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20

US TREASURY N/ B 70,00pD.0069, 78fL. 25
70,00p. 0069, 781.25
(5,471,547)
1
0.1 0.2

3M CO 245, 000.0®46, 262.97
ABB FI NANCE USA |[I NC 60, 00p. 0060, 76p. 32
ABBOTT LABORATOR|l ES 200,000.0®11, 385.40
AETNA | NC 150, 000.0a74,841.95
AETNA | NC 70,00p.0070,70P.31
ALLI ED WORLD ASS|URANECE 75,00p.0086, 68P9.50
ALLSTATE CORP/ THE 250, 000.0®72,474.25
ALTRI A GROUP | NC 350, 000.0B82,526.90
AMERI CA MOVIL SAB DE| CV 200,000.0®07,720.60
AMERI CA MOVIL SAB DE|CV 125,000.0048,789.75
AMERI CAN EXPRESS| CREpPIT 150, 000.0a59,105.15
AMERI CAN EXPRESS| CREPI T 90,00p.0092,04p. 75
AMERI CAN EXPRESS| CREpPIT 190, 000.0099,876.58
AMERI CAN EXPRESS| CREPIT 325,000.0®45, 091. 82
AMERI CAN | NTERNA/TI ONAL G400, 000.0043,908. 40
AMGEN | NC 325,000.0B41,224.00
ANADARKO PETROLEUM CPRP 250, 000. 0®00,641.50
ANHEUSER- BUSCH I|NBEV| WOR550, 000. 0694, 334. 40
AON CORP 130,000.0a37,273.24
AON CORP 45, D.0047,62p. 78

ARCELORMI TTAL

[y
\‘
(2]
o
o
o
(@]
©
I
[N)
a
o
o
o

o
N
(oY)
N
o

O. 00 45,

N
()]
o o
OOOOOOOOOOOOOOOOOOOO

ARCELORMI TTAL .

ARROW ELECTRONI C[S | NC 125,000.0@30, 799. 37
AT&T | NC 380, 000. 0607, 151. 38
AT&T | NC 175,000. 0@a84, 81f5. 92
AUTOZONE | NC 200, 000. 0220, 396.60
BANK OF AMERI CA [CORP 455, 000. 0&#65, 779. 86
BANK OF AMERI CA [CORP 705, 000. 0054, 328. 14
BANK OF AMERI CA [CORP 150, 000. 057, 798. 65
BANK OF AMERI CA [CORP 210, 000. 0222, 437.04
BANK OF MONTREAL 150, 000. 057, 954. 95
BANK OF MONTREAL 160 0go.0@a60, 497.04

D.0080, 914.

BANK OF NEW YORKf MELLON 80, 00 24
BANK OF NEW YORKf MELLON 350, 000.0®71,840. 70
BANK OF NOVA SCOQOTI A 350,000.0®71, 4119.65
BANK OF NOVA SCOQTI A 100, 000.0@05, 428. 90
BARCLAYS BANK PL|C 450, 000. O®80, 99. 50
BB&T CORP 80, 00p. 0080, 96B. 56
BEAM | NC 60, 00p.0061,11p. 88
BEMI' S CO | NC 225,000.0®243,669. 15
BERKSHI RE HATHAWAY I NC 300, 000.03818, 0148.60
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BHP BILLITON F
BHP BILLITON F
BLACKROCK | NC

ANCE| USA275, 0

155, 0

200, 0

BOEI NG CO/ THE 325, 0
110, 0

345, 0

200, 0

ANCE| USA

I'N )
I N

coooooo
coooooo
RIRIRRES
©oORr AP UI®
NoO~N®ON A
GO 01O 0w
W U100 R

BP CAPI TAL MARKETS PLC , ,

BP CAPI TAL MARKETS PLC , ,

BRI STOL- MYERS SQUI BB| CO , . ,

BRI TI'SH TELECOMMUNI CATI O50, 00pPp. 0059, 68p.00
CAMERON | NTERNAT|Il ONAL CO0O225,000. 0224, 834.62
CAMERON | NTERNAT|Il ONAL CO10,00p.0010,12).01
CAPI TAL ONE FI NANCI AL CO200, 000. 0220, 764.80
CAPI TAL ONE FI NANCI AL CO320,000.0®40, 2135. 36
CARDI NAL HEALTH |I NC 90, 00p. 0091, 26B.01
CATERPILLAR FI NANCI AL SE325,000.0®37,626. 25
CBS CORP 40, 00p. 0040, 86@¢.08
CELGENE CORP 110, 000. 0@13, 904. 56

0O0Op. 0020, 197. 16

CELGENE CORP 20,

Cl GNA CORP 200, 000.0®27,936.60
CIl TI GROUP | NC 715, 000. 0051, 126. 009
CI'TI GROUP 1 NC 150, 000. 0@a57, 858.50
CIl TI GROUP 1| NC 500, 000. 0®48, 234.00
CLOROX CO 515, 000. 0®16, 519. 25
COCA-COLA ENTERPIRI SEF I N390, 000. 0&23, 352.80
COMCAST CORP 135,000.0@@53, 180. 04
CONAGRA FOODS | NC 250, 000. 0268, 950.50
COOPERATI EVE CENTRALE RA225,000.0®228, 438. 67
COVENTRY HEALTH |CARE| I NC100, 000.0@16,505.60
COVI DI EN | NTERNATI ONAL F55,00p. 0055,67B. 75
CREDI T SUI SSE/ NEW YORK N315,000.0®23,831.65
DEERE & CO 250, 000.0®275,601. 75
DELHAI ZE GROUP 150, 000.0a57,690. 20
DEUTSCHE BANK AG/ LONPON 150, 000.0@50, 799. 20
DEVON ENERGY COR|P 195,000.0@98,564. 40
DI AGEO CAPI TAL P|LC 130, 000. 031, 933. 49
DI RECTV HOLDI NGS| LLC 75,00p. 0079, 46B.50
DI RECTV HOLDI NGS| LLC|/ D220, 000. 0®236, 489.00
DOW CHEMI CAL CO/|THE 625,000. 091, 313. 75
DR PEPPER SNAPPL|IE GROUP 80, 00p.0084,560D. 56
DTE ENERGY CO 200, 000.0@®21,545. 20
EASTMAN CHEMI CAL| CO 65, 00p. 0067, 82p. 28
EBAY | NC 40, 00p. 0040, 33|7. 44
ECOLAB | NC 300,000.0®20,688.90
ElI DU PONT DE NEMOURES & 330, 000.0®50, 384.10
ENTERGY LOUI SI ANA LL[C 30, 00p. 0030, 76B. 72
ENTERPRI SE PRODUCTS PPER255, 000. 0268, 700. 13
ERP OPERATI NG LP 250, 000. 0250, 236.50
EXPRESS SCRIPTS |I NC 380, 000. 0014, 288. 16
FI'FTH THI RD BANCORP 120, 000.0@29, 3247. 48
FI SERV | NC 45, 00p. 0047, 15p6. 40
FMC TECHNOLOGI ES| I NC 25,00p. 0025, 22B.05

FORD MOTOR CREDI|T CO|l LLC650, 000. 0®58, 882.90

FRANCE TELECOM S§|A 90, 00p.0092,55B. 39
FREEPORT- MCMORAN COPPER 50, 00p. 0050, 76F. 20
GENERAL ELECTRI C CAP| TAL, 000, 00.10®84, 401. 00
GENERAL ELECTRI Cf CAP| TAL300, 000.0®08,600. 10
GI LEAD SCI ENCES |I NC 250, 000. 0268, 41§1. 25
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GLAXOSMI THKLI NE |CAPI[TAL 180, 000.0a82,509. 74
GOLDMAN SACHS GRJOUP NC/750, 000. 0806, 196. 00
GOLDMAN SACHS GRJOUP NC/305, 000. 0B850, 530. 70
GOOGLE | NC 140, 000.0@47, 083. 44
HARTFORD FI NANCI|AL SERVI195,000. 0205, 001. 55
HCP | NC 55,00p. 0056, 16p. 02
HESS CORP 200, 000. 0216, 943. 20
HEWLETT- PACKARD (CO 500, 000.0®34, 194.50
HEWLETT- PACKARD (CO 50,00p. 0050, 96pB.80
HSBC HOLDI NGS PL|C 500, 000. 0®04, 946.50
I Cl WI LMI NGTON [|NC 200, 000.0®09,284. 20
I NTERNATI ONAL BUSI NESS M215, 000. 0217, 853. 48
JOHN DEERE CAPI TIAL CPRP 160, 000.0@68,827.20
JOHN DEERE CAPI TIAL CPRP 105, 000.0@05,107.10
JOHNSON CONTROLS| I NC 85,00p. 0086, 44pP. 19
JPMORGAN CHASE & CO 240, 000. 0243, 404. 88
JPMORGAN CHASE & CO 830, 000. 0B84, 030.51
JPMORGAN CHASE & CO 250, 000.0®64, 922. 25
KELLOGG CO 75,00p. 0076, 31p.87
KI NDER MORGAN ENERGY| PAR400, 000. O®%40, 374.00
KRAFT FOODS | NC 300,000.0®29,259.60
KROGER CO/ THE 500, 000.0®11,3954.50

LABORATORY CORP |OF AMERI 55, 00pPp. 0055,64B.50

LI NCOLN NATI ONAL| CORP 275,000. 0287, 0148. 32
LI NCOLN NATI ONAL| CORP 55,00p.0058,604. 37
LLOYDS TSB BANK |PLC 105,000.0@a15, 273.20
LLOYDS TSB BANK |PLC 125,000.0@a37,1857.50
LORI LLARD TOBACCO CO 80, 00p.0080,59pk. 40
LOWE'S COS | NC 90, 00p. 0091, 38pP. 69
LUBRI ZOL CORP 100, 000.0@@09, 646.50
MACK- CALI REALTY| LP 75,00p.0076,57pP. 65
MAGELLAN MI DSTRE/AM PARTN1OO, 0Q0. 0@O07, 925.50
MAGELLAN MI DSTRE/AM PARTN175, 000. 0200, 963.52
MCCORMI CK & CO [I|NC/ MPp 355,000. 0869, 676. 41
MCKESSON CORP 125,000.0a34,636.00
MCKESSON CORP 85, 00p. 0091, 27 . 33
MEDTRONI C | NC 380, 000. 00600, 897. 72
MORGAN STANLEY 440, 000. 0476, 329.04
MORGAN STANLEY 300,000.0®20,942.70
MORGAN STANLEY 250, 000. 0257, 550.50
NBCUNI VERSAL MED|Il A LLC 375,000.0®96, 329. 25
NEWELL RUBBERMAIID | NC 75,00p.0075,91p.50
NEXTERA ENERGY CAPI TAL H45,00pPp. 0044,93. 36
NI PPON TELEGRAPH & TELEP50,00p.0050,51p.70
NOBLE HOLDI NG | NTERNATI O25, 00p. 0025, 70p. 70

NORFOLK SOUTHERN CORP 0
OCCI DENTAL PETRQLEUM| COR 0 . .
ONEOK PARTNERS LJ|P 45,00p.0045,67p.50
0
0

oo
oo
oo
_e

PACI FI C GAS & EL|IECTR|] C C2
PC FI NANCI AL PARTNERGSHI P2 . .
PETROBRAS | NTERNATI ONAL 55, 00pPp. 0057, 28Fp. 18

=R
~N o
= o

o
[eNe]

PFI ZER | NC 200, 000.0@23, 340. 40
PHI LI P MORRIS | NNTERNATI 0225, 0000. 0246, 089. 25
PHI LI P MORRIS | NNTERNATI 0235, 000. 0@233, 950. 02
PNC FUNDI NG CORP 275,000. 0296, 785.50
PNC FUNDI NG CORP 100, 000. 006, 690.50
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PPG I NDUSTRI ES [I|NC 85,00p. 0087, 35B. 41
PROGRESS ENERGY |I NC 250, 000. 0268, 201.00
PSEG POWER LLC 40,00p.0041,54p.60
RAYTHEON CO 120, 000.0@a22, 790. 48
REYNOLDS AMERI CAN | NC 150, 000. 056, 431. 70
REYNOLDS AMERI CA[N | NC 100, 000.0a14,983.50
ROYAL BANK OF SCIOTLAND G25,00p. 0025, 234.65
ROYAL BANK OF SCIOTLAND P180, 000.0@a85, 04598. 72
ROYAL BANK OF SCIOTLAND P100,000.0@O07, 450.00

SANOF | 65, 00pD. 0065, 896. 00
SANOFI| - AVENTI S S . .
SANTANDER HOLDI NGS USA | 55.00pD. 0054, 83B. 85

>
[EEY
©
&)
o
(@]
o
o
8
o
(<]
w
D
©
o
o

SEMPRA ENERGY 140, 000. 042, 226. 42
SEMPRA ENERGY 35,00p. 0036, 42B. 24
SHELL | NTERNATI OQNAL FI NA380, 000.0®81,559. 14
SI ERRA PACIFI C PIOWER| CO 225, 000. 0234, 195. 47
SI MON PROPERTY GROUP|LP 55, 00p. 0059, 35pD. 44
S| MON PROPERTY GROUP| LP 40,00p.0042,61[1.16
S| MON PROPERTY GROUP|(LP 200, 000.0®228,672.80
SLM CORP 250, 000. 0271, 250. 00
SOUTHERN CALI FORNI A EDI S250, 000. 0269, 237.50
SPECTRA ENERGY CAPI TAL L300, 000.0®06, 435. 30
STATE STREET COR|P 170, 000.0a81, 970. 89
STRYKER CORP 90, 00p. 0093,574. 44
TECK RESOURCES L|TD 25,00p. 0025, 35p. 45
TECO FI NANCE | NC 100, 000. 007, 943. 20
TELECOM | TALI A CAPI TAL S195,000.0®206, 2132.50
TELEFONI CA EMI SI/ONES| SAU100, 000. OO0, 00. 00O
TEVA PHARMACEUTI|CAL FI NA250, 000. 0®262,261.50
TI ME WARNER CABL|E | NC 615, 000. 078, 039. 96
TIJX COS | NC 420, 000. 0460, 064. 64
TORONTO- DOMI NI ON BANK/ TH150, 000. 0@58, 155. 20
TOTAL CAPITAL I NTERNATI O105, 000. 006, 620. 88
TOTAL CAPI TAL SA 180, 000.0@92, 1Q95. 72
TRANSALTA CORP 140, 000.0046, 686. 82
TRANSOCEAN | NC 55, 00p. 0055, 70B. 23
TYCO ELECTRONICS| GROUP S40,00p.0040,54p.60
UNI TED TECHNOLOGI ES CORP100, 000. 003, 378. 40
UNI TEDHEALTH GROUP | NC 100, 000.0@01,672. 40
UNI TEDHEALTH GROUP | NC 110, 000. 0@25, 81f4. 92
US BANCORP 125,000.0a27,829. 25
VENTAS REALTY L ENTA45,00p. 0046, 87p. 73

Pl /1 V
VERI ZON COMMUNI CI[ATI ONS

350, 000. 075,544. 40
VI ACOM | NC 315,000.0@837,009. 05
VODAFONE GROUP PLC 250, 000. 0254, 200. 75
VODAFONE GROUP P[LC 130,000.0@29,868. 70
WACHOVI A BANK NA}J/ OLD 290, 000.0®14,202.53
WAL- MART STORES |I NC 520, 000. 0656, 809. 76
WALGREEN CO 65,00p. 0065, 65pB. 38
WASTE MANAGEMENT| | NC 20,00 0020, 94p. 20
WEATHERFORD | NTE[RNAT)] ONA150, 000. 064, 250. 30
WELLPOI NT | NC 225,000.0226, 191. 82
WELLS FARGO & CO 565,000. 0671, 774.91
WELLS FARGO & CO 125,000.0a32,108. 87
WL LLI'S GROUP HOLIDI NGS PL60,00p.0063,74pP. 02
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XEROX CORP 7
43,

N 01
0 -

61
2

[eoNe)

0Op. 00 76, 5. 12
pOoGS5Q@®1 B39.03
(3,599, 986, 503)

209
87. 3 99. 8

3,605, 4p8, 050
(3,605, 458, 050)
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