2010. | Various....... 100.000 2,579 0
708160 10 6|JC PENNEY CO INC ... | 06/21/2010. | Various....... 347.000 .8,800 (VI OO TN 15,977 | v | coveeraed AT | et MATT) | 139 | XXX....o
709631 10 5|PENTAIR INC COM ... | 06/21/2010. | Various....... 144.000 4,899 0 6,412 | oo | e (1,513) | s (1,513) | B85 | XXX......
712704 10 5|PEOPLE'S UNITED FINANCIAL INC.. .. | 06/21/2010. | Various....... 771.000 11,295 (V1 RO U 12,824 | .o | ceeeeend(1,529) | ien(1,529) | 237 | XXX......
713291 10 2|PEPCO HLDGS INC ..| ... | 06/21/2010. | Various....... 400.000 6,596 . 0 9,227 | covoeeverrne veerenee(2,631) | oeien(2,631) | 216 XXX......
713448 10 8|PEPSICO INC/NC ... | 06/21/2010. | Various....... 2,620.000 | .cooooveee 167,703 | oo XXX s | i 150,834 | ..oovvvvinnne 154,918 (V1 [ORORTORRTON IURR 150,834 | ..ovvvvrvverne | v 16,869 | ......... 16,869 | .........2,437 |..... XXX......
714046 10 9|PERKINELMER INC COM ... | 06/21/2010. | Various....... 200.000 4,578 4,118 0 5,542 | oo revereeneen(964) | i n(964) | 28 | XXX......
714290 10 3|PERRIGO CO COM . | ... | 06/21/2010. | Various....... 117.000 7,015 6,093 0 3,482 | oo | 3,833 | 3,833 [ AT XXX......
716495 10 6|PETROHAWK ENERGY CORP........cccovvvmririernrinne ... | 06/21/2010. | Various....... 455.000 9,605 | .o XXX e | e 14,529 | 10,915 (V1 OO U 14,529 | oo | e (4,924) | i (4,924) | o | e XXX......
716768 10 6|PETSMARTINC ... | 06/21/2010. | Various.... 226.000 7,157 6,031 0 TA83 [ o | cverrereenn(20) | e cn(26) | o 45 | XXX......
717081 10 3|PFIZER INC o[ [ 0672172010, [ VaMIOUS......o.ceveeeeieericrierirseerenies | s 12,976.000 | ........... 195,805 | ....c... XXX.ooovvoes | e 236,861 | oo 233,195 (V1 [OOSR 236,862 | ...cooovrivirrins | verrnnn(41,057) | ........(41,057) | .........4,643 |..... XXX......
717124 10 1|PHARMACEUTICAL PROD DEV INC.......c.ccooovrvnne ... | 06/21/2010. | Various....... 200.000 5,298 4,688 0 6,653 | .o | vereeend(1,355) | iirinn(1,355) | o 80 | XXX......
718172 10 9|PHILIP MORRIS INTERNATIONAL IN.......cccovvonec. ... | 05/28/2010. | Various....... 54.000 2,383 | et XXX | e 15950 | e 0 1,951 | v | v 32 | 432 | 1,792 XXX......
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718172 10 9|PHILIP MORRIS INTERNATIONAL IN.......c..ccoovvnec ... | 06/21/2010. | Various....... 3,036.000 | ........... 140,504 116,532 | covvvvvrinne 148,907 (V1 [OOSR 116,532 | oo | e 23,972 XXX
718592 10 8|PHILLIPS VAN HEUSEN CORP COM.... ... | 06/21/2010. | Various....... 62.000 3,321 0 3,700 | .o (379)] .. XXX
720190 20 6 |PIEDMONT OFFICE REALTY TRU-A. .| ... | 06/21/2010. | Various....... 95.000 1,833 0 1,912 XXX
723484 10 1|PINNACLE WEST CAP CORP COM.........ccccomurennee ... | 06/21/2010. | Various....... 178.000 6,666 0 5,310 XXX
723787 10 7|PIONEER NAT RES CO ... | 06/21/2010. | Various....... 200.000 14,204 0 9,214 XXX
724479 10 O|PITNEY BOWES INC COM. ... | 06/21/2010. | Various....... 333.000 7,649 (0 O ISR 15,031 XXX
726505 10 0|PLAINS EXPLORATION & PRODUCTIO................ ... | 06/21/2010. | Various....... 200.000 4,736 0 7,110 XXX
729251 10 8|PLUM CREEK TIMBER CO INC COM ... | 06/21/2010. | Various....... 249.000 9,225 0 8,774 XXX
731572 10 3|POLO RALPH LAUREN CORP ... | 06/21/2010. | Various....... 71.000 5,671 0 5,778 XXX
733174 10 6|POPULAR INC COM 1 | 06/21/2010. [ VAMOUS......covvereireriricirerineiesienes | eveieene 1,044.000 0 5,373 XXX
740189 10 5|PRECISION CASTPARTS CORP. ... | 06/21/2010. | Various....... 219.000 0 [ oo [ e 19,661 XXX
741503 40 3|PRICELINE COM INC .| 06/21/2010. | Various....... 70.000 ...15,288 0 4,085 XXX
742718 10 9|PROCTER & GAMBLE CO/THE........c.coovvmirimrirainns | e 06/21/2010. | VAMOUS......covvvrvecrirrerseirisiiseisnies | cerreenns 4,713.000 | .00 287,912 | oo XXX | 00000 263,382 | e 280,838 (V1 SOOI VPRI 263,381 XXX
743263 10 5|PROGRESS ENERGY INC.. ... | 06/21/2010. | Various.... 461.000 18,536 0 ...19,862 XXX
743315 10 3|PROGRESSIVE CORP/THE 1o | 06/21/2010. [ VAMOUS......covverrirerinieirerinsissienes | evernnene 1,100.000 | ...covvenee 21,736 0 ...26,593 XXX
743410 10 2|PROLOGIS INT ... | 06/21/2010. | Various....... 862.000 19,982 0 [ o [ e 22,364 XXX
743674 10 3|PROTECTIVE LIFE CORP COM. ... | 06/21/2010. | Various....... 168.000 3,674 0 1,902 | oo LATT2 XXX
744320 10 2|PRUDENTIAL FINANCIAL INC... ... | 06/21/2010. | Various....... 752.000 44,202 (0 OO ISR 29,321 | oo ..14,881 XXX
744573 10 6|PUBLIC SVC ENTERPRISE GROUP...........ccovvvenee ... | 06/21/2010. | Various....... 844.000 27,911 0
745867 10 1|PULTE GROUP INC ... | 06/21/2010. | Various 595.000 5,438 0
747277 10 1| QLOGIC CORP......cccorrerrrierierireerseiserierienereeens .. | 06/21/2010. | Various....... 224.000 4,018 0
747525 10 3|QUALCOMM INC. ... | 06/21/2010. | Various....... 2,700.000 96,199 (01 OO ISR 101,324
748356 10 2|QUESTAR CORP. ... | 06/21/2010. | Various 300.000 14,697 0 9,458
749121 10 9| QWEST COMMUNICATIONS INTERNATI. ... | 06/21/2010. | Various....... 2,614.000 14,168 (0 O ST 13,281
749685 10 3|RPM INTERNATIONAL INC.... ... | 06/21/2010. | Various....... 242.000 4,566 0 3417
750438 10 3|RADIO SHACK CORP COM ... | 06/21/2010. | Various 200.000 4,322 0 6,530
750917 10 6|RAMBUS INC DEL COM ... | 06/21/2010. | Various....... 200.000 .3,802 0 3,908
751028 10 1|RALCORP HLDGS INC NEW COM.... ... | 06/21/2010. | Various....... 86.000 4,925 0 5,157
754730 10 9| RAYMOND JAMES FINL INC COM ... | 06/21/2010. | Various 200.000 5,456 0 5,378
754907 10 3|[RAYONIERINC COM ... | 06/21/2010. | Various....... 139.000 6,477 0 6,071
755111 50 7|RAYTHEON CO ... | 06/21/2010. | Various....... 629.000 33,450 (0 O IS 25,720
756109 10 4|REALTY INCOME CORP MD COM......c.cocvorvirrenne .. | 06/21/2010. | Various....... 164.000 5,204 0 3,572
756577 10 2| RED HAT INC COM......covremrririrnirriinrinirierienes .. | 06/21/2010. | Various....... 300.000 9,471 0 5,636
758766 10 9|REGAL ENTERTAINMENT GROUP. ... | 06/21/2010. | Various....... 215.000 .3,089 0 2,771
758849 10 3|REGENCY CTRS CORP COM .|...| 06/21/2010. | Various....... 140.000 5,340 0 7,458
759351 60 4|REINSURANCE GROUP OF AMERICA I................ ... | 06/21/2010. | Various....... 131.000 6,302 0 5,055
759509 10 2|RELIANCE STL & ALUM CO... ... | 06/21/2010. | Various....... 100.000 4,362 0 4,148
760759 10 0|REPUBLIC SERVICES INC ... | 06/21/2010. | Various....... 510.000 15,953 0 [ o [ s 15,359
761152 10 7|RESMED INC ... | 06/21/2010. | Various....... 100.000 6,364 0 3,748
761713 10 6|REYNOLDS AMERN INC ... | 06/21/2010. | Various.... 261.000 13,820 | .o XXX s [ e 13,159 | e 13,825 (0 O ISR 13,159
767754 10 4|RITE AID CORP COM oo | 06/21/2010. | VAIOUS.......coooerrreerrrerierereeesneennns | vevereens 1,000.000 | ...cooorevnee. 1,030 1,510 0 4,240
770323 10 3|ROBERT HALF INTERNATIONAL INC.........cccovnue ... | 06/21/2010. | Various....... 236.000 5,907 6,308 0 5,761




€lvia

Annual Statement for the year 2010 ofthe. G TE REinsurance Company, Limited

Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21
F 11 12 13 14 15 Bond
o} Current Book/ Foreign Interest/
r Prior Year Year's Total Adjusted Exchange Realized Total Stock
e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends
i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received
CUSIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment BJ/A.C.V. Change in at Disposal on on on During Maturity

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date

773903 10 9|ROCKWELL AUTOMATION INC.......covvervirrriirinnns ... | 06/21/2010. | Various....... 250.000 13,485 | oo XX s | s 13,548 | oo 11,745 0 [ o [ e 13,548

774341 10 1|ROCKWELL COLLINS INC ... | 06/21/2010. | Various....... 250.000 14,582 | oot XKX s | e 13,604 | i 13,840 (0 O ST 13,603

776696 10 6|ROPER INDS INC NEW COM. .| ... | 06/21/2010. | Various....... 167.000 10,068 8,745 0 5,838

778296 10 3|ROSS STORES INC COM.......ovvrimririrrririririrerinns ... | 06/21/2010. | Various....... 163.000 19,190 6,961 0 4,596

779376 10 2|ROVICORP ... | 06/21/2010. | Various....... 172.000 6,433 5,481 0 3,789

779382 10 0|ROWAN COS INC COM.. ... | 06/21/2010. | Various....... 200.000 5,052 4,528 0 5,503

780287 10 8|ROYAL GOLD INC.....ccoourvrrrerireererisrrnerienineens ... | 06/21/2010. | Various....... 71.000 3,787 3,343 0 2,985

783549 10 8|RYDER SYSTEM INC ... | 06/21/2010. | Various....... 100.000 4,420 4117 0 6,847

784117 10 3|SEIINVESTMENTS CO... ... | 06/21/2010. | Various....... 200.000 4,254 3,504 0 4,750

784635 10 4[SPXCORP...... ... | 06/21/2010. | Various....... 70.000 4,070 3,829 0 3,109

786514 20 8|SAFEWAY INC ... | 06/21/2010. | Various....... 779.000 15,860 | ..o XXX s | e 17,798 | e 16,584 0 [ oo [ e 17,798

790148 10 0|ST JOE COMPANY COM .|...| 06/21/2010. | Various....... 145.000 .3,465 4,189 0 5,897

790849 10 3|ST JUDE MED INC COM.....c.oevvrmririrriiniireeiienes ... | 06/21/2010. | Various....... 552.000 20,683 | ..o XXXt | e 22,840 | s 20,302 0 [ o [ e 22,440

792228 10 8|ST MARY LD &EXPL CO ... | 05/28/2010. | Various.... 43.000 1,859 5,067 0 2,724

803111 10 3|SARALEE CORP | [06/21/2010. | VaMIOUS......ovvvverecererinicieriverinens | vevviis 1,100.000 | ..ccovvenee 16,137 | oveoee XXX v [ e 18,590 | e, 13,398 (0 OO IS 18,591

806407 10 2|SCHEIN HENRY INC COM......cccocvumrrrmrrnnrirerirnens ... | 06/21/2010. | Various....... 152.000 8,633 7,995 0 6,126

806857 10 8|SCHLUMBERGER LTD oo | 06/21/2010. | VAIIOUS.......coonernrerrenerrerereeisneesnne | ceverneens 1,936.000 | ...ccovnnee 16,778 | oo XXX e | 90,498 | s 123,866 (0 OO ISP 90,499

806882 10 6[SCHNITZER STL INDSINC CL A ... | 06/21/2010. | Various.... 37.000 1,645 1,764 0 2,269

808513 10 5|CHARLES SCHWAB CORP/THE oo | 06/21/2010. | VAIOUS......ceooerrrerrvnerierireeesseesnns | vevereens 1,568.000 | ...ooovenee 23,959 | .o XXX [ e 18,738 | 29,509 (01 O ST 18,738

811065 10 1|SCRIPPS NETWORKS INTERACTIVE ... | 06/21/2010. | Various 175.000 7,859 7,262 0 6,113

812350 10 6|SEARS HLDGS CORP ... | 06/21/2010. | Various....... 91.000 6,792 7,593 0 3,537

816851 10 9|SEMPRAENERGY ... | 06/21/2010. | Various....... 400.000 19,728 | oo XXX oo [ e 16,647 | i 22,392 0

817565 10 4 |SERVICE CORP INTL COM ... | 06/21/2010. | Various 600.000 5,010 4,914 0

820280 10 5|SHAW GROUP INC/THE ... | 06/21/2010. | Various....... 151.000 5,650 4,341 0

824348 10 6|SHERWIN WILLIAMS CO COM.. ... | 06/21/2010. | Various....... 156.000 11,923 0

826552 10 1|SIGMA ALDRICH CORP.. ... | 06/21/2010. | Various 200.000 10,648 0

826919 10 2|SILICON LABORATORIES IN ... | 06/21/2010. | Various....... 72.000 3,230 0

828806 10 9|SIMON PPTY GROUP INC NEW COM ... | 06/21/2010. | Various....... 393.000 34,917 0

832110 10 0|SMITH INTERNATIONAL INC..... ... | 06/21/2010. | Various 404.000 16,560 0

832248 10 8|SMITHFIELD FOODS INC COM. ... | 06/21/2010. | Various....... 200.000 .3,084 0

832696 40 5|JM SMUCKER COITHE........cccoovurirmrimrirnrerrrinirenes ... | 06/21/2010. | Various....... 193.000 11,939 | e XX | e 7,284 | 11,917 0

833034 10 1|SNAP-ON INC ... | 06/21/2010. | Various....... 94.000 4,107 3,972 0

835495 10 2|SONOCO PRODS CO.....coovvvirererrviriirierirenennns ... | 06/21/2010. | Various....... 200.000 6,410 5,850 0

842587 10 7|SOUTHERN CO. oo | 06/21/2010. | VAIIOUS.......oouernrerreeerierireeerseesnne | cevereens 1,425.000 | ...oooorenee 48,321 | .o XXX [ i 48,247 | 43,682 0

844030 10 6|SOUTHERN UN CONEW......oovmivirirrirernnicirerins ... | 06/21/2010. | Various.... 247.000 5,799 5,606 0

844741 10 8|SOUTHWEST AIRLINES CO.......oovvorveriririrrerinns oo | 06/21/2010. | VAIOUS........ooncerrreerrrerierieeereernns | verereens 1,200.000 | .ooovvreneee 14,628 | ... XKX s | e 17,386 | i 13,716 0

845467 10 9|SOUTHWESTERN ENERGY CO (DEL).. ... | 06/21/2010. | Various.... 579.000 25,331 | oo XXX | 10,924 | 26,028 0

847560 10 9|SPECTRA ENERGY CORP COM oo | 06/21/2010. | VAIOUS.......oorvrrreerreerierierineeinns | vevireens 1,102.000 | ...ococveveee 23,792 | .coeee XXXervvries | v 24,163 | e 22,602 0

848574 10 9|SPIRIT AEROSYSTEMS HOLDINGS IN........cccoo.c.. ... | 06/21/2010. | Various....... 176.000 .3,643 3,495 0

852061 10 O|SPRINT NEXTEL CORP 1o | 06/21/2010. [ VAMOUS. .....covverrirerinicireriricsirenes | eevernensd 4,413.000 | ..o 19,814 | oo XXX v [ 22,938 | s 16,151 0

852891 10 0|STANCORP FINL GROUP INC COM.. .|...| 06/21/2010. | Various.... 107.000 4,776 4,282 0

854502 10 1|STANLEY BLACK & DECKER INC.......cc.ovvvverennces ... | 06/21/2010. | Various....... 248.500 13,733 | oot XXX s | e T1T6 | e 0

855030 10 2| STAPLES INC......oivumiririrrericricereeienrierieneecens oo | 06/21/2010. | VAIOUS........oncerrreerreeriererererneeines | vevereens 1,187.000 | ...oveveneee 25,639 | oo XXX | e 25,479 | s 29,188 0
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855244 10 9|STARBUCKS CORP COM.......ccoomivrmririairierirnns oo | 06/21/2010. | VAIOUS........orvrmreerreeriereerinieinns | vevereens 1,199.000 | ..oooovrevees 33,583 | oo e XXX | i 11,842 | oo 27,648 0 [ o [ e 11,841 | i | 21,742 | 021742 | 120 XXX......
857477 10 3|STATE STREET CORP... ... | 06/21/2010. | Various....... 775.000 28,799 | oo XXX | 40,249 | 33,743 (V1 OO U 40,249 | ..ooovvvrvcnnes | eererenn(11,450) | (11,450 | oo 8 | e XXX......
858119 10 0|STEEL DYNAMICS INC... . |...106/21/2010. | Various....... 408.000 5,753 7,229 0 6,674 | oo | e (921) | e (921) | 31 | XXX......
858912 10 8|STERICYCLE INC......ovveurrrerirriceierirerienienniens ... | 06/21/2010. | Various....... 146.000 9,528 8,054 0 8,209 | oo | v 1,319 | i 1,319 [ [ XXX......
863236 10 5|STRAYER EDUCATION INC......oovvvrvrcrierircirens ... | 06/21/2010. | Various....... 20.000 4,817 4,250 0 4197 | e | 820 | 620 | 30 | XXX......
863667 10 1|STRYKER CORP. ... | 06/21/2010. | Various....... 550.000 28,363 | ..o XXX | 026,436 | oo 27,703 (0 O ISR 26,436 | ..ocoovrvririnns | o 1,927 | 1,927 |83 XXX......
867652 10 9|SUNPOWER CORP COM CLA........cccmvrvmirrcrinenns ... | 06/21/2010. | Various....... 193.000 2,798 4,570 0 ABAT | oo | e (1,849) | e (1,849) | i [ XXX......
867914 10 3|SUNTRUST BKS INC ... | 06/21/2010. | Various....... 791.000 20,439 | oo XXX | 85,163 | e 16,049 (01 O ISR 45162 | oo | cereenn(24,723) | e (24,723) | 16 XXX......
868157 10 8|SUPERIOR ENERGY SERVICES INC ... | 06/21/2010. | Various....... 139.000 .2,901 3,376 0 3,895 [ v | cevrreereene(998) | e (99) | e | e XXX......
868536 10 3|SUPERVALUINC ... | 06/21/2010. | Various....... 423.000 5,220 5,376 (VI OO ST 1178 | | eeeeree(5,958) | irernn(5,958) | oo T4 | XXX....o
871130 10 0|SYBASE INC COM ... | 06/21/2010. | Various.... 132.000 8,540 5,728 0 4,064 | ..o | e ATE | i BAT6 | [ e XXX......
871503 10 8|SYMANTEC CORP COM.....c.ovvvrmrirerrrrinericrinenes oo | 06/21/2010. | VAIIOUS........oouerrrerrveerierireeerneesnne | ceverneens 1,311.000 | .cooovvreneee 19,599 | oot XXX i | e 29,167 | i 23,453 (V1 OO IO 29,167 | ovvevverrcrnee | creeree(9,568) | voverenn(9,568) | v [ o XXX......
871607 10 7 [SYNOPSYS INC COM.....coovrmirirrriiiieinieirsnennns ... | 06/21/2010. | Various....... 226.000 5,022 5,035 0 4,088 | ..o | e 934 | 934 | 235 XXX......
871829 10 7|SYSCO CORP ... | 06/21/2010. | Various....... 939.000 28,986 22,830 | ........ 26,235 (V1 [OTOROROOT O 22,830 | oo | cerreeren8,156 | 8,156 | i [ o XXX.....o
872275 10 2| TCF FINANCIAL CORP......cocrvvrivrirrierrnrriierinnins ... | 06/21/2010. | Various....... 222.000 3,754 2,920 3,023 0 2,920 [ oo | o834 | 834 |22 | XXX......
872375 10 0|TECO ENERGY INC COM......ovvvmverirrrriniricrirnes ... | 06/21/2010. | Various....... 400.000 6,476 0 8,351 | oo | v (1,875) | e (1,875) | v 162 | XXX......
872540 10 9|TJXCOS INC ... | 06/21/2010. | Various....... 617.000 27,808 0
876664 10 3| TAUBMAN CENTERS INC.. ... | 06/21/2010. | Various....... 91.000 3,879 0
878237 10 6|TECH DATA CORP COM ... | 06/21/2010. | Various....... 105.000 4,181 0
878377 10 0|TECHNE CORP COM.. ... | 06/21/2010. | Various 96.000 5,722 0
879369 10 6|TELEFLEX INC ... | 06/21/2010. | Various....... 73.000 4,265 0
879433 10 0|TELEPHONE & DATA SYS INC COM. ... | 06/21/2010. | Various....... 200.000 6,372 0
879664 10 O|TELLABS INC COM..... ... | 06/21/2010. | Various 900.000 6,210 0
879868 10 7|TEMPLE INLAND INC COM ... | 06/21/2010. | Various....... 221.000 5,156 0
880770 10 2|TERADYNE INC COM ... | 06/21/2010. | Various....... 160.000 1,854 0
881609 10 1|TESORO CORP... ... | 06/21/2010. | Various 238.000 2,899 0
882508 10 4|TEXAS INSTRUMENTS INC... ... | 06/21/2010. | Various....... 2,067.000 52,170 0
883203 10 1[TEXTRON INC. ... | 06/21/2010. | Various....... 507.000 10,140 0
883556 10 2| THERMO FISHER SCIENTIFIC INC... ... | 06/21/2010. | Various 665.000 35,657 0
884315 10 2|THOMAS & BETTS CORP COM ... | 06/21/2010. | Various....... 155.000 6,257 0
886423 10 2| TIDEWATER INC COM......ccvvvvmrrmerirerereerreineninns ... | 06/21/2010. | Various....... 67.000 2,855 0
886547 10 8|TIFFANY & CO ... | 06/21/2010. | Various....... 200.000 8,79 0
887317 30 3|TIME WARNER INC.......ooevvirrmrrierierinninnineriens ... | 06/21/2010. | Various....... 2,002.000 65,124 0
887389 10 4|TIMKEN CO ... | 06/21/2010. | Various....... 200.000 5,850 0
888339 20 7|TITANIUM METALS CORP......cccvvvvrrririirnrierirens ... | 06/21/2010. | Various....... 106.000 2,164 0
889478 10 3|TOLL BROTHERS INC....c..vvvrerireerrirerierierircens ... | 06/21/2010. | Various....... 200.000 3,524 0
891027 10 4|TORCHMARK CORP... ... | 06/21/2010. | Various....... 137.000 7,217 0
891906 10 9|TOTAL SYS SVCS INC ... | 06/21/2010. | Various....... 284.000 4,155 0
896239 10 0| TRIMBLE NAV LTD.....ooourirererrrneereniseisserissins ... | 06/21/2010. | Various....... 243.000 7,394 0
896522 10 9| TRINITY INDUSTRIES INC.......ccovvvrvreriiiiiririrernns ... | 06/21/2010. | Various....... 100.000 2,139 0
902494 10 3|TYSON FOODS INC ... | 06/21/2010. | Various....... 500.000 .9,055 0
902653 10 4|UDR INC COM REIT ... | 06/21/2010. | Various....... 324.000 6,616 0
902681 10 5|UGI CORP NEW COM .| 06/21/2010. | Various....... 227.000 6,136 0
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902973 30 4|US BANCORP DEL COM NEW......ccccvvrvmrvrrerirnnns ... | 06/21/2010. | Various....... 3,079.000 72,848 | ......... ). 9.9 I R 88,332 | oo 69,308 0 [ o [ e 88,332 | .o | eenn(15,484) | ... (15,484) | ... 154 L XXX......
903236 10 7|URS CORP NEW, ... | 06/21/2010. | Various....... 145.000 6,235 .6,248 6,455 0 6,248 | oo | e (13) [ e (13) [ | e XXX......
903293 40 5|USG CORP NEW COM........cccooomurirmrimriinrinriiniins ... | 06/21/2010. | Various....... 100.000 .1,500 4,867 1,405 0 4,867 | oo | eereeenen(3,367) | e enn(3,367) | s [ e XXX......
907818 10 8| UNION PACIFIC CORP.......ccoocvrrrrmnrierirererceinninns ... | 06/21/2010. | Various....... 800.000 61,455 0 [ o [ e 29,389 | .oovvcrrvcies | 032,066 | .........32,066 | .............480 |..... XXX......
911312 10 6|UNITED PARCEL SERVICE INC.... oo | 06/21/2010. | VAIIOUS.......ooorermrerrirerieriererneernee | cevireeens 1,171.000 | .coocevenec 72,788 (V1 OO U 72,292 | oo | 496 | 496 | il 1,083 XXX......
912909 10 8|UNITED STATES STEEL CORP ... | 06/21/2010. | Various.... 240.000 10,790 0 8,901 | oo | v 1,889 | 11,889 [ 24 | XXX......
913017 10 9|UNITED TECHNOLOGIES CORP.........osevrrriririnns oo | 06/21/2010. | VAIIOUS.......ceoocerrrerveerienieeesseesnns | veverneens 1,341.000 | .coooverenees 93,010 0
913903 10 O[UNIVERSAL HEALTH SVCS INC CL B... ... | 06/21/2010. | Various....... 132.000 5313 0
917047 10 2|URBAN OUTFITTERS INC COM ... | 06/21/2010. | Various....... 200.000 7,152 0
918194 10 1|VCAANTECH INC... ... | 06/21/2010. | Various....... 139.000 3,752 0
918204 10 8|VF CORP...... ... | 06/21/2010. | Various....... 125.000 9,820 0
919794 10 7|VALLEY NATIONAL BANCORP.........cocovmrrrrrirrnnns ... | 05/28/2010. | Various....... 0.650 10 0
919794 10 7 [VALLEY NATIONAL BANCORRP........c.cccrvrvrirrrrrnns ... | 06/21/2010. | Various....... 307.000 4,393 0
920253 10 1|VALMONT INDS INC COM.. ... | 06/21/2010. | Various....... 35.000 2,811 0
920355 10 4 |VALSPAR CORP ... | 06/21/2010. | Various....... 176.000 5,699 0
922207 10 5|VARIAN SEMICONDUCTOR EQUIPMENT............. ... | 06/21/2010. | Various....... 100.000 3,244 0
928298 10 8|VISHAY INTERTECHNOLOGY INC.......ccoconvrrrrinne ... | 06/21/2010. | Various....... 361.000 3,137 0
928563 40 2|VMWARE INC ... | 06/21/2010. | Various....... 64.000 4,535 0
929042 10 9|VORNADORLTY TR COM.. ... | 06/21/2010. | Various....... 257.000 20,483 0
929160 10 9|VULCAN MATLS CO COM.. ... | 06/21/2010. | Various 200.000 9,742 0
929297 10 9|WMS INDS INC COM ... | 06/21/2010. | Various....... 80.000 .3,507 0
930059 10 0|WADDELL & REED FINL INC CL A. ... | 06/21/2010. | Various....... 156.000 0
931142 10 3|WAL-MART STORES INC... ... | 06/21/2010. | Various 3,634.000 0
931422 10 9|WALGREEN CO. oo | 06/21/2010. | VAIOUS.......oouernrerrveerierieeerseesnns | veverneens 1,606.000 0
938824 10 9|WASHINGTON FEDERAL INC, ... | 06/21/2010. | Various....... 210.000 0
939640 10 8|WASHINGTON POST CO CL B DEL.. ... | 06/21/2010. | Various 16.000 0
941053 10 0|WASTE CONNECTIONS INC COM.... ... | 06/21/2010. | Various....... 155.000 0
941848 10 3|WATERS CORP COM ... | 06/21/2010. | Various....... 152.000 0
942683 10 3|WATSON PHARMACEUTICALS INC.. ... | 06/21/2010. | Various 156.000 0
948626 10 6|WEIGHT WATCHERS INTL INC ... | 06/21/2010. | Various....... 71.000 0
948741 10 3|WEINGARTEN REALTY INVESTORS ... | 06/21/2010. | Various....... 195.000 0
949746 10 1|WELLS FARGO & CO .| ... | 06/21/2010. | Various....... 8,307.000 232,011 0 | e | e 276,753 | .o | e (44,742) | .......(44,742) | ............824 | ... XXX......
950587 10 5|WENDYS/ARBYS GROUP INC COM.........cocverec ... | 06/21/2010. | Various....... 637.000 2,701 0 2,311 [ [ 390 | 0390 | 19 | XXX......
958102 10 5|WESTERN DIGITAL CORP DEL COM ... | 06/21/2010. | Various.... 335.000 11,443 0 5,017 | oovcvevercevien | cvrreeren0,426 | i 8,426 | o [ XXX......
959802 10 9[WESTERN UN CO COM 1o | 06/21/2010. [ VAMOUS......covverrireririeirerisiesirenes | evereeine 1,112.000 | ..ccovreneee 17,781 (01 OO IO 19,964 | .o | eererene(2,183) | (2,183 | o133 | XXX......
962166 10 4|WEYERHAEUSER CO COM........cocvormierrririircninns ... | 06/21/2010. | Various....... 382.000 15,066 (V1 [OROROT O 23,724 | oo | crerreen(8,658) | oo n(8,658) | oo 38 | XXX......
963320 10 6|WHIRLPOOL CORP COM ... | 06/21/2010. | Various....... 100.000 10,352 (V1 OO U 57 [ e | cevreeeeeenn(808) | i nn(805) | 86 | e XXX......
966387 10 2|WHITING PETROLEUM CORP ... | 06/21/2010. | Various....... 73.000 6,552 0 2,518 [ oo | cereeennn,034 | 4,034 | | e XXX......
966612 10 3|WHITNEY HLDG CO ... | 06/21/2010. | Various....... 139.000 1,407 0 1,815 | oo [ e (408) | i (408) | oo [ XXX......
966837 10 6|WHOLE FOODS MKT INC ... | 06/21/2010. | Various....... 174.000 6,838 0 7819 [ o | v (T8 | s (T81) [ i | e XXX......
968223 20 6|WILEY JOHN & SONS INC CL A ... | 06/21/2010. | Various....... 100.000 4,001 0 4535 | oo | e (534) | i (534) | o 14 XXX......
969457 10 0| WILLIAMS COS INC/THE........coerernririrnrireiieinins .| 06/21/2010. | Various....... 900.000 19,053 (V1 [OOROOT O 18,070 | .o | v 983 | 983 | 221 | XXX......
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969904 10 1| WILLIAMS-SONOMA INC......ccovvrvmrirmrriiniririnirinns .| 06/21/2010. | Various....... 132.000 3,444 0 3,971

971807 10 2|WILMINGTON TRUST CORP ... | 06/21/2010. | Various....... 110.000 1,485 0 1,906

976657 10 6|WISCONSIN ENERGY CORP ... | 06/21/2010. | Various....... 200.000 10,252 0

983134 10 7| WYNN RESORTS LTD....coovverrerrirrierierircenenns ... | 06/21/2010. | Various....... 100.000 8,685 0

983919 10 1| XILINXINC COM.....coovurrirririinrinerierieserseiisnenne ... | 06/21/2010. | Various....... 412.000 10,827 0

984121 10 3|XEROX CORP. ... | 06/21/2010. | Various....... 2,295.000 21,435 0

984332 10 6| YAHOO!INC.....ovvvrrerireriereseeiesiseisesisessesienes oo | 06/21/2010. | VAIIOUS.......ceoocerrrerveerienieeesseesnns | veverneens 1,948.000 | ....cccvevee 29,609 0

988498 10 1|YUM!BRANDS INC ... | 06/21/2010. | Various....... 744.000 31,828 0

989207 10 5|ZEBRA TECHNOLOGIES CORP CLA... .| ... | 06/21/2010. | Various....... 139.000 3,71 . . 0

989701 10 7|ZIONS BANCORPORATION.......coovrvrrrrmrireirnninns ... | 06/21/2010. | Various....... 271.000 BATT | .o ) 0.0 GO R 11,124 2,335 0 [ o [ e 11,124

26483E 10 0|DUN & BRADSTREET CORP DEL NEW ... | 06/21/2010. | Various....... 100.000 7,266 .6,146 0 6,146

22282E 10 2|COVANTAHLDG CORP ... | 06/21/2010. | Various....... 200.000 .3,546 0 5,144

52602E 10 2|LENDER PROCESSING SVCS INC COM............... ... | 06/21/2010. | Various....... 180.000 6,005 0 6,155

74762E 10 2| QUANTA SERVICES INC......c.covvveerirrrireririrsinnine ... | 06/21/2010. | Various....... 300.000 6,768 0 9,233

92343E 10 2|VERISIGN INC COM ... | 06/21/2010. | Various....... 374.000 10,850 0 [ oo [ s 10,936

03073E 10 5|AMERISOURCEBERGEN CORP COM................... ... | 06/21/2010. | Various....... 461.000 14,941 0 9,812

65248E 10 4 |NEWS CORPORATION CL A ... | 06/21/2010. | Various....... 3,805.000 52,508 0

02553E 10 6| AMERICAN EAGLE OUTFITTERS INC.. ... | 06/21/2010. 285.000 .3,594 0

05564E 10 6|BRE PPTYSINC CLA. ... | 06/21/2010. 67.000 2,764 0

87612E 10 6|TARGET CORP.... ... | 06/21/2010. ...1,236.000 65,359 0

67019E 10 7 [NSTAR COM ... | 06/21/2010. . 184.000 6,611 0

28176E 10 8|EDWARDS LIFE SCIENCES CORP COM.............. .1 06/21/2010. | Various....... 200.000 11,006 0

62886E 10 8|NCR CORP NEW. ... | 06/21/2010. | Various 300.000 3,876 0

63934E 10 8|NAVISTAR INTL CORP NEW COM........cocoorrrernenne ... | 06/21/2010. | Various....... 103.000 5,723 0

26138E 10 9|DR PEPPER SNAPPLE INC.... ... | 06/21/2010. | Various....... 400.000 15,252 0

89417E 10 9|TRAVELERS COS INC/THE ... | 06/21/2010. | Various 917.000 46,913 0

00130H 10 5|AES CORP COM | e [ 06/2172010. [ VAFIOUS......ccvonvvnrirrirerisieseriieiies | v 1,100.000 0

00163T 10 9| AMB PPTYS CORP COM......covvrvrirrireririrerinrninns ... | 06/21/2010. | Various....... 200.000 0

00184X 10 5|AOLINC... ... | 06/21/2010. | Various 182.000 0

00206R 10 2|AT&T INC. 1o | 06/21/2010. [ VAMOUS......covverrirerinricierinicsienes | eeverenend 9,445.000 | .........240,182 | oo XXXoorvire | ver00ee 218,282 | o 262,472 0 | e | e 218,281

00507V 10 9 |ACTIVISION BLIZZARD INC... ... | 06/21/2010. | Various....... 866.000 9,621 0 5,123

00724F 10 1|ADOBE SYS INC DEL COM.... ... | 06/21/2010. | Various....... 878.000 29,079 | .o XXX | 29,614 | 30,380 (VI OO TR 29,614

00751Y 10 6|ADVANCED AUTO PTS INC......cecvvvrimrierirerirrinns ... | 06/21/2010. | Various....... 153.000 .7,853 6,193 0 6,047

00766T 10 0|AECOM TECHNOLOGY CORP DELAWARE. ... | 06/21/2010. | Various....... 178.000 4,439 4,895 0 5,082

00817Y 10 8|AETNA INC COM NEW, ... | 06/21/2010. | Various....... 700.000 20,930 | .o XXXeiiiiois | 28,500 | e 22,190 (0 OO IO 28,501

00846U 10 1|AGILENT TECHNOLOGIES INC........covvoreveriirrinns ... | 06/21/2010. | Various....... 600.000 19,452 | oo XKX s | e 13,613 | e 18,642 (V1 [OROT O 13,613

00971T 10 1|AKAMAI TECHNOLOGIES INC ... | 06/21/2010. | Various....... 300.000 13,578 7,602 0 9,706

01741R 10 2|ALLEGHENY TECHNOLOGIES INC ... | 06/21/2010. | Various....... 157.000 8,211 7,028 0 [ o [ s 10,871

02076X 10 2 [ALPHANAT RES INC......covonrrierinrireiiseiserisrins ... | 06/21/2010. | Various....... 208.000 .8,106 9,023 (V1 OO U 14,066

02209S 10 3|ALTRIA GROUP INC ... | 06/21/2010. | Various....... 3,200.000 64,159 | ... XXXoiooins [ v 80,105 | i 62,816 (0 OO ISR 50,105

03060R 10 1|AMERICREDIT CORP COM . | ... | 06/21/2010. | Various....... 179.000 .3,592 3,408 0 2,357

03076C 10 6|AMERIPRISE FINANCIAL INC........ocvvonrvcrierirnns ... | 06/21/2010. | Various....... 394.000 15,657 | .ovveese XXX s | e 13,982 | i 15,295 (0 OO ST 13,982

03662Q 10 5| ANSYS INC.....coiverirrriirieeierieeseeiessesenienesenens ... | 06/21/2010. | Various....... 147.000 6,414 6,388 0 4,556
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03748R 10 1|APARTMENT INVT & MGMT CO CL A........cocvvnnce. ... | 06/21/2010. | Various....... 277.000 5,950 4,409 0 TI75 | i | (1,825 | e n(1,825) | 28 | XXX......
03836W 10 3|AQUA AMERINC ... | 06/21/2010. | Various....... 266.000 4711 4,657 0 5,431 [ v | verennenne(T20) | covieecenc(720) | v 77 | XXX......
04621X 10 8 [ASSURANT INC......covvviriririieiisiicsierissiisnianns ... | 06/21/2010. | Various....... 200.000 7,398 5,896 0 7072 | oo | vveiereenen326 | 000326 [ i 62 | XXX......
05329W 10 2| AUTONATION INC COM.....ccovrvrirrrrrnirirerirrereenns ... | 06/21/2010. | Various....... 137.000 .2,830 2,623 0 2,359 [ ovevrrveinns | o7 | i BT e | e XXX......
05548J 10 6|BJS WHSL CLUB INC COM ... | 06/21/2010. | Various....... 100.000 .3,952 3,271 0 3,901 | oo | cverieriieeen D | B [ [ XXX......
09061G 10 1|BIOMARIN PHARMACEUTICAL COM ... | 06/21/2010. | Various....... 154.000 .3,106 2,896 0 2432 | oo | o874 | 874 [ [ XXX......
09062X 10 3 [BIOGEN IDEC INC.......oveoirrmeireriereneereniseineninns ... | 06/21/2010. | Various....... 425.000 21,029 (V1 RO O 18,566 | ..vvvuercrinnns | crverrneni 2,863 | 2,463 | s | e XXX......
09247X 10 1|BLACKROCK INC COM ... | 06/21/2010. | Various....... 45,000 7,106 0 7,581 [ oo | coverieneeed(A75) | i (475) | 90 | e XXX......
11133T 10 3|BROADRIDGE FINL SOLUTIONS INC . | ... | 06/21/2010. | Various....... 214.000 4,231 0 A.627 | v | iverreend(396) | i (396) | v B0 | XXX......
12497T 10 1|CBRICHARD ELLIS GROUP INC........cccovvrrirrnnc. ... | 06/21/2010. | Various....... 457.000 7,029 0 6,975 | oo | v 54 |54 i | e XXX......
12541W 20 9| CH ROBINSON WORLDWIDE INC..........cocvvrnrernec. ... | 06/21/2010. | Various....... 283.000 16,725 0 9,743 | oo | 8,982 | 106,982 [ [ XXX......
12572Q 10 5|CME GROUP INC ... | 06/21/2010. | Various....... 110.000 33,801 (V1 OO U 34,353 | oo | everireeerne(552) | i (552) | i 246 | XXX......
12673P 10 5|CAINC ... | 06/21/2010. | Various....... 680.000 13,634 (VI OO IO ATTAT | | v 113 | (@ 113) | 54| XXX......
12686C 10 9 |CABLEVISION NY GRP CL A COM.... ... | 06/21/2010. | Various....... 400.000 10,020 0 7897 | oo | 2123 | 002,123 [ 90 | XXX......
13342B 10 5|CAMERON INTERNATIONAL CORP.. ... | 06/21/2010. | Various....... 372.000 13,846 0 6,729 . TNT s | e XXX......
14040H 10 5|CAPITAL ONE FINANCIAL CORP.......c.coovvrivinrinne ... | 06/21/2010. | Various....... 729.000 31,580 0 [ o [ s 50,231 [ ovvverrirrnes | vernenn(18,651) | e, (18,651) | cooevevvvnee 73 ... XXX......
14055X 10 2| CAPITAL SOURCE INC... ... | 06/21/2010. | Various....... 407.000 2,011 1,615 0 605 1,406 | 8 [ XXX......
14057C 10 6 |CAPITOL FED FINL COM ... | 06/21/2010. | Various....... 80.000 2,773 2,516 0 3,413
14149Y 10 8| CARDINAL HEALTH INC. ... | 06/21/2010. | Various....... 600.000 21,330 | cooeee XXX [ e 17,768 | s 19,344 (01 O ST 17,768
14170T 10 1|CAREFUSION CORP.. ... | 06/21/2010. | Various 300.000 7,362 7,503 0 6,693
15189T 10 7|CENTERPOINT ENERGY INC ... | 06/21/2010. | Various....... 700.000 9,786 | oot XX | 8,103 | 10,157 0 9,103
16934Q 10 9|CHIMERA INVT CORP COM oo | 06/21/2010. [ VAFOUS......coovererirerienircirerineirienes | eeveineene 1,568.000 | ...oocvvveens 6,052 6,083 0 5,431
17275R 10 2| CISCO SYSTEMS INC. ... | 06/21/2010. | Various 9,308.000 217,152 .222,833 0
18683K 10 1|CLIFFS NAT RES INC COM ... | 06/21/2010. | Various....... 211.000 12,212 ..11,245 0
20030N 10 1|COMCAST CORP 1o | 06/21/2010. [ VAMOUS......covveeirerinircererieirienes | eeveieensd 4772.000 | ..ovvonenee 87,517 | oo XXX [ 82,191 | 80,455 (VI OO ST 82,191
20451N 10 1| COMPASS MINERALS INTL INC ... | 06/21/2010. | Various 51.000 .3,954 3,426 0 2,697
20605P 10 1|CONCHO RES INC COM ... | 06/21/2010. | Various....... 138.000 8,102 6,196 0 4,044
20825C 10 4|CONOCOPHILLIPS, ... | 06/21/2010. | Various....... 2,383.000 | coovvereeee 132,945 .121,699 0
20854P 10 9|CONSOL ENERGY INC... ... | 06/21/2010. | Various 349.000 13,649 0
21036P 10 8| CONSTELLATION BRANDS INC CLA... ... | 06/21/2010. | Various....... 413.000 6,736 0
21871D 10 3|CORELOGIC INC-W/I ... | 06/21/2010. | Various....... 145.000 2,632 0
22025Y 40 7|CORRECTIONS CORP OF AMERICA ... | 06/21/2010. | Various....... 200.000 4,226 0
22160K 10 5|COSTCO WHOLESALE CORP........ccocoivinriicrins ... | 06/21/2010. | Various....... 736.000 42,518 0
23331A 10 9D RHORTON INC ... | 06/21/2010. | Various....... 447.000 4,707 0
23918K 10 8| DAVITA INC COM.....vvrriirrrriirerinrieireniersessisenes ... | 06/21/2010. | Various....... 157.000 10,191 0
24522P 10 3 |DEL MONTE FOODS CO COM.......cosvvrmrvrirrncrirnes ... | 06/21/2010. | Various....... 365.000 5,329 0
24702R 10 1|DELL INC ... | 06/21/2010. | Various....... 2,779.000 38,739 0 .
24823Q 10 7 |DENDREON CORPORATION COM.........cccovvvrvnnne. ... | 06/21/2010. | Various....... 196.000 1,217 0 . 2,455 | e [ XXX......
25179M 10 3|DEVON ENERGY CORP.......ccocorirerrrerenrircrinens ... | 06/21/2010. | Various....... 700.000 48,299 0 [ eovererrreienenns | eeverierreenn 32,140 [ i | 00000 16,159 | i 16,159 | ............224 |..... XXX......
25271C 10 2|DIAMOND OFFSHORE DRILLING INC.. ... | 06/21/2010. | Various....... 106.000 6,861 0 | | ervrrnnreneeen 3,814 [ | v 1,047 | 1,047 | 371 XXX......
25470F 30 2|DISCOVERY COMMUNICATIONS INC.. . | ... | 06/21/2010. | Various....... 484.000 16,277 0 | eoomreerereercen | eveereneierienen 15219 e | e0000e009,058 | 11e0009,058 [ o | e XXX......
25470M 10 9|DISH NETWORK CORP CL A......cccovvvviicrierirens ... | 06/21/2010. | Various....... 356.000 7,487 0 [ o | e 742 | i | eevieereene(255) [ cieneene(255) | e | e XXX......
25490A 10 1|DIRECTV COMCLA .| 06/21/2010. | VAMIOUS........ccouvveerierirerereeiseinenes | cerreinns 1,716.000 | ............. 64,180 0 | eooereeeereerenne | ereerienenenni 26,614 | i | 0000000 37,566 | 1100 37,566 | o | e XXX......
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25659T 10 7|DOLBY LABORATORIESINC CLA.......ccccvvvuirinns ... | 06/21/2010. | Various....... 103.000 6,882 4,916 0 777 | oo | e 3,105 | 003,105 [ [ e XXX......
25746U 10 9| DOMINION RESOURCES INC/VA ... | 06/21/2010. | Various....... 980.000 40,973 | .o XXX [ 35,755 | s 38,141 (V1 OO O 35,755 | .ovveveriveines | v 5,218 | 5,218 | i 897 XXX......
26153C 10 3|DREAMWORKS ANIMATION SKG INC.. ... | 06/21/2010. | Various....... 158.000 4,414 6,312 0 4,301 | e | e 113 | 113 | [ XXX......
26441C 10 5|DUKE ENERGY CORP NEW COM.........cccovvvuerinnne ... | 06/21/2010. | Various....... 2,296.000 38,067 | .ooveee XXX | 37,292 | i 36,502 (V1 [OOROROOT O 37,292 | oo | v 178 | il 775 | 1,060 e XXX......
26817G 30 O[DYNEGY INC DEL CLA.. ... | 06/21/2010. | Various....... 120.000 581 1,086 0 3,282 [ oo | errieeeeee 270N | e (2,701) | e | e XXX......
26875P 10 1|EOG RES INC COM ... | 06/21/2010. | Various....... 400.000 44,239 | .o XXX | 021,638 | 38,920 (0 O ISR 21,638 | .o | 000 22,601 | .. 22,601 | o120 XXX......
26884L 10 9|EQT CORP COM ... | 06/21/2010. | Various....... 200.000 .8,082 8,784 0 6,529 | .ooovrvrerrerns | e 1,553 | 1,853 [ 88 | XXX......
26969P 10 8|EAGLE MATLSINC ... | 06/21/2010. | Various.... 93.000 2,566 2,422 0 2,272 | oo | v 294 | 294 | 19| XXX......
28336L 10 9|EL PASO CORP.......cocmirirriririerrierieriseesssrissiens oo | 06/21/2010. | VAIIOUS.......conrerrreerreerienererereeiens | vevereens 1,100.000 | ..coovvreneee 13,937 | oot XRX s | e 12,616 | e (V1 [OTOROOT O 12,516 | oo | e 1,421 | 1421 | 22 | XXX......
29084T 10 4|EMDEON INC-CLASS A......ovvvmiriririrnneinseiseiiens ... | 06/21/2010. | Various....... 40.000 531 | toeeee XXX [ cevriieirennB48 | 0 648 | ..o | v (T | s (M7) | i | XXX....o
29264F 20 5|ENDO PHARMACEUTICALS HLDGS INC.............. ... | 06/21/2010. | Various....... 200.000 4,444 0 6,596 | .oovrvrvrinis | crrrreene(2,152) | e 2,152) [ e | e XXX......
29265N 10 8|ENERGEN CORP ... | 06/21/2010. | Various....... 100.000 4,817 0 6,231 | oo | e (1414) | e (1,414) | 26 | XXX......
29266R 10 8|ENERGIZER HLDGS INC COM......ooovvvvrriirerinnines ... | 06/21/2010. | Various....... 100.000 5,468 0 6,290 | .ooovvrrvrrien | cverieneeend(822) | s (822) [ s | e XXX......
29364G 10 3|ENTERGY CORP NEW COM......cccmvvvmrirmerirererens ... | 06/21/2010. | Various....... 319.000 24,681 | ..o XXX | v 26,400 | ... (V1 [OTOROROOT O 26,400 | .o | o (1,719) | i (1,719) | v 504 | XXX......
29444U 50 2|EQUINIX INC ... | 06/21/2010. | Various....... 66.000 5,614 0 4817 | e | errereenen997 | 997 | [ e XXX......
29476L 10 7 [EQUITY RESIDENTIAL SH.......ccovevviiiiiirniinens ... | 06/21/2010. | Various....... 436.000 19,859 | oot XXX s | e 16,774 | 0
30161N 10 1|EXELON CORP. oo | 06/21/2010. | VAIIOUS.......coonernrerrenerrerereeisneesnne | ceverneens 1,076.000 | ....c......i43,835 | oot XXX s | e 54,687 | i 0
30212P 10 5|EXPEDIA INC DEL ... | 06/21/2010. 350.000 0
30225X 10 3 |EXTERRAN HLDGS INC COM ... | 06/21/2010. 65.000 0
30231G 10 2|EXXON MOBIL CORP..... ... | 06/21/2010. ...7,891.000 . 0
30249U 10 1|FMC TECHNOLOGIES INC. ... | 06/21/2010. . 200.000 10,996 0
31428X 10 6|FEDEX CORP. ... | 06/21/2010. | Various....... 510.000 40,070 0
31620M 10 6 |FIDELITY NATL INFORMATION SVCS.. ... | 06/21/2010. | Various 540.000 14,920 0
31620R 10 5|FIDELITY NATL FINANCIAL INC ... | 06/21/2010. | Various....... 391.000 5,302 0
31847R 10 2|FIRST AMERICAN FINANCIAL-WI/L.... ... | 06/21/2010. | Various....... 145.000 1,926 0
33582V 10 8|FIRST NIAGARA FINANCIAL GROUP ... | 06/21/2010. | Various 365.000 4,825 0
34354P 10 5|FLOWSERVE CORP ... | 06/21/2010. | Various....... 80.000 7,610 0
35671D 85 7|FREEPORT-MCMORAN COPPER & GOLD ... | 06/21/2010. | Various....... 692.000 47,104 0
35906A 10 8|FRONTIER COMMUNICATIONS CORP. ... | 06/21/2010. | Various 746.000 5,856 0
35914P 10 5|FRONTIER OIL CORP COM ... | 06/21/2010. | Various....... 200.000 2,810 0
36106P 10 1 |FURIEX PHARMACEUTICALS W/l.......occovvvrrinnns ... | 06/25/2010. | Various....... 16.667 170 | et XXX s | e BT | e 0
36467W 10 9| GAMESTOP CORP ... | 06/21/2010. | Various....... 236.000 4,449 0
36866T 10 3| GEN PROBE INC NEW.......ccocovvenieirinirircrirerinens ... | 06/21/2010. | Various....... 100.000 4,700 0
37247D 10 6|GENWORTH FINL INC ... | 06/21/2010. | Various....... 779.000 11,763 0
37929X 10 7|GLG PARTNERS INC COM. ... | 06/21/2010. | Various....... 406.000 | ..oocoereeen 1,766 | oo XXX | v 1,728 | s 0
37940X 10 2|GLOBAL PMTS INC COM.....c..vvvrmvemrimcrireirieninnes ... | 06/21/2010. | Various....... 148.000 0
38141G 10 4|GOLDMAN SACHS GROUP INC/THE........ccccoveenue ... | 06/21/2010. | Various....... 815.000 0
38259P 50 8|GOOGLE INC ... | 06/21/2010. | Various....... 388.000 0
40414L 10 9|HCP INC COM......vtimreirierierieerseiseesesiesineens ... | 06/21/2010. | Various....... 521.000 0
40426W 10 1[HRPT PPTYS TR COM SBI. ... | 06/21/2010. | Various....... 250.000 | .oooerrreren 1,682 [ v XXX [ i 1944 | 0
42217K 10 6|HEALTH CARE REIT INC.... ... | 06/21/2010. | Various....... 158.000 0
42222G 10 8 |HEALTH NET INC COM STK.....covriiivrinrrcirreinnne ... | 06/21/2010. | Various....... 200.000 0
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42330P 10 7|HELIX ENERGY SOLUTIONS GROUP................... ... | 06/21/2010. | Various....... 200.000 2,420 2,350 0 8,072 | ovovvveveves | crerreene(5,652) | 1ovirerren(5,852) | o | e XXX......
42805T 10 5|HERTZ GLOBAL HLDGS INC COM.........cccoomrrnnecen ... | 06/21/2010. | Various....... 319.000 3,295 3,802 0 1,617 | e [ e 1,878 | i 1,678 | i [ XXX......
42809H 10 7|HESS CORP. .| ...| 06/21/2010. | Various....... 450.000 25,200 | oooreee XXX | 19,864 | i 27,225 (01 OO IO 19,864 | .ovvvvviivns | vee0ere8,336 | 10i00nn5,336 | 90 | XXX......
42822Q 10 O [HEWITT ASSOCS INC......cccvrrerrrierierireerrrisiies ... | 06/21/2010. | Various....... 150.000 5,541 6,339 0 6,030 | oo | errrerren (489) | e (489) [ s [ e XXX......
44106M 10 2|HOSPITALITY PPTYS TR COM SHS. ... | 06/21/2010. | Various....... 126.000 2,893 0 3435 [ oo | evreeeeeenn(B42) | e d(542) | i | e XXX......
44107P 10 4 [HOST HOTELS & RESORTS INC ... | 06/21/2010. | Various....... 979.000 15,037 (0 O ISR 16,912 | ovvvrvvrerivn | vvrerene(1,875) | v (1,875) | 10 | XXX......
44919P 50 8|IAC/INTERACTIVECORP COM PAR........ccccovvrvnns ... | 06/21/2010. | Various....... 290.000 6,812 0 6,114 | oo | cerireeenenn098 | 0898 [ e | e XXX......
450688 10 9[ITT EDL SVCS INC COM.....ccoovvviieririirrnirirninnns ... | 06/21/2010. | Various....... 58.000 5,418 0 3817 | oo | e 1,601 | i 1,601 [ [ e XXX......
45167R 10 4|IDEX CORP, ... | 06/21/2010. | Various....... 132.000 4,150 0 A707 | v | eoverreeend(B57) | cvivireend(557) | 36 | e XXX......
45168D 10 4 |IDEXX LABS INC COM......ovvmirrmrireriniineirerincens ... | 06/21/2010. | Various....... 100.000 6,484 0 5,028 | ..o | e 1,456 | i 1456 | e | e XXX....o
45822P 10 5|INTEGRYS ENERGY GROUP INC COM ... | 06/21/2010. | Various....... 148.000 6,872 0 TA449 | oo | v BTT) | e (BTT) [ 201 | XXX......
45840J 10 7 |INTERACTIVE DATA CORP COM ... | 06/21/2010. | Various....... 127.000 4177 0 3,196 [ oo | o981 | 981 |25 | XXX......
45865V 10 O [INTERCONTINENTALEXCHANGE INC...........cc0e.e. ... | 06/21/2010. | Various....... 117.000 14,212 (VI OO IO 15,003 | .ovoevveerervnen | eoverneeed (T | e (TON) s | e XXX......
46069S 10 9|INTERSIL CORP CLA. ... | 06/21/2010. | Various....... 187.000 2,485 0 3511 [ | ceereeend(1,026) | o n(1,026) | oo 45 | XXX......
46120E 60 2|INTUITIVE SURGICAL INC. ... | 06/21/2010. | Various....... 59.000 20,725 0 7,335 [ oo | e 13,390 | 113,390 | i | e XXX......
46121Y 10 2|INTREPID POTASH INC.......coccomrrirriririrerierirnens ... | 06/21/2010. | Various....... 72.000 A543 | XXX | e 1,885 | 0 1,885 | .o (342) | covverrine (342) | covevreerrieris | XXX......
46126P 10 6|INVERNESS MEDICAL INNOVATIONS.. ... | 06/21/2010. | Various....... 100.000 2,904 4,151 0 2,861
46612J 50 7|JDS UNIPHASE CORP ... | 06/21/2010. | Various....... 450.000 | ..coorrrrn. 5,157 3,712 0 8,441
46625H 10 0|JPMORGAN CHASE & CO.. ... | 06/21/2010. | Various....... 6,384.000 248,078 | ... XXX | w0 223,801 | i 249,019 (01 OO ISR 223,801
47102X 10 5|JANUS CAP GROUP INC ... | 06/21/2010. | Various 412.000 4,178 5,541 0 6,359
48020Q 10 7 |JONES LANG LASALLE INC ... | 06/21/2010. | Various....... 79.000 5,736 4,771 0 2,602
48203R 10 4| JUNIPER NETWORKS INC COM......ccoovvvrrrrerires ... | 06/21/2010. | Various....... 827.000 20,625 | .o XXX | e 19,955 | (01 OO ST 19,955
48242W 10 6|KBRINC COM ... | 06/21/2010. | Various 300.000 6,867 0 8,418
48666K 10 9{KBHOME......c.coooouiveieicrieseeieeee s .. | 06/21/2010. | Various....... 127.000 1,533 0 1,839
49446R 10 9| KIMCO RLTY CORP COM... ... | 06/21/2010. | Various....... 728.000 11,065 (01 OO IO 16,644
49460W 20 8|KINETIC CONCEPTS INC ... | 06/21/2010. | Various 101.000 4,224 0 2,905
50075N 10 4|KRAFT FOODS INC ... | 06/21/2010. | Various....... 2,768.000 82,845 0
50540R 40 9|LABORATORY CORP AMER HLDGS. ... | 06/21/2010. | Various....... 165.000 13,234 0
52729N 10 O|LEVEL 3 COMMUNICATIONS INC. ... | 06/21/2010. | Various 2,800.000 3,248 0
53071M 10 4|LIBERTY MEDIA HLDG CORP ... | 06/21/2010. | Various....... 916.000 11,496 0
53071M 30 2|LIBERTY MEDIA HLDG CORP CAP... ... | 06/21/2010. | Various....... 86.000 3,779 0
53071M 70 8|LIBERTY MEDIA-STARZ SR A-W/I ... | 06/21/2010. | Various....... 143.000 7,484 0
53217V 10 9 |LIFE TECHNOLOGIES CORP.........cccccmrrvmrrircriranes ... | 06/21/2010. | Various....... 269.000 13,799 0
55261F 10 4|M & TBK CORP COM......cooovirmrirircereineineiiens ... | 06/21/2010. | Various....... 130.000 12,277 0
55262C 10 0|MBIAINC ... | 06/21/2010. | Various....... 338.000 2,109 0
55354G 10 0[MSCIINC ... | 06/21/2010. | Various....... 172.000 5,179 0
55616P 10 4|MACY'S INC ... | 06/21/2010. | Various....... 672.000 13,930 0
55826P 10 0 [MADISON SQUARE GAR INC-A-W/l.......cccrvvevrrinns ... | 06/21/2010. | Various....... 100.000 2,133 0
56418H 10 0| MANPOWER INC WIS.......ccosivmmrinerrerieeincerinnins ... | 06/21/2010. | Various....... 100.000 4,549 0
56845T 30 5|MARINER ENERGY INC COM.......coovverniriireriniinns ... | 06/21/2010. | Various....... 271.000 6,119 0 3,679
57636Q 10 4 |MASTERCARD INC ... | 06/21/2010. | Various....... 135.000 30,149 | oot XXX | e 2TATT | e 34,557 (V1 OO OO 21,471
57772K 10 1| MAXIM INTEGRATED PRODUCTS INC..........c...... ... | 06/21/2010. | Various....... 484.000 8,683 9,834 0 7,798
58155Q 10 3 |MCKESSON CORP........covvumrrirrmerrireieniirinnsiins ... | 06/21/2010. | Various....... 450.000 31,418 | e XXX | 020,127 | 28,125 (V1 [OOSR DO 20,126
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58405U 10 2|MEDCO HEALTH SOLUTIONS INC........cccoorivmmecen ... | 06/21/2010. | Various....... 810.000 47,499 | ... ). 9.9 O R 22,127 | oo 51,767 0 [ o [ e 22,127 | o | e 25372 | ........ 25,372 | oo [ o XXX......

58502B 10 6|MEDNAX INC COM ... | 06/21/2010. | Various.... 64.000 3,778 3,847 0 3,254 | .o,

58933Y 10 5|MERCK & COINC 1o | 06/21/2010. [ VAFOUS......covverrirerinicirerisicnirenes | eevernensd 4,898.000 | ........... 171,966 . 146,691 | o 176,597 (VI OO ISR 146,691 | ..o

59156R 10 8| METLIFE INC COM.....covvvirirrerriirrerierirenenenns ... | 06/21/2010. | Various....... 933.000 38,448 | oo XXX | e 39,415 | ........ 32,981 (V1 [OOROROOT O 39,414 | .o

60467R 10 0| MIRANT CORP ... | 06/21/2010. | Various....... 261.000 3,184 8,477 3,985 0 BATT | o,

60871R 20 9|MOLSON COORS BREWING CO... ... | 06/21/2010. | Various....... 240.000 10,555 | .ovoee XXX v [ e 87T | i, 10,838 0 T8TT | o

61166W 10 1| MONSANTO CO....ovvvrrrrreirerinerierieseseesseesnsinns ... | 06/21/2010. | Various....... 884.000 44,155 | oo XXX [ e 34,400 | i, 69,487 (V1 OO O 34,400 | ..o

61945A 10 7[MOSAIC CO/THE ... | 06/21/2010. | Various....... 250.000 10,895 | .vcoee XXX v [ v 18,941 | i, 14,932 (0 O ISR 18,941 | .o,

62855) 10 4 [MYRIAD GENETICS INC......cocooerrmrrrerirerirnrereninns ... | 06/21/2010. | Various....... 141.000 2,287 3,678 0 4876 | oo

62913F 20 1|NIIHOLDINGS INC ... | 06/21/2010. | Various....... 226.000 8,518 7,589 (VI OO ST 14,352 | oo,

629447 10 5|NVRINC ... | 06/21/2010. | Various....... 11.000 7,339 7,817 0 5,487 | .o

62985Q 10 1 [NALCO HOLDING CO....coevvrmrerrrrerrriseirerieninens ... | 06/21/2010. | Various....... 212.000 4,757 5,408 0 6,078 | .o

641100 10 4|NETAPP INC....coooviiiiiiriieeineiseseeiesiesiseniseens ... | 06/21/2010. | Various....... 527.000 21,354 | oo XXX [ 15,881 [ s 18,107 0 [ o e 15,881 | o

64110L 10 6|NETFLIX COM INC ... | 06/21/2010. | Various....... 70.000 8,328 3,856 0 | evereereeeeeees | eveeeerieneenn 2824 |,

64126X 20 1|NEUSTARINC CLA ...t ... | 06/21/2010. | Various....... 148.000 3,192 3,409 0 [ | erverrnineeenn 3,266 [ i,

65339F 10 1| NEXTERA ENERGY INC......ccocovvrrmrrririirirnriinrionns ... | 06/21/2010. | Various....... 660.000 34,267 | .o XXX | v 2T 48T | i 0 [ o oo 21447 | i,

65473P 10 5|NISOURCE INC COM ... | 06/21/2010. | Various....... 572.000 .8,849 8,797 0 [ e e 12,988 | i

67020Y 10 O|NUANCE COMMUNICATIONS INC.......cocorvrrvrrrirne ... | 06/21/2010. | Various....... 361.000 6,238 5,606 0 [ | ervvernenenen b 448 |,

67066G 10 4 |NVIDIA CORP COM .. | 06/21/2010. | Various....... 879.000 10,548 | ... XXX s | 8,293 | i 16,419 0 | evereereeeereees | ereeverenrernn8,293 |,

67073Y 10 6|NV ENERGY INC COM ... | 06/21/2010. | Various 368.000 4,593 4,555 0

68389X 10 5|ORACLE CORP. ... | 06/21/2010. | Various....... 6,193.000 | ........... 142,932 0

69331C 10 8|PG&E CORP. ... | 06/21/2010. | Various....... 687.000 29,541 0

69344F 10 6|PMC SIERRAINC ... | 06/21/2010. | Various 360.000 2,891 0

69351T 10 6|PPL CORP COM.. ... | 06/21/2010. | Various....... 600.000 15,390 0

69840W 10 8|PANERA BREAD CO CL A COM ... | 06/21/2010. | Various....... 36.000 .2,966 0

74005P 10 4 |PRAXAIRINC... ... | 06/21/2010. | Various 500.000 40,909 0 ..16,753

741447 10 8|T ROWE PRICE GROUP INC. ... | 06/21/2010. | Various....... 400.000 19,500 0 ....7,409

74153Q 10 2|PRIDE INTL INC DEL COM ... | 06/21/2010. | Various....... 300.000 7,533 0 .(1,434)] ..

74251V 10 2 |PRINCIPAL FINANCIAL GROUP INC. .. | 06/21/2010. | Various 535.000 13,942 0

74460D 10 9|PUBLIC STORAGE COM ... | 06/21/2010. | Various....... 222.000 20,606 0

74834L 10 0[QUEST DIAGNOSTICS INC COM.. ... | 06/21/2010. | Various....... 242.000 12,845 0

74837TR 10 4|QUICKSILVER RES INC COM ... | 06/21/2010. | Various....... 200.000 2,614 3,002 0 7,795

74971X 10 7|RRIENERGY INC ... | 06/21/2010. | Various....... 734.000 .3,200 4,198 0 6,722

75281A 10 9|RANGE RES CORP COM .. | 06/21/2010. | Various.... 240.000 11,544 | oo XX s | 4,965 | e 11,964 0 4,966

7591EP 10 0 |REGIONS FINANCIAL CORP.. 1o | 06/21/2010. [ VAMOUS......covverrireririeirerisiesirenes | evereeine 1,878.000 | ..covvenee 13,446 9,934 (01 OO IO 19,861

78388J 10 6|SBA COMMUNICATIONS CORP COM..........ccone.. ... | 06/21/2010. | Various....... 200.000 6,797 6,832 0 5,896

78390X 10 1|SAIC INC COM... ... | 06/21/2010. | Various....... 634.000 11,260 | oot XKX s | 12,215 | e 12,007 (VI OO ST 12,215

78440X 10 1|SL GREEN REALTY CORP......cccovvvvivirrrierrincrirenes ... | 06/21/2010. | Various....... 136.000 8,364 6,832 0 9,861

78442P 10 6|SLM CORP. ... | 06/21/2010. | Various....... 700.000 8,393 7,889 0 6,876

78454L 10 0|SMENERGY CO ... | 06/21/2010. | Various....... 105.000 4,952 0 5,359

79466L 30 2|SALESFORCE.COM INC. . |...| 06/21/2010. | Various....... 164.000 15,645 0 8,510

80004C 10 1| SANDISK CORP......ccovvemirririreireeisseisesiesinnes ... | 06/21/2010. | Various....... 344.000 16,522 0 9,644

80007P 30 7 |SANDRIDGE ENERGY INC......ccoovmirierririnririninns ... | 06/21/2010. | Various....... 280.000 1,831 | XXX | e 15802 | e 0 1,802
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80589M 10 2|SCANA CORP .| 06/21/2010. | Various....... 221.000 8,285 8,327 0 8,422

80874P 10 9|SCIENTIFIC GAMES CORP.... ... | 06/21/2010. | Various....... 100.000 1,010 1,455 0 3,425

81201R 10 7|SEAHAWK DRILLING INC-W/I .| ... | 06/21/2010. | Various....... 88.000 994 1,983 0 2,135

81211K 10 0 |SEALED AIR CORP NEW COM.......cccouvvrmivrriririnne ... | 06/21/2010. | Various....... 221.000 4721 4,831 0 5,724

81721M 10 9|SENIOR HSG PPTYS TR SHBEN INT........ccc.onc... ... | 06/21/2010. | Various....... 275.000 5,791 6,014 0 4,581

83408W 10 3|SOHU.COM INC COM ... | 06/21/2010. | Various....... 54.000 2,405 3,093 0

84265V 10 5|SOUTHERN COPPER CORP DEL........cccovvrrrrenns ... | 06/21/2010. | Various....... 268.000 .8,308 8,819 0

85590A 40 1|STARWOOD HOTELS & RESORTS WORL............ ... | 06/21/2010. | Various....... 300.000 14,412 | oo XXX s [ i 13,919 | 10,971 0

86764P 10 9|SUNOCO INC COM ... | 06/21/2010. | Various....... 200.000 6,994 5,220 0

87161C 10 5| SYNOVUS FINANCIAL CORP.........crvvrriirrirrrins ... | 06/21/2010. | Various....... 947.000 2,737 1,941 0

87236Y 10 8|TD AMERITRADE HLDG CORP COM ... | 06/21/2010. | Various....... 470.000 .7,886 9,108 0

87240R 10 7|TFSFINL CORP COM ... | 06/21/2010. | Various....... 220.000 2,884 2,670 0

87311L 10 4 |{TW TELECOM INC COM......oooirmriirriririiinirnicnis ... | 06/21/2010. | Various....... 330.000 5,818 3,858 0 4,125

88033G 10 0|TENET HEALTHCARE CORP. oo | 06/21/2010. | VAIOUS.......ooucerrreerreeriereeeereeinns | vevereens 1,000.000 | ...covorvnnes 4,730 5,390 (0 O ST 11,599

88076W 10 3| TERADATA CORP DEL COM ... | 06/21/2010. | Various.... 300.000 10,095 9,429 0 6,282

88579Y 10 1 [3M CO..oiviririeiinricniriiiesiesiesisesseiesien .. | 06/21/2010. | VAIIOUS........oevvmreerrierierireresneiins | evereens 1,133.000 | .ooverenen 92,293 | oo XXXt [ e 66,547 | i 93,665 0 [ o [ e 66,547

88732J 20 7|TIME WARNER CABLE INC ... | 06/21/2010. | Various....... 580.000 31,894 | oo XXX [ 28,971 | s 58,338 (01 OO ISP 26,971

91307C 10 2|UNITED THERAPEUTICS CORP DEL ... | 06/21/2010. | Various....... 64.000 3,431 3,369 0 2,631

91324P 10 2 |UNITEDHEALTH GROUP INC.......ccrvvvrrrrerirnrrnns oo | 06/21/2010. | VAIOUS......ceooerrrerrvnerierireeesseesnns | vevereens 1,870.000 | ..covevenee 58,231 | .oooee XXXeirivee [ v 81,709 | e, 56,997 (V1 [OROROT ORRN 61,709

91529Y 10 6|UNUM GROUP . | ... | 06/21/2010. | Various 511.000 11,973 9,974 0 9,627

91911X 10 4 |VALEANT PHARMACEUTICALS INTL......cecvvurirenee ... | 06/21/2010. | Various....... 102.000 4,783 3,242 0 2,514

91913Y 10 0|VALERO ENERGY CORP ... | 06/21/2010. | Various....... 879.000 15,936 | .ooveee XXX | 39,827 | i 14,723 0

92220P 10 5|VARIAN MEDICAL SYSTEMS INC. ... | 06/21/2010. | Various 200.000 10,824 9,370 0

92240G 10 1|VECTREN CORP COM ... | 06/21/2010. | Various....... 140.000 .3,359 3,455 0

92276F 10 0|VENTASINC. ... | 06/21/2010. | Various....... 249.000 12,318 | oo XXX s | e 7075 | 10,891 0

92345Y 10 6|VERISK ANALYTICS INC-CL A... ... | 06/21/2010. | Various 201.000 6,022 4,239 0

92532F 10 0|VERTEX PHARMACEUTICALS INC ... | 06/21/2010. | Various....... 310.000 11,399 | oot XXX s | e 10,358 | e 11,355 0

92553P 20 1|VIACOM INC. ... | 06/21/2010. | Various....... 926.000 32,993 | .ot XXX | e 17,928 | 27,529 0

92769L 10 1|VIRGIN MEDIA INC ... | 06/21/2010. | Various 653.000 11,369 9,138 0

92826C 83 9|VISAINC....... ... | 06/21/2010. | Various....... 720.000 58,240 | ..o XXXoiirier | rerirnnr 0,688 | i 62,971 0 17,552

92927K 10 2|WABCO HOLDINGS INC. ... | 06/21/2010. | Various....... 140.000 4,843 5,286 0 2,245

93317Q 10 5|WALTER ENERGY INC... . |...| 06/21/2010. | Various....... 88.000 6,332 6,627 0 3,215

94106L 10 9| WASTE MANAGEMENT INC.......cocoovivrrrirrirerins ... | 06/21/2010. | Various....... 844.000 28,307 | oo XXX | e 25,274 | 28,535 0

94770V 10 2 |WEBMD HEALTH CORP COMMON STOCK.......... ... | 06/21/2010. | Various....... 138.000 6,559 3,618 0

94973V 10 7| WELLPOINT INC ... | 05/28/2010. | Various....... 34.000 1,744 1,850 0 1,432 | e

94973V 10 7 |WELLPOINT INC ... | 06/21/2010. | Various....... 737.000 40,704 | ... XXX [ 36,720 | s 43,091 (01 SR ST 36,720 | oo

95082P 10 5|WESCO INTERNATIONAL INC... ... | 05/28/2010. | Various....... 47.000 1,758 1,060 0 1,162 | o

95082P 10 5|WESCO INTERNATIONAL INC... ... | 06/21/2010. | Various....... 110.000 4,232 3,180 0 2,996 | .coovrrieirns

97381W 10 4| WINDSTREAM CORP......ccovvvverirrererieirerierinnes ... | 06/21/2010. | Various....... 851.000 9,701 7,099 0 [ e e 10,744 |

98310W 10 8|WYNDHAM WORLDWIDE CORP COM.. ... | 06/21/2010. | Various....... 342.000 8,163 6,898 0 [ e | e 12,511 L,

98385X 10 6[XTO ENERGY INC COM ... | 06/21/2010. | Various....... 916.000 40,972 | oo XXX [ 35,335 | s 42,621 0 | evereereeeereeees | eevereenersenn 35,335 [ o,

98389B 10 0| XCEL ENERGY INC....ooovrerririrrricrisiissircnieens ... | 06/21/2010. | Various....... 778.000 16,711 | oo XXX s | e 14,404 | e 16,509 0 [ o e 14,404 | e,
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98956P 10 2 |ZIMMER HLDGS INC COM......coovverirririiirieerirns ... | 06/21/2010. | Various....... 337.000 18,531 | ovveeee XKX s | 25,880 | oo 19,920 0 [ o [ e 25,880

G0219G 20 3|ALLIED WORLD ASSURANCE COMPANY............ .| 06/21/2010. | Various....... 102.000 4,730 4,699 0 4,124

G02602 10 3|AMDOCS LTD COM ... | 06/21/2010. | Various....... 300.000 8,412 8,559 (01 OO IO 11,251

G0450A 10 5|ARCH CAPITAL GROUP LTD SHS........cocoemverenne ... | 06/21/2010. | Various....... 97.000 7,484 6,940 0 6,227

G05384 10 5|ASPEN INSURANCE HOLDINGS... ... | 06/21/2010. | Various....... 155.000 4,016 3,944 0 3,343

G0692U 10 9|AXIS CAPITAL HLDGS LTD SHS... ... | 06/21/2010. | Various....... 245.000 7,781 6,960 0 8,804

G16962 10 5|BUNGE LIMITED COM ... | 06/21/2010. | Various....... 200.000 10,806 | ..o XXX | e 16,304 | i 12,766 (0 OO ST 16,304

(G20045 20 2|CENTRAL EUROPEAN MEDIA ENT-A ... | 06/21/2010. | Various....... 100.000 2,309 2,361 0 9,620

G3223R 10 8|EVEREST RE GROUP INC COM .|...| 06/21/2010. | Various....... 100.000 7,508 8,568 (0 O IS 10,599

G3682E 12 7 |FRONTLINELTD SHS......ovoivriiinrirerieincireineis ... | 06/21/2010. | Various....... 100.000 3,574 2,732 0 7,123

G37260 10 9|GARMIN LTD REG SHS ... | 06/21/2010. | Various....... 231.000 7,396 7,091 0 4,373

G4412G 10 1|HERBALIFE LTD USD COM SHS. ... | 06/21/2010. | Various....... 86.000 4,209 3,489 0 2,701

G491BT 10 8 [INVESCO LTD SHS......coorrieirriineieeriesieeisniins ... | 06/21/2010. | Various....... 699.000 13,483 | oo XXX s | 18,028 | i 16,419 (V1 OO OO 18,028

G54050 10 2|LAZARD LTD SHS -A- ... | 06/21/2010. | Various....... 100.000 3,072 3,797 0 4,240

G5876H 10 5|MARVELL TECHNOLOGY GROUP LTD .|...| 06/21/2010. | Various....... 800.000 14,816 | ... XXX v | e 14,400 | e 16,600 (0 OO IS 14,400

G6359F 10 3|NABORS INDUSTRIES LTD SHS.......cocovvriririrens ... | 06/21/2010. | Various....... 532.000 11,273 | oo XK s | e 16,357 | s 11,645 (U O IR 16,358

G6852T 10 5|PARTNERRE HLDGS LTD BERMUDA... ... | 06/21/2010. | Various....... 100.000 7,421 7,466 0 7,631

G7496G 10 3|RENAISSANCE RE HOLDINGS LTD ... | 06/21/2010. | Various....... 100.000 5,818 5,315 0 6,030

G7945) 10 4|SEAGATE TECHNOLOGY. ... | 06/21/2010. | Various....... 800.000 11,888 | oot XKX s | 3,544 | e 14,552 0 3,544

G81276 10 0|SIGNET JEWELERS LIMITED SHS ... | 06/21/2010. | Various 120.000 3,714 3,206 0 2,794

G87210 10 3|UTI WORLDWIDE INC SHS ... | 06/21/2010. | Various....... 200.000 2,898 2,864 0 5,522

G9319H 10 2|VALIDUS HOLDINGS LTD COM SHS ... | 06/21/2010. | Various....... 80.000 1,971 2,155 0 2,153

G9618E 10 7| WHITE MOUNTAINS INS GRP INC ... | 06/21/2010. | Various 20.000 6,731 6,653 0 5,531

(98255 10 5|XL CAPLTD CLACOM ... | 06/21/2010. | Various....... 500.000 .8,880 9,165 (0 O ST 12,314

V7780T 10 3|ROYAL CARIBBEAN CRUISES LTD.. ... | 06/21/2010. | Various....... 200.000 5,902 5,056 0 8,454

44107P 10 4|HOST HOTELS & RESORTS INC ... | 01/12/2010. | Various 0.272 3 0 .5

53071M 70 8|LIBERTY MEDIA CORP - STARZ... ... | 01/06/2010. | Various....... 0.700 25 0 16

929042 10 9|VORNADO REALTY TRUST ... | 01/06/2010. | Various....... 0.932 64 0 74

25490A 10 1|DIRECTV.. ... | 01/06/2010. | Various 0.828 27 0 12

582839 10 6|MEAD JOHNSON NUTRITION CO. ... | 01/12/2010. | Various....... 0.756 33 0 30

828806 10 9|SIMON PROPERTY GROUP INC ... | 01/13/2010. | Various....... 0.420 33 0 29

254687 10 6|WALT DISNEY CO/THE ... | 01/21/2010. | Various....... 0.520 16 . 0 14

320517 10 5|FIRST HORIZON NATIONAL CORP.........cccccevrrenes ... | 01/21/2010. | Various....... 0.420 6 | oo e XX s | i3 [ s 3 0 .3

866810 20 3|SUN MICROSYSTEMS INC COM NEW oo | 01/28/2010. | VAIIOUS........oourerrrerveerierierenneernne | cevereens 1,122.000 | .cooovvreneee 10,659 6,029 0 6,029

12189T 10 4 |BURLINGTON NORTH SANTA FE CORP.. ... | 02/18/2010. | Various.... 412.000 41,200 | .coooee XXXoririries | v 24,575 | i 24,575 (0 OO IO 24,575

029912 20 1|AMERICAN TOWER CORP........ccoevrirererrrrinrriens ... | 02/22/2010. | Various....... 51.000 2,234 | e XX | 920 | 920 0 920

228227 10 4|CROWN CASTLE INTERNATIONAL COR.............. ... | 02/22/2010. | Various....... 47.000 792 | XXX | 836 | 836 0 836

984121 10 3|XEROX CORP ... | 02/25/2010. | Various....... 0.275 3 o XXX | e | e 4 0 .4

067383 10 9|CRBARD INC ... | 03/01/2010. | Various....... 22.000 1,843 1,502 0 1,502

09062X 10 3 |BIOGEN IDEC INC ... | 03/01/2010. | Various....... 32.000 1,760 1,252 0 1,252

18683K 10 1|CLIFFS NATURAL RESOURCES INC ... | 03/01/2010. | Various....... 33.000 .1,861 1,311 0 1,311

194162 10 3| COLGATE-PALMOLIVE CO......oooovrrrerinriririsiinns ... | 03/01/2010. | Various....... 21.000 1,742 1,050 0 1,050

25490A 10 1| DIRECTV....iiiiiririirerieeieessesisssesensenisesesseens .1 03/01/2010. | Various....... 53.000 79 | XXX | e 792 | 792 0 792
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SCHEDULE D - PART 4

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21

F 11 12 13 14 15 Bond

o} Current Book/ Foreign Interest/

r Prior Year Year's Total Adjusted Exchange Realized Total Stock

e Book/ Unrealized Current Other Than Total Foreign Carrying Gain Gain Gain Dividends

i Number of Adjusted Valuation Year's Temporary Change in Exchange Value (Loss) (Loss) (Loss) Received

CUSIP g | Disposal Shares Par Actual Carrying Increase/ | (Amortization)/| Impairment BJ/A.C.V. Change in at Disposal on on on During Maturity

Identification Description n Date Name of Purchaser of Stock Consideration Value Cost Value (Decrease) Accretion Recognized (11+12-13) B./A.C.V. Date Disposal Disposal Disposal Year Date
346091 70 5|FOREST OIL CORP .| 03/01/2010. | Various....... 67.000 1,816 2,898 0 2,898 | oo | ereereenn(1,082) | e (1,082) [ oo [ e XXX......
459200 10 1|INTERNATIONAL BUSINESS MACHINE ... | 03/01/2010. | Various....... 14.000 1,780 1,058 0 1,058 | oo [ v 722 | e 722 | e [ XXX......
449934 10 8|IMS HEALTH INC COM ... | 03/01/2010. | Various....... 400.000 .8,800 8,697 0 8,697 | .ovvevvvrrverns | e 103 | 103 [ [ XXX......
501044 10 1|KROGER CO/THE ... | 03/01/2010. | Various....... 80.000 1,768 1,343 0 1,343 | oo [ 28 | 825 | e [ XXX......
544147 10 1|LORILLARD INC ... | 03/01/2010. | Various....... 46.000 .3,360 2,363 0 2,363 | oo | 997 | 997 [ [ XXX......
650111 10 7 [NEW YORK TIMES CO/THE.........cccovvvvrrvurnririrrnnnn ... | 03/01/2010. | Various....... 159.000 1,740 4,047 0 4,047 | e | eereeenn(2,307) | ereerenn(2,307) | s [ e XXX......
714290 10 3|PERRIGO CO ... | 03/01/2010. | Various....... 36.000 1,785 1,133 0 1,133 | e [ vereereeen852 | 852 | i [ XXX......
878377 10 0|TECHNE CORP. ... | 03/01/2010. | Various....... 28.000 1,790 2,202 0 2,202 | coveverirenns | v (312) | e B12) [ [ XXX......
89417E 10 9|TRAVELERS COS INC/THE.......coccrvvvririrrrrrrerirnes ... | 03/01/2010. | Various....... 33.000 1,736 1,251 0 1,251 | oo | e85 | 885 | [ XXX......
92927K 10 2| WABCO HOLDINGS INC.....c.ovvmivreriiriernricirninnns ... | 03/01/2010. | Various....... 65.000 1,738 1,797 0 1797 | e | vvrrereeee(89) | virereieee(59) | v [ e XXX......
931142 10 3|WAL-MART STORES INC... ... | 03/01/2010. | Various....... 33.000 1,784 1,559 0 1,559 | oo [ cvreeennn228 | ciieeen225 | i [ XXX......
007865 10 8|AEROPOSTALE INC ... | 03/16/2010. | Various....... 0.500 12 | XXX s | e 11 | e 11 0 11 s | v [ | | e XXX......
713448 10 8|PEPSICO INC/NC ... | 03/17/2010. | Various....... 0.834 52 | oo e XKoo | T [ s 47 0 AT | oo [ oD | D i [ XXX......
247916 20 8|DENBURY RESOURCES INC. ..| ... | 03/24/2010. | Various....... 0.023 (0 OO OSORURRURUR UPRURRPRUR USRNSSR N BRSSO IO XXX......
554382 10 1|MACERICH CO/THE .| ... | 03/31/2010. | Various....... 0.183 7 . 2. .12 0 12 . L XXX
9099999. Total - Common Stocks - Industrial and MISCEIIANEOUS. ... it ssnssnesnes | oveens 20,845,305 | ........ XXXeooroves | e 18,344,891 | ......... 20,124,294 | oo, 0 0 0 0 (1 I 18,333,747 |...cccoeee...0 | .....2,5611,557 |.....2,511,657 | ...... 159,577 |..... XXX..oono
9799997. Total - COMMON SEOCKS = P 4......eeieeueiseieesisess sttt fees stk | eeane 20,845,305 | ... XXXerrorrs | e 18,344,891 20,124,294 | oo, 0 0 0 0 0 18,333,747 |...ocooee.0 | .....2,511,557 |.....2,5611,557 | ...... 159,577
9799998 Total - Common Stocks - Summary Item from Part 5 333,053 | ..o XXX | s 334,324 |.. 0 334,323 | .o | e (1,275) | e (1,275) | 2,459
9799999. TOtal = COMMON SHOCKS. ... ervtersersssesees sttt ef sttt | sniea 21,178,358 | ... XXXeoorvves | e 18,679,215 | ....co... 20,124,294 0 0 0 0 18,668,070 |................0 |.....2,5610,282 |.....2,510,282 | ...... 162,036
9899999. Total - Preferred and COMMON SHOCKS...........uiiuuiiiiiiiiioiiiei it et | sniens 21,178,358 ....18,679,215 20,124,294 0 0 0 0 18,668,070 |...............0 | ... 2,510,282 |..... 2,510,282 | ... 162,036 .
9999999. Total - Bonds, Preferred and COMMON SHOCKS...............ccurveiriiriiiiiniiiins coeeiieisneeissseesisesiesessesssssssesssessesssesessssssesssessesssesesens | coves 127,979,324 121,106,294 | ....... 118,034,492 33,582 0 33,582 0 .120,285,169 | ...............0 | ... 7,694,151 | ..... 7,694,151 | ...1,897,645 |..... XXX......
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Showing all Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 1" Change in Book/Adjusted Carrying Value 17 18 19 20 21
F 12 13 14 15 16
0 Par Value Current Interest
r (Bonds) Book/ Year's Total Foreign Realized Total and Paid for
e or Adjusted Unrealized Current Other Than Total Foreign | Exchange Gain Gain Dividends | Accrued
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Identification Description n | Acquired Name of Vendor Date Name of Purchaser (Stock) Cost Consideration Disposal (Decrease) Accretion Recognized (12+13-14) B./A.C.V. | Disposal Disposal Disposal Year Dividends
Bonds - U.S. States, Territories and Pc
586158 MP 9| MEMPHIS TENN ELEC SYS REV. ... | 03/16/2010 | Various.. 06/21/2010 | Various.... ...811,860 | ...........814,492 809,079 2,781
604115 AJ 4[MINNESOTA PUB FACS AUTH ST.... v | o | 03/24/2010 | Various.. 06/21/2010 | Various.... 1,174,230 1,184,030 | e 1,171,326 2,904
915137 3B 7|UNIVERSITY TEXUNIVREVS.......cccoosurrnirinniis ... | 03/04/2010 | VaIOUS. ....ooovvencrererersrrsirienerins 06/21/2010 | Various 819,399 2,436
1799999. Total - Bonds - U.S. States, Territories & Possessions.......................... 2,799,804 0 8,121 0 .18,558
8399998. Total = BONGS..........ovvevverreerirerereresrissiennien 2,799,804 0 8,121 0 .18,558
C on Stocks - Industrial and Miscell
172967 10 1|CITIGROUP INC COM ... | 01/29/2010 | Various.. 06/21/2010 | VarIOUS........cvveverecererieisnrnniienns | cvirennns 4,949.000 O [ [ | e 3,429 3,429
949746 10 1|WELLS FARGO & CO NEW COM.. weer | e | 01/29/2010 | Various.. 06/21/2010 | Various 632.000 0 (315) (315) 63
002824 10 0|ABBOTT LABS COM.......ccevuriiiriniiiciiecinsiniins ... | 02/12/2010 | Various 06/21/2010 | Various 0 (186) (186) 28
00724F 10 1|ADOBE SYS INC DEL COM ... | 02/12/2010 | Various.. 06/21/2010 | Various.... 0 [ s | e | e 86 | v 86 | .o [ e
018804 10 4|ALLIANT TECHSYSTEMS INC COM.. ... | 02/12/2010 | Various.. 06/21/2010 | Various.... 0 (316) (316)
037833 10 O0[APPLE INC ... | 02/12/2010 | Various 06/21/2010 | Various 0 | e | e | e 699 699
101121 10 1|BOSTON PPTYS INC COM.... ... | 02/12/2010 | Various.. 06/21/2010 | Various.... 0 639 639 37
13342B 10 5| CAMERON INTL CORP COM. v |- | 02/12/2010 | Various.. 06/21/2010 | Various.... ...43.000 .0 (157) (157)
124857 20 2| CBS CORP NEW CL B....covvvvrrirririienirerienieens ... | 02/12/2010 | Various. 06/21/2010 [ VAIIOUS.......coouverrererercvririirines | cvrirreiinns 134.000 0
166764 10 0|CHEVRON CORPORATION COM.. ... | 02/12/2010 | Various.. 06/21/2010 | Various.... 0
172967 10 1|CITIGROUP INC COM v | | 02/12/2010 | Various.. 06/21/2010 | Various.... .0
210795 30 8|CONTINENTAL AIRLS INC CL B.....cccovvvrirircrinns ... | 02/12/2010 | Various.. 06/21/2010 | Various.... 0
225447 10 1|CREEINC COM ... | 02/12/2010 | Various.. 06/21/2010 | Various .0
247361 70 2|DELTA AIRLINES INC DEL COM.......coconvrvmrrinnes ... | 02/12/2010 | Various.. 06/21/2010 | Various.... 0
26441C 10 5|DUKE ENERGY CORP NEW COM ... | 02/12/2010 | Various.. 06/21/2010 | Various.... .175.000 0
369604 10 3[GENERAL ELEC CO COM.. ... | 02/12/2010 | Various.. 06/21/2010 | Various .127.000 .0
416515 10 4|HARTFORD FINL SVCS GROUP INC ... | 02/12/2010 | Various.. 06/21/2010 | Various.... ...86.000 0
40414L 10 9[HCP INC COM. ... | 02/12/2010 | Various.. 06/21/2010 | Various.... .121.000 0
458140 10 O|INTEL CORP... ... | 02/12/2010 | Various.. 06/21/2010 | Various .157.000 0
478366 10 7|JOHNSON CTLS INC COM ...| 02/12/2010 | Various.. 06/21/2010 | Various.... 0
46625H 10 0|JPMORGAN CHASE & CO COM.... ... | 02/12/2010 | Various.. 06/21/2010 | Various.... .0
53071M 70 8|LIBERTY MEDIA-STARZ SR A-W/I ... | 02/12/2010 | Various.. 06/21/2010 | Various 0
535678 10 6 |LINEAR TECHNOLOGY CORP COM. ... | 02/12/2010 | Various.. 06/21/2010 | Various.... .0
58933Y 10 5|MERCK & CO INC NEW. ... | 02/12/2010 | Various.. 06/21/2010 | Various.... 0
594918 10 4[MICROSOFT CORP COM.. v |- | 02/12/2010 | Various.. 06/21/2010 | Various.... 0
61166W 10 1| MONSANTO CO NEW COM......cccnvvvvrrnirierirnns ... | 02/12/2010 | Various. 06/21/2010 | Various 0
617446 44 8| MORGAN STANLEY. ... | 02/12/2010 | Various.. 06/21/2010 | Various.... 0
649445 10 3|{NEW YORK CMNTY BANCORP INC. v |- | 02/12/2010 | Various.. 06/21/2010 | Various.... .0
717081 10 3|PFIZER INC....coouevvrieicrieererissieeeiesieseeesseinns ... | 02/12/2010 | Various. 06/21/2010 | Various 0
742718 10 9|PROCTER & GAMBLE CO COM ... | 02/12/2010 | Various.. 06/21/2010 | Various.... 0
744320 10 2|PRUDENTIAL FINL INC oo | .- | 02/12/2010 | Various.. 06/21/2010 | Various.... 0
806857 10 8|SCHLUMBERGER LTD COM.......ccocoumrvmrrrnrirnnns ...| 02/12/2010 | Various. 06/21/2010 | Various 0
845467 10 9[SOUTHWESTERN ENERGY CO (DEL). ... | 02/12/2010 | Various.. 06/21/2010 | Various.... .0
911312 10 6|UNITED PARCEL SVC INC CL B v | v | 02/12/2010 | Various.. 06/21/2010 | Various.... 0
92345Y 10 6 |VERISK ANALYTICS INC-CL A....cccovvvurririirniinns v | 02/12/2010 | VarIOUS. ....ccooervverirrereisrrieniins 06/21/2010 | Various 0
92532F 10 0| VERTEX PHARMACEUTICALS INC COM............ v | 02/12/2010 | VaFIOUS. ....ccveeverrirrereerrieerins 06/21/2010 | Various 0 (69) (69)
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94770V 10 2|WEBMD HEALTH CORP COMMON STOCK........ v | 02/12/2010 | VarIOUS. .....vveerverrirrereeirienerins 06/21/2010 [ VArIOUS........oourverrererereniinieeiines .0

949746 10 1|WELLS FARGO & CO NEW COM.. ... | 02/12/2010 | Various.. 06/21/2010 [ VAIIOUS.......coouverrirerercersnirennnns . . .0

50075N 10 4|KRAFT FOODS INC CL A v |- | 02/17/2010 | Various.. 06/21/2010 | Various. 348.000 0,415 0,027 .0

060505 10 4|BANK OF AMERICA CORP..........ccocomerrmirirerireens ... | 02/26/2010 | Various. 06/21/2010 [ VaIIOUS.......covvveervenrieriereineniine | cevreens 1,890.000 | ....ovvvvnee 31,467 29,824 31,467 .0

060505 10 4|BANK OF AMERICA CORP. ...| 03/31/2010 | Various.. 06/21/2010 | Various.... .115.000 1,815 2,052 .0

105368 20 3|BRANDYWINE RLTY TR SH BEN INT wee | o | 03/31/2010 | Various.. 06/21/2010 | Various.... .145.000 1,718 .0

156700 10 6| CENTURYTEL INC COM......ovvomierirrrrericrinnns ... | 03/31/2010 | Various. 06/21/2010 [ VAIIOUS.......cvevverreerereereeiseinee | cvrerneiinns 124.000 .0

345370 86 0|FORD MTR CO DEL COM PAR $0.01 ... | 03/31/2010 | Various.. 06/21/2010 | Various. 281.000 .0

35906A 10 8|FRONTIER COMMUNICATIONS CORP.... woo | ... | 03/31/2010 | Various.. 06/21/2010 | Various 298.000 .0

360271 10 O [FULTON FINL CORP PA.......ccrvvrirririrereriiirnes ... | 03/31/2010 | Various 06/21/2010 | Variou 292.000 .0

416515 10 4|HARTFORD FINL SVCS GROUP INC ... | 03/31/2010 | Various.. 06/21/2010 | VAIIOUS........covveerverierierirrceiens | cervreeinenss 66.000 .0

40426W 10 1|HRPT PPTYS TR COM SBI w.. | ... | 03/31/2010 | Various.. 06/21/2010 | Variou 250.000 .0

447011 10 7 [HUNTSMAN CORP........ceovrerrrrereieierieireicisnienens ... | 03/31/2010 | Various. 06/21/2010 | VarIOUS. .......cvoeverereererieirrienerens | cvvreienans 189.000 .0

46625H 10 0|JPMORGAN CHASE & CO COM ... | 03/31/2010 | Various.. 06/21/2010 | Various 311.000 .0

527288 10 4|LEUCADIA NATL CORP COM.... wor | | 03/31/2010 | Various.. 06/21/2010 | Various. 209.000 .0

530555 10 1|LIBERTY GLOBAL INC COM SER A.......ccocuveruunes ... | 03/31/2010 | Various. 06/21/2010 | Various .0

693475 10 5|PNC FINANCIAL SERVICES GROUP ...| 03/31/2010 | Various.. 06/21/2010 | Various.... .0

87311L 10 4|{TW TELECOM INC COM ... | 03/31/2010 | Various.. 06/21/2010 | Various.... .0

92769L 10 1|VIRGIN MEDIA INC ... | 03/31/2010 | Various.. 06/21/2010 [ VAIIOUS.......cvevverrererereereriseenee | ovverrerinns 110.000 .0

97381W 10 4| WINDSTREAM CORP COM ... | 03/31/2010 | Various.. 06/21/2010 | Various. 205.000 .0

050095 10 8|ATWOOD OCEANIC INC ... | 05/03/2010 | Various.. 06/21/2010 | Various .0

062540 10 9|BANK OF HAWAII CORP ... | 05/03/2010 | Various.. 06/21/2010 | Various.... .0

144285 10 3|CARPENTER TECHNOLOGY CORP COM ... | 05/03/2010 | Various.. 06/21/2010 | Various .0

30225X 10 3 |EXTERRAN HLDGS INC COM ... | 05/03/2010 | Various.. 06/21/2010 | Various.... .0

30231G 10 2 |EXXON MOBIL CORP. ... | 05/03/2010 | Various.. 06/21/2010 | Various.... .0

44106M 10 2 |HOSPITALITY PPTYS TR COM SHS. ... | 05/03/2010 | Various.. 06/21/2010 | Various .0

46121Y 10 2|INTREPID POTASH INC COM ... | 05/03/2010 | Various.. 06/21/2010 | Various.... .0

46625H 10 0| JPMORGAN CHASE & CO COM.... ... | 05/03/2010 | Various.. 06/21/2010 | Various.... .0

53071M 30 2|LIBERTY MEDIA HLDG CORP CAl ... | 05/03/2010 | Various.. 06/21/2010 | Various .0

532791 10 O|LINCARE HLDGS INC COM ... | 05/03/2010 | Various.. 06/21/2010 | Various.... .0

678026 10 5|OIL STSINTL INC COM ... | 05/03/2010 | Various.. 06/21/2010 | Various.... .0

718592 10 8|PHILLIPS VAN HEUSEN CORP COM wor | - | 05/03/2010 | Various.. 06/21/2010 | Various.... .0

720190 20 6|PIEDMONT OFFICE REALTY TRU-A........ccccovuvenee ... | 05/03/2010 | Various. 06/21/2010 | Various .0

928563 40 2|VMWARE INC CL ACOM ... | 05/03/2010 | Various.. 06/21/2010 | Various.... .0

966612 10 3|[WHITNEY HLDG CO v | - | 05/03/2010 | Various.. 06/21/2010 | Various.... .0

969904 10 1| WILLIAMS SONOMA INC COM.......cocrrrmrvrerrnnens ... | 05/03/2010 | Various. 06/21/2010 | Various .0

971807 10 2|WILMINGTON TR CORP ... | 05/03/2010 | Various.. 06/21/2010 | Various.... .0

025816 10 9|AMERICAN EXPRESS CO COM weer | - | 05/28/2010 | Various.. 06/21/2010 | Various.... .0

029912 20 1|AMERICAN TOWER CORP........cccourmrrrmrirrrirnerins ... | 05/28/2010 | Various. 06/21/2010 | Various .0

037833 10 0|APPLE INC ... | 05/28/2010 | Various.. 06/21/2010 | Various.... .0

060505 10 4|BANK OF AMERICA CORP.........coocvmervmmerirerireens ... | 05/28/2010 | Various.. 06/21/2010 | Various.... .0

05564E 10 6[BREPPTYSINC CLA....ccoiiiiiniirineieierienns <. | 05/28/2010 | VariOUS.......oorvrmrrrrereirrriseiins 06/21/2010 | Various .0

142339 10 0| CARLISLE COS INC COM......ccmtvemrrmerierirrennnns <. | 05/28/2010 | VarIOUS.......oorverrerrereerrrieerinns 06/21/2010 | Various .0
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125269 10 0| CF INDS HLDGS INC.......ovvoiviriiiierieririeinens ... | 05/28/2010 | VarIOUS.......oorvvrrerrereririenirinens 06/21/2010 | Various 0 (120) (120) 4
12572Q 10 5|CME GROUP INC COM ... | 05/28/2010 | Various.. 06/21/2010 | Various.... 0 . (56) (56) 14
20854P 10 9|CONSOL ENERGY INC COM. w | . | 05/28/2010 | Various.. 06/21/2010 | Various.... .0 B 129 129 9
278642 10 3|EBAYINC COM ... | 05/28/2010 | Various. 06/21/2010 | Various 0 [ e | e | e 37 | s K A RN IS
30231G 10 2 [EXXON MOBIL CORP.......cosvveeircrinrireirnrineinns ... | 05/28/2010 | Various.. 06/21/2010 | Various.... 0 [ e | e | e TT | s 448 - 25 | i
35671D 85 7|FREEPORT MCMORAN COPPER & GOLD..........| ... | 05/28/2010 | Various.. 06/21/2010 | Various.... ..26.000 .0 (51) (51) 8
37929X 10 7 |GLG PARTNERS INC COM......cocoovirmmrirrircnrnnens ... | 05/28/2010 | Various. 06/21/2010 [ VAIIOUS.......cvevverreerereereeiseinee | cvrerernans 406.000 0 [ e | e | e 38 | s K- T TR IS
38141G 10 4| GOLDMAN SACHS GROUP INC COM.........coouune ... | 05/28/2010 | Various.. 06/21/2010 | Various.... .0 (78) (78) 9
435758 30 5|HOLLY CORP......c.covvireririieirerierrieseieeienineenns ... | 05/28/2010 | Various.. 06/21/2010 | Various.... 0 [ e | e | e 83 | s 83 | L
459200 10 1|I1BM CORP COM ... | 05/28/2010 | Various. 06/21/2010 | Various 0 [ s | e | e 75 | v 75 | e, LA
48666K 10 9|KBHOME COM ... | 05/28/2010 | Various.. 06/21/2010 | Various.... 0 (305) (305)
50075N 10 4| KRAFT FOODS INC CL A....cccoivrvriiericrirrirennns ... | 05/28/2010 | Various.. 06/21/2010 | Various.... 0 [ s | e | e 80 | v 80 | .o 32 |
53071M 30 2|LIBERTY MEDIA HLDG CORP CAP........cc.cccrnuune ... | 05/28/2010 | Various 06/21/2010 | Various 0
554382 10 1|MACERICH CO COM ... | 05/28/2010 | Various.. 06/21/2010 | Various.... 0
68389X 10 5|ORACLE CORPORATION COM.......cocvvrvirrnrinens ... | 05/28/2010 | Various.. 06/21/2010 | Various.... .0
718592 10 8|PHILLIPS VAN HEUSEN CORP COM.........ccc....... ... | 05/28/2010 | Various. 06/21/2010 | Various 0
80007P 30 7|SANDRIDGE ENERGY INC COM... ... | 05/28/2010 | Various.. 06/21/2010 | Variou 280.000 0
880770 10 2|TERADYNE INC COM ... | 05/28/2010 | Various.. 06/21/2010 | VaMIOUS........cvoevvrvrererieiseririrenes | cvrveerenns 160.000 .0
888339 20 7|TITANIUM METALS CORP. .. | 05/28/2010 | Various.. 06/21/2010 | Various.... .106.000 0
928563 40 2[VMWARE INC CL A COM... ... | 05/28/2010 | Various.. 06/21/2010 | Various 0
969904 10 1| WILLIAMS SONOMA INC COM.. ... | 05/28/2010 | Various.. 06/21/2010 | Various.... 0
029912 20 1|AMERICAN TOWER CORP ...| 06/10/2010 | Various.. 06/21/2010 | Various.... 0
00206R 10 2|AT&T INC. ...| 06/10/2010 | Various.. 06/21/2010 | Various 0
127055 10 1|CABOT CORP COM ...| 06/10/2010 | Various.. 06/21/2010 | Various.... 0
189054 10 9|CLOROX CO COM ...| 06/10/2010 | Various.. 06/21/2010 | Various.... 0
397624 10 7|GREIF INC CL A COM.... ...| 06/10/2010 | Various.. 06/21/2010 | Various 0
459200 10 1|INTERNATIONAL BUSINESS MACHINE... ...| 06/10/2010 | Various.. 06/21/2010 | Various.... 0
494368 10 3|KIMBERLY-CLARK CORP.. ... | 06/10/2010 | Various.. 06/21/2010 | Various.... .0
580135 10 1|MCDONALD'S CORP.. .. | 06/10/2010 | Various.. 06/21/2010 | Various 0
749121 10 9[QWEST COMMUNICATIONS INTERNATI. wor | .. | 06/10/2010 | Various.. 06/21/2010 | Various. 326.000 0
842587 10 7|SOUTHERN CO. ...| 06/10/2010 | Various.. 06/21/2010 | Various.... .114.000 0
931142 10 3| WAL-MART STORES INC.......coovverirrrriireririinienns ... | 06/10/2010 | Various.. ... | 06/21/2010 | Various.... . . . . 0
989701 10 7|ZIONS BANCORPORATION.......ccostvumrveiriranirens ... | 06/10/2010 | VarOUS. .....ooorverrerireriissnienirinns 06/21/2010 [ VArOUS.......coovvverieiiierieresininins | covereninenes 89.000 | oo 2,059 | oo 2127 | . 2,059 0
9099999. Total - Common Stocks - Industrial and Miscellaneous. 334,323 0 0 0 0 0
9799998. Total - Common Stocks. [T .333,053 334,323 0 0 0 0 0
9899999. Total - Preferred and CommOon StOCKS.........vuirieeinriiiriisnisieenissisnns ceneenas 333,053 334,323 0 0 0 0 0
9999999. Total - Bonds, Preferred and COMMON SEOCKS..........ccouiciiieiiiiieiiiiciis aeteiecte s et et ae et ee e te st et es st e b s st et s e aete s s s e et es et et s s as s et s s eae b s sssebesanses et s sstesensesstesensetesansssetsnsnsetesnnssanns | benrsens 3,142,249 | ... 3,151,415 3,134,127 0 8,121 0 [ o 8121 | con 0




Annual Statement for the year 2010 ofthe G TE REinsurance company, Limited

SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies

1 2 3 4 5 6 7 8 Stock of Such
NAIC NAIC Valuation Do Insurer's Company Owned by
Company Method Assets Include Insurer on Statement Date
Code or Alien (See SVO Intangible Assets Total Amount 9 10
CUsIP Description Insurer Purposes and Connected with of Such Book/Adjusted
Identifi- Name of Subsidiary, Controlled or Identification Procedures Holding of Such Intangible Carrying Number of % of
cation Affiliated Company Foreign Number Manual) Company's Stock? Assets Value Shares Outstanding
1. Amount of insurer's capital and surplus from the prior period's statutory statement reduced by any admitted EDP, goodwill and net deferred tax assets included therein: §.......... 0.
2. Total amount of intangible assets nonadmitted §.......... 0.
1 2 3 4 Stock in Lower-Tier Company Owned
Total Amount of Indirectly by Insurer on Statement Date
Name of Company Listed in Intangible Assets 5 6
CusIP Section 1 Included in
Identifi- Which Controls Lower-Tier Amount Shown in
cation Name of Lower-Tier Company Company Column 7, Section 1 Number of Shares % of Outstanding

NONE

E16
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Annual Statement for the year 2010 ofthe. G TE REinsurance Company, Limited

SCHEDULE DA - PART 1
TMENTS Owned December 31 of Current Year

Showing all SHORT-TERM INVES
7 8

1 2 Codes 5 Change in Book/Adjusted Carrying Value 13 14 Interest 21
3 |4 9 10 11 12 15 16 17 19 20
F Amount
0 Current Due and
r Year's Total Accrued
e Book/ Unrealized Current Other Than Foreign December 31 Non- Amount
i Adjusted Valuation Year's Temporary Exchange of Current Admitted Received Paid for
CUsIP g Date Maturity Carrying Increase/ (Amortization)/ Impairment Change in Par Actual Year on Bond Due and When During Accrued
Identification Description Code [ n| Acquired Name of Vendor Date Value (Decrease) Accretion Recognized B./A.C.V. Value Cost Not in Default Accrued Rate of Paid Year Interest
Class One Money Market Mutual Funds
996085 22 1|DREYFUS CASH MGMT PLUS........ccovviiviiniiisinniens | ......... ‘ . | 12/31/2010. [ VARIOUS.....cocovvviriinisiinnssissnissississnennns | avvae XXX..... 507,181 [ oo [ oo v 507,181 507,181 | veiniciersninns [ onninninsinsnisiinnns | cversnnnniens | aosrsnnsniens | sionnnnens | eonnnensrinsssseennnes | s
8999999. Total - Class One Money Market Mutual FUNDS.........o..oiiiiiiinisiinss s 507,181 0 XXX.... 507,181 0 XXX XXX 0 0
9199999. Total - SHOMt-TEIM INVESIMENES. .......cocviviiecieieccieteiecte ettt a et s st et a e e e et b s s et ee s e s et b e st e s s s et et e b s et s e se s et b s s et e s st et et s snsetenanseeas 507,181 0 XXX.... 507,181 0 XXX XXX e () I 0
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Sch. DB-Pt. A-Sn. 1
NONE

Sch. DB-Pt. A-Sn 1-Footnote
NONE

Sch. DB-Pt. A-Sn. 2
NONE

Sch. DB-Pt. A-Sn 2-Footnote
NONE

Sch. DB-Pt. B-Sn. 1
NONE

Sch. DB-Pt. B-Sn 1-Footnote
NONE

Sch. DB-Pt. B-Sn 1B-Broker List
NONE

Sch. DB-Pt. B-Sn. 2
NONE

Sch. DB-Pt. B-Sn 2-Footnote
NONE

Sch. DB-Pt. B-Sn 2B-Broker List
NONE

Sch. DB-Pt. D
NONE

Sch. DL-Pt. 1
NONE

Sch. DL-Pt. 2
NONE

E18, E19, E20, E21, E22, E23, E24
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SCHEDULE E - PART 1 - CASH

1 4 5 6 7
Amount of Amount of
Rate Interest Interest Accrued
of Received December 31 of
Depository Code Interest During Year Current Year Balance *
Open Depositories
TD Bank . Burlington, VT. XXX
TD Bank . Burlington, VT. XXX
0199999. Total - Open DEPOSHOMES. .. .....cvrivreerieriieisiiiseieississrsrsse s sesessnsensensnsssssssnsensenssssssensnsesssssnsenenseessssnsensens | KRKere | nerreenee XK Kurrsrrnne [eovernnnnninnennen 3,408 |0 | i 6,325,774 | XXX..
0399999. Total Cash 0N DEPOSIL.........ruueruriririeririieriierssissserisseenssssnssssensssisnsnssnsssssensnssssensssnsnsssnenssssensenssnssssenssssenensesensnes | XAKere | enrreers s XKKerrnmnne | errnnrnnriernnnee 808 [ iviiviivinniinisninnen0 | e 6,325,774 | XXX..
0599999, TOtAl CASN......couvrreierrierrece e sssssesssesssesssnisensesissssenssenessssnsensnsssnsesseessensennssensensesenns. | KAKue [ worerrere XRK cvvriren [ vervvrrrierinninen 3,408 |0 | e 6,325,774 | XXX..
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January. 1,009,747 | 4. April 1,829,286 | 7. July. 1,941,079 | 10. October. 2,455,959
2. February. 2,427,714 | 5. May. 675,038 | 8. August 1,464,693 | 11. November. 1,641,033
3. March 1,310,427 | 6. June, 2,157,112 | 9. September. 1,328,425 |12. December. 6,325,774

E25
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Sch. E-Pt. 2
NONE

Sch. E-Pt. 3
NONE

E26, E27
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