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Annual Report of Activities Pursuant to Act 44 of 2010

September 30, 2013

Appendix D: Securities Held by Funds

The Four Funds hold thousands of publicly and privately traded securities. Act 44
directs the Four Funds to publish “a list of all publicly traded securities held by the
public fund.” For consistency in presenting the data, a list of all holdings of the
Four Funds is obtained from Pennsylvania Treasury Department. The list includes
privately held securities. Some privately held securities lacked certain data fields
to facilitate removal from the list. To avoid incomplete removal of privately held
securities or erroneous removal of publicly traded securities from the list, the Four
Funds have chosen to report all publicly and privately traded securities. The list
below presents the securities held by the Four Funds as of June 30, 2013.

198 INVERNESS DRIVE WEST

1ST BAKING CO CFD

2ND CHANCE PROPS SGDO0.10

32 CAPITAL FUND LTD (THE)

3D SYSTEMS CORP

31 GROUP PLC ORD GBP0.738636
3M CO

3MO EURO EURIBOR FUTURE (LIF)
5 NORTH FIFTH STREET

7 DAYS GROUP HOLDINGS LTD
888 HOLDINGS ORD GBP0.005

8X8 INC

90DAY EURODOLLAR FUTURE (CME)
99 CENTS ONLY STORES (COV LITE
A P MOLLER - MAERSK A/S

A10 SECURITIZATION LL 1 C 144A
A10 SECURITIZATION LL 1 D 144A
A2A SPA CFD

AAC TECHNOLOGIES HOLDINGS INC
AACP KOREA BUYOUT INVESTORS
AALBERTS INDUSTRIES EUR0.25
AAON INC

AAR CORP

AAR CORP 144A

AAREAL BANK AG EUR26

AARON'S INC

AASTRA TECHNOLOGIES LTD
ABACUS PROPERTY GR NPV
ABAXIS INC

ABB LTD CHF1.03 (REGD)

ABBEY NATIONAL TREASURY SERVIC
ABBOTT LABORATORIES

ABBOTT LABORATORIES PAKISTAN L
ABBVIE INC

ABBVIE INC 144A

ABC HOLDINGS LLC

ABC SUPPLY 4/13 TLB

ABCAM

ABC-MART INC NPV

ABENGOA SA EURO0.25
ABERCROMBIE & FITCH CO
ABERDEEN ASSET MANAGEMENT PLC
ABERTISINFRAESTRUCTURAS SA
ABILITY ENTERPRISE TWD10
ABINGWORTH BIOVENTURE V LP
ABINGWORTH BIOVENTURES 1V LP
ABIOMED INC

ABM INDUSTRIES INC

ABOITIZ EQUITY VENTURE INC COM
ABOITIZ POWER CORPORATION PHP1
ABRAXAS PETROLEUM CORP

ABRIL EDUCACAO SA

ABRY ADVANCED SECURITIES FD LP
ABRY BROADCAST PARTNERS III LP
ABRY BROADCAST PARTNERS IV
ABRY MEZZANINE PARTNERS LP
ABRY PARTNERS V LP

ABRY PARTNERS VI L P

ABRY PARTNERS VII L P

ABRY SENIOR EQUITY II LP

ABS CAP PARTNERS IIT L P

ABS CAPITAL PARTNERS II LP

ABS CAPITAL PARTNERS IV LP

ABS CAPITAL PARTNERS V LP

ABS CAPITAL PARTNERS VI LP

ABSA GROUP LIMITED

ABSOLUTE SOFTWARE CORP

ABU DHABI NATIONAL ENERGY 144A
ACACIA RESEARCH - ACACIA TECHN
ACADIA HEALTHCARE CO INC
ACADIAN TIMBER CORP

ACANDO AB SER B NPV (POST
ACBEL POLYTECH INC TWD10
ACCEL EUROPE LP

ACCELRYS INC

ACCENTURE PLC

ACCESS GROUP INC 1 A1

ACCESS GROUP INC A A3 144A
ACCESS MIDSTREAM PARTNERS L P
ACCESS MIDSTREAM PARTNERS LP /
ACCIONA SA EUR1.00

ACCO BRANDS CORP

ACCOR SA CFD

ACCOR SAR

ACCREDITED MORTGAGE LOAN 3 A1
ACCTON TECHNOLOGY CORP TWD10
ACE HARDWARE INDON IDR10
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ACE LIMITED SHS

ACE SECURITIES CORP HOME SL2 A
ACER INC

ACERINOX SA EURO0.25

ACETO CORP

ACGS 2004 LLC CLASS P REGULAR
ACHILLION PHARMACEUTICALS INC
ACHMEA HYPOTHEEKBANK NV 144A
ACI WORLDWIDE INC

ACOM CO LTD CFD

ACOM CO Y50

ACOSTA (3/11) TLB

ACQUITY GROUP LTD

ACS ACTIVIDADES CO EURO0.5
ACTAVIS INC

ACTELION CHFO0.5 (REGD)(POST
ACTIS EMERGING MKT 3

ACTIS GLOBAL 4

ACTIVISION BLIZZARD INC
ACTUANT CORP

ACUITY BRANDS INC

ACUITY BRANDS LIGHTING INC
ACXIOM CORP

ADAMS CAPITAL MANAGEMENTS LP
ADAMS CAPITAL MGMT II LP
ADAMS CAPITAL MGMT III LP
ADARO ENERGY TBK IDR100
ADARO INDONESIA PT REGS
ADECCO SA CHF1 (REGD)
ADECOAGRO SA

ADELPHIA COM ESCROW
ADELPHIA COMMS CORP SR NT
ADELPHIA COMMS CORP SR SER B
ADELPHIA COMMS SR NTS SER B
ADELPHIA RECOVERY TRUST
ADERANT 12/12 TL

ADHI KARYA PERSERO IDR100

ADI SARANA ARMADA TBK PT
ADIDAS AG

ADITYA BIRLA MINERALS NPV
ADJUSTABLE RATE MORTGAGE 2 7A2
ADLER MODEMARKTE AG

ADMIRAL GROUP ORD GBP0.001
ADOBE SYSTEMS INC

ADP PROMESSES EUR3

ADT CORP/THE

ADTRAN INC

ADV INTL MULTITECH TWD10
ADVA OPTICAL NETWORKING SE
ADVAN CO LTD CFD

ADVANCE AUTO PARTS INC
ADVANCE PIERRE FOODS 10/12 TL
ADVANCED DISPOSAL 2/13 TLB
ADVANCED INFO SVCS PUBLIC CO
ADVANCED MICRO DEVICES INC
ADVANCED RESIDENCE INVESTMENT
ADVANCED SEMI ENGR TWD10 (ASE)
ADVANCED TECHNOLOGY VENTURES
ADVANCED TECHNOLOGY VI LP
ADVANSTAR 2ND LN COV-LT TL
ADVANTAGE SALES 2/13 2ND LIEN
ADVANTAGE SALES 2/13 TL
ADVANTECH TWD10

ADVANTEST NPV

ADVANTEX INCIPY50 CFD

ADVENT INTERNATIONAL GPE VI-A
ADVENT INTERNATIONAL GPE VII-B
ADVENT LATIN AMERICA PRIVATE
ADVENT SOFTWARE INC

ADVISORY BOARD CO/THE

AECOM TECHNOLOGY CORP

AECON GROUP INC

AEGERION PHARMACEUTICALS INC
AEGON NV EURO0.12

AEOLUS PROP CATASTROPHE FUND
AEOLUS PROP CATASTROPHE FUND I
AEON CO (M) BHD MYR1

AEON CO LTD NPV

AEON CO LTD NPV CFD

AEON FANTASY CO NPV

AEON FINANCIAL SERVICE CO LTD
AEON MALL CO NPV

AEON MALL CO NPV CFD

AEP INDUSTRIES INC

AEP TEXAS CENTRAL TRANSIT 1 Al
AEP TEXAS CENTRAL TRANSIT 1 A4
AEP TEXAS CENTRAL TRANSIT A A2
AERCAP HOLDINGS N V SHS
AEROFLOT RUB1
AEROFLOT-RUSSIAN INTERNATION
AEROPORTS DE PARIS CFD
AEROPOSTALE INC

AEROQUIP-VICKERS INC
AEROVIRONMENT INC

AES CORP 2/13 TLB

AES CORP/THE

AES CORP/VA

AES EASTERN

AES GENER SA

AES TIETE SA

AETNA INC

AETNA LIFE SEP ACCT 50 PART
AETNA LIFE SEP ACCT 87/RESA
AFFILIATED MANAGERS GROUP INC
AFFIN HOLDINGS BERHAD
AFFINITY GAMING LLC/AFFINITY G
AFFORDABLE CARE 1/13 2ND LIEN
AFG (ARBONIA FORSTER HLDGS AG)
AFLAC INC

AFREN CFD

AFREN ORD GBPO

AFREN PLC 144A

AFRICAN BANK INVESTMENTS
AFRICAN BARRICK GOLD LTD-CFD
AFRICAN MINERALS LTD COM CFD
AFRICAN RAINBOW MINNERALS LTD
AFRICIA ISRAEL INVESTMENTS ORD
AG ASIA REALTY FUND LP

AG CAPITAL RECOVERY PARTNERS
AG CAPITAL RECOVERY PARTNERS V
AG CORE PLUS REALTY FD III LP
AGO030 OMEGA BK C/D

AGO035 S&T BANK C/D

AGO038 S&T BANK C/D

AGO039 S&T BANK C/D

AGCO CORP

AGEAS NV

AGFA GEVAERT NV ORD NPV
AGGREKO ORD GBP0.13708387
AGGREKO ORD GBP0.13708387 CFD
AGILE PROPERTY HLD HKDO0.10
AGILENT TECHNOLOGIES INC

AGL ENERGY NPV

AGL RESOURCES INC

AGNICO EAGLE MINES LIMITED
AGNICO EAGLE MINES LTD
AGRIBANK FCB

AGRICULTURAL BANK OF CHINA LTD
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AGRIUM INC

AGROKOR DD

AGTHIA GROUP PJSC

AGUAS ANDINAS S A COM NPV
AGUNG PODOMORO LAND TBK PT
AHRESTY CORP JPY50

AI HOLDINGS CORPORATION NPV
AIA GROUP LTD

AIB MORTGAGE BANK

AICA KOGYO CO Y50

AICHI BANK Y500 CFD

AICHI STEEL WORKS Y50

AICHI TOKEI DENKI JPY50 CFD
AIDA ENGINEERING Y50

AIN PHARMACIEZ INC
AINSWORTH GAME TEC NPV
AINSWORTH LUMBER CO LTD 144A
AIPHONE CO LTD CFD

AIR CANADA 2013-1 CLASS A 144A
AIR CHINA LTD ORD CNY1

AIR FRANCE-KLM EUR1

AIR LEASE CORP

AIR LIQUIDE(L')

AIR PRODUCTS & CHEMICALS INC
AIR.WATER INC JPY50

AIRASIA BHD

AIRCASTLE LTD

AIRGAS INC

AIRPORT FACILITIES CO Y50
AIRPORTS OF THAILA THB10(ALIEN
AIRTAC INTERNATIONAL GROUP
AIRTRAN HOLDINGS INC

AISIN SEIKI CO Y50

AISING CAPITAL II LP

AISLING CAPITAL III LP

AIXTRON SE

AIZAWA SECURITIES CO LTD
AJAX LTD 2A B 144A

AJECORP BV 144A

AJINOMOTO CO INC

AK TRANSNEFT OAO

AK TRANSNEFT OAO-PFD

AKAMAI TECHNOLOGIES INC
AKBANK TAS 144A

AKBANK TRY1

AKER SOLUTIONS NOK1.66 (POST

AKORN INC

AKSA TRY1

AKSIGORTA AS

AKZO NOBEL NV

AKZO NOBEL NV EUR2

ALABAMA POWER CO

ALABAMA PWR CO SR NT

ALACER GOLD CORP

ALAMOS GOLD INC

ALARKO HOLDING TRY1

ALASKA AIR GROUP INC

ALBEA BEAUTY HOLDINGS SA
ALBEMARLE CORP

ALBERTA ENERGY CO LTD
ALBERTSON'S 5/13 (2016) TL
ALBERTSON'S 5/13 (2019) TL
ALCATEL 1/13 (USD) TLC
ALCATEL SA CFD
ALCATEL-LUCENT/FRANCE

ALCOA INC

ALCONIX CORP

ALENT PLC ORD GBP0.10

ALERE INC

ALERIS INTERNATIONAL INC
ALEXANDER & BALDWIN INC
ALEXANDRIA REAL ESTATE
ALEXANDRIA REAL ESTATE E
ALEXANDRIA REAL ESTATE EQUITIE
ALEXION PHARMACEUTICALS INC
ALFA BANK OJSC VIA ALFA B 144A
ALFA BANK 0JSC VIA ALFA BOND I
ALFA LAVAL AB ORD NPV

ALFA SAB SE 'A' NPV(CPO)
ALFRESA HLDGS NPV

ALGECO SCOTSMAN GLOBAL FI 144A
ALGETA ASA NOKO.50

ALICORP SA

ALICORP SAA 144A

ALIGN TECHNOLOGY INC
ALIMENTATION COUCHE-TARD INC
ALINCO INC NPV

ALIOR BANK SA

ALIXPARTNERS 2/13 TLB2
ALKERMES PLC

ALL AMERICA LATINA LOGISTICA
ALLBLUE LP

ALLBRITTON COMMUNICATIONS CO
ALLEGHANY CORP

ALLEGHENY LUDLUM CORP
ALLEGHENY NEW MOUNTAIN
ALLEGHENY TECHNOLOGIES INC
ALLEGIANT TRAVEL CO

ALLEGIS MULTIFAMILY TRUST INC
ALLENTOWN PA

ALLERGAN INC/UNITED STATES
ALLTANCE DATA 1/12 EXTENDED TL
ALLIANCE DATA SYSTEMS COR 144A
ALLIANCE DATA SYSTEMS CORP
ALLIANCE FIBER OPTIC PRODUCTS
ALLIANCE FINANCIAL GROUP
ALLIANCE GLOBAL GP PHP1
ALLIANCE HOLDINGS GP LP
ALLTIANCE LAUNDRY 2/13 TLB
ALLIANT ENERGY CORP

ALLIANT INSURANCE 12/12 TLB
ALLIANT TECHSYSTEMS INC
ALLIANZ FINANCE II BV

ALLIANZ GERERAL IN MYR1
ALLIANZ SE (SOCIETAS EUROPEAE)
ALLIED DEFENSE GROUP INC/THE
ALLIED NEVADA GOLD CORP
ALLIED WORLD ASSURANCE COMPANY
ALLISON TRANSMISSION HLDG INC
ALLISON TRANSMISSION INC 144A
ALLOY ANNEX I LP

ALLOY VENTURES 2000 LP

ALLOY VENTURES 2002 LP

ALLOY VENTURES 2005 LP
ALLSCRIPTS HEALTHCARE SOL 144A
ALLSCRIPTS HEALTHCARE SOLUTION
ALLSTATE CORP/THE

ALLY AUTO RECEIVABL 5 B 144A
ALLY AUTO RECEIVABLES B C 144A
ALLY AUTO RECEIVABLES T SN1 A4
ALLY AUTO RECEIVABLES TRU 1 A4
ALLY AUTO RECEIVABLES TRU 2 A4
ALLY AUTO RECEIVABLES TRU 3 A3
ALLY AUTO RECEIVABLES TRU 4 A3
ALLY AUTO RECEIVABLES TRU 4 A4
ALLY FINANCIAL INC

ALLY MASTER OWNER TRUST 1 A2
ALMACENES EXITO SA
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ALMANAC REALTY

ALMANAC REALTY SECURITIES V
ALNYLAM PHARMACEUTICALS INC
ALPARGATAS SA

ALPEK SA DE CV 144A

ALPEN CO LTD NPV

ALPEN CO LTD NPV CFD

ALPHA CORP NPV

ALPHA NATURAL RESOURCES INC
ALPHA PRIVATE EQUITY FUND IV
ALPHA PRIVATE EQUITY FUND V
ALPHABET HOLDING CO INC
ALPINE ELECTRONICS INC CFD

ALS LTD

ALSEA SA DE CV

ALSTOM EUR7 (POST

ALTAGAS LTD

ALTEN NPV

ALTERA CORP

ALTERNATIVE LOAN TRUS 57CB 4A5
ALTERNATIVE LOAN TRUST 19 2A1
ALTERNATIVE LOAN TRUST 22T1 A5
ALTERNATIVE LOAN TRUST 27CB Al
ALTERNATIVE LOAN TRUST 6CB 1A3
ALTERNATIVE LOAN TRUST 9T1 2A3
ALTERNATIVE LOAN TRUST J10 1A3
ALTERRA FINANCE LLC

ALTRA HOLDINGS INC

ALTRAN TECHNOLOGIES EURO0.5
ALTRAN TECHNOLOGIES SA CFD
ALTRIA GROUP INC

ALTUS GROUP LTD

ALUMINA LTD NPV

ALUMINUM CO AMER SHELF 5
ALUMINUM CORP OF CHINA 'H'
ALUMINUM HG FUTURE (LME)
ALVOGEN PHARMA 5/13 COV-LITE
AM CASTLE & CO

AMADA Y50

AMADEUS FIRE AG

AMADEUS IT HLD SA-A SHS0.0100
AMANO CORP CFD

AMANO CORP Y50

AMARA RAJA BATTERIES LTD
AMATA CORP THB1 (ALIEN MKT)
AMAZON.COM INC

AMBEV CIA DE BEBID COM NPV

AMC ENTERTAINMENT INC

AMC NETWORKS INC

AMCOR LIMITED NPV

AMDOCS LTD COM

AMEC ORD 50P

AMER SPORTS CORPORATION A’
AMERCO

AMEREN CORP

AMERICA MOVIL SAB DE CV
AMERICA MOVIL SAB DE CV SER
AMERICAN AXLE & MANUFACTURING
AMERICAN BUILDERS & CONTR 144A
AMERICAN CAMPUS COMMUNITIES IN
AMERICAN CAPITAL AGENCY CORP
AMERICAN CAPITAL LTD

AMERICAN CASINO & ENTERTAINMEN
AMERICAN COMMERCIAL LINES 3/13
AMERICAN EAGLE OUTFITTERS INC
AMERICAN EAGLE OUTFITTERS NEW
AMERICAN ELECTRIC POWER CO INC
AMERICAN EXPRESS BANK FSB
AMERICAN EXPRESS CO

AMERICAN EXPRESS CREDIT AC 2 A
AMERICAN EXPRESS CREDIT CORP
AMERICAN FINANCIAL GROUP INC/O
AMERICAN GENERAL MO 1A Al 144A
AMERICAN GREETINGS CORP
AMERICAN HOME MORTGAGE I 4 1A1
AMERICAN HONDA FINANCE CO 144A
AMERICAN INTERNATIONAL GROUP I
AMERICAN MEDICAL ALERT CORP
AMERICAN NATIONAL INSURANCE CO
AMERICAN ROCK SALT CO LLC 144A
AMERICAN SAFETY INS HLDGS LTD
AMERICAN SEAFOODS GROUP L 144A
AMERICAN STANDARD AMERICA 144A
AMERICAN STORES CO

AMERICAN TIRE DISTRIBUTORS INC
AMERICAN TOWER CORP

AMERICAN TOWER TRUST I 144A
AMERICAN WATER WORKS CO INC
AMERICA'S CAR-MART INC/TX
AMERICOLD 2010 LLC ARTA D 144A
AMERICREDIT AUTOMOBILE RE 2 A3
AMERICREDIT AUTOMOBILE REC 1 C

AMERIGAS PARTNERS LP / AMERIGA
AMERIPRISE FINANCIAL INC
AMERISAFE INC
AMERISOURCEBERGEN CORP
AMERISTAR CASINOS INC

AMETEK INC

AMF BOWLING 6/13 EXIT TL

AMGEN INC

AMKOR TECHNOLOGY INC

AMLIN ORD GBP0.28125

AMLIN ORD GBP0.28125 CFD

AMMB HOLDINGS BHD MYR1
AMOREG

AMOREPACIFIC CORP KRW5000
AMP LIMITED AUSO0.40
AMPCO-PITTSBURGH CORP
AMPHENOL CORP

AMPLIFON EURO0.02

AMRESCO INDEPENDEN 1A A 144A
AMRESCO INDEPENDENCE 1A A 144A
AMS AG

AMSTED INDUSTRIES INC 144A
AMSURG CORP

AMTEX AUTO INR2

AMTRAN TECHNOLOGY TWD10
AMTRUST FINANCIAL SERVICES INC
AMUSE INC JPY50

AMUSE INC JPY50 CFD

AMVIG HOLDINGS LIMITED HKDO0.01
ANA HOLDINGS INC

ANABUKI KOSAN INC NPV
ANADARKO FINANCE CO
ANADARKO PETROLEUM CORP
ANADOLU EFES TRY1

ANALOG DEVICES INC

ANAREN INC

ANCESTRY.COM 12/12 TL
ANDERSON VALLEY CD 1UA B1 144A
ANDRITZ AG NPV (POST SPLIT)
ANEST IWATA ORD CFD

ANGIE'S LIST INC

ANGLO AMERICAN

ANGLO AMERICAN CFD

ANGLO AMERICAN PLATINUM LTD
ANGLO AMERICAN USDO0.54 (POST
ANGLOGOLD ASHANTI HOLDINGS PLC
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ANGLOGOLD ASHANTI LIMITED
ANGLOGOLD ASHANTI LTD
ANHANGUERA EDUCACIONAL
ANHEUSER-BUSCH COS LLC
ANHEUSER-BUSCH INBEV FINANCE I
ANHEUSER-BUSCH INBEV NV
ANHEUSER-BUSCH INBEV WORLDWIDE
ANHEUSER-BUSCH INBEVNPV VVPR
ANHUI CONCH CEMENT CO LTD
ANIKA THERAPEUTICS INC
ANIXTER INC

ANN INC

ANNALY CAP MGMT INC PFD SER D
ANNALY CAPITAL MANAGEMENT INC
ANRITSU Y50 CFD

ANSALDO STS EURO.5

ANSALDO STS EURO0.5 CFD

ANSELL LTD NPV

ANSYS INC

ANSYS INC COM

ANTA SPORTS PRODUCTS
ANTHRACITE 2005-HY2 CL A 144A
ANTHRACITE CDO I LTD 02 E 144A
ANTHRACITE CRE CDO HY3A A 144A
ANTOFAGASTA ORD GBP0.05
ANTOFAGASTA PLC CFD

ANTON OILFIELD SERVICES GROUP
AO SMITH CORP

AOC HOLDINGS INC CFD

AOI ELECTRONICS JPY50

AOKI HOLDINGS INC Y50 CFD

AOL INC

AON CORP

AOT BEDDING 10/12 TLB

AOYAMA TRADING Y50

AOYAMA TREADING Y50 CFD
AOZORA BANK NPV

AOZORA BANK NPV CFD

AP MOLLER MAERSK A/S

AP THAILAND PCL

APA GROUP NPV

APACHE CORP

APARTMENT INVESTMENT & MANAGEM
APAX EUROPE 1V LP

APAX EUROPE V-A LP

APAX EUROPE VI

APAX EUROPE VII A LP

APAX EUROPE VII-B LP

APAX EXCELSIOR VI LP

APERAM 144A

APEX INVESTMENT FUND IV LP
APEX INVESTMENT FUND V L P

API HEAT TRANSFER 4/13

APM AUTOMOTIVE HLDGS BHD
APOGEE ENTERPRISES INC
APOLLO ADVISORS IV L P

APOLLO ADVISORS V L.P.

APOLLO EUROPEAN FINANCE FUND
APOLLO EUROPEAN REAL ESTATE
APOLLO GROUP INC

APOLLO HOSPITALS ENTERPRISE
APOLLO INVESTMENT CORP
APOLLO INVESTMENT FUND VI
APOLLO REAL ESTATE FD III LP
APOLLO REAL ESTATE FIN CORP
APOLLO VALUE ENHANCEMENT
APPALACHIAN POWER CO

APPLE INC

APPLE LEISURE 2/13 TLB1

APPLE LEISURE 2/13 TLB2
APPLIED EXTRUSION TECHNOLOGIES
APPLIED MATERIALS INC

APPLIED SYSTEMS 2ND LIEN 12/10
APPLIED SYSTEMS 4/13 2ND LIEN
APPROACH RESOURCES INC
APTARGROUP INC

AQR GRP EL OFFSHORE FD LP

AQR OFFSHORE MULTI-STRAGEGY FD
AQUA AMER INC

AQUA AMERICA INC

ARA ASSET MANAGEMENT LTD
ARAMARK 2/12 EXT TLC

ARAMARK 2/13 COV-LITE TLD
ARAMEX CO AED1

ARB CORPORATION NPV
ARBITRON INC

ARBOR REALTY COLL 12-1A B 144A
ARBOR REALTY MORTGAG 1A A 144A
ARC LAND SAKAMOTO Y50

ARC RESOURCES LTD

ARCA CONTINENTAL SAV DE CV
ARCADIS NV EURO0.02

ARCELIK AS 144A

ARCELIK TRY1

ARCELORMITTAL

ARCH CAPITAL GROUP LTD SHS
ARCH COAL INC

ARCH COAL INC 144A
ARCHER-DANIELS-MIDLAND CO
ARCHON GROUP LP PARTICIPATION
ARCO CHEM CO DEB

ARCOS DORADOS HOLDINGS INC
ARCTIC CAT INC

ARD FINANCE SA 144A

ARDAGH PACKAGING FINANCE PLC
ARDEN ABSOLUTE RETURN FUND
ARDEN KEYSTONE

ARDENT MEDICAL 1/13 TL
ARDENTEC CORPORATION TWD10
AREALINK CO LTD NPV

AREFIN CO-INVEST CORP

ARES CAPITAL CORP

AREZZO INDUSTRIA E COMERCIO SA
ARGENT SECURITIES I W9 M7 144A
ARGENTINA (REP OF)

ARGENTINA (REP OF) VAR NTS ITL
ARGENTINA REP OF SER F
ARGENTINE REPUBLIC GOVERNMENT
ARGO GRAPHICS JPY50

ARGONAUT GOLD INC NEW

ARI FLEET LEASE TRUS A A3 144A
ARIAD PHARMACEUTICALS INC
ARIAKE JAPAN CO OTC CFD

ARINC 10/07 2ND LIEN TL
ARISAWA MFG CO CFD

ARIZONA CHEMICAL (11/10) TLB
ARIZONA PUBLIC SERVICE CO

ARK RESTAURANTS CORP

ARKEMA EUR10

ARKEMMA CFD

ARLINGTON CNTY VA

ARM HOLDINGS ORD GBP0.0005
ARM HOLDINGS PLC

ARM HOLDINGS PLC CFD
ARMSTRONG WORLD INDUSTRIES INC
ARNEST ONE CORP NPV CFD

ARRIS GROUP INC

ARRIUM LTD
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ARROW ELECTRONICS INC

ARSEUS NV NPV

ARTEL 10/12 TLA

ARTERIS SA

ARTHUR J GALLAGHER & CO
ARTIMAN VENTURES II LP

ARTIMAN VENTURES III LP

ARTISAN PARTNERS ASSET MANAGEM
ARUBA NETWORKS INC

ARYSTA LIFE SCIENCE 5/13

ARYZTA AG CHF0.02 (REGD)

ASAHI BROADCASTING Y500

ASAHI GLASS CO Y50

ASAHI GROUP HOLDINGS LTD
ASAHI HOLDINGS INC NPV CFD
ASAHI KASEI CORP JPY50

ASAHI KOGYOSHA CO JPY50

ASAHI NET INC CFD

ASANUMA CORP CFD

ASATSU-DK INC Y50

ASBURY AUTOMOTIVE GROUP INC
ASCENA RETAIL GROUP INC
ASCEND LEARNING (5/12) TLB
ASCEND PERFORMANCE TL 4/12 TLB
ASCENDAS REAL ESTATE INV TRUST
ASCIANO LTD

ASESOR DE ACTIVOS ASESOR DE
ASG CONSOLIDATED LLC / AS 144A
ASG WT CORP 144A

ASHFORD HOSPITALITY TRUST INC
ASHIMORI INDUSTRY CFD

ASHLAND INC

ASHMORE GROUP PLC

ASHTEAD GROUP PLC

ASHTEAD GROUP PLC CFD

ASHTON WOODS USA LLC / AS 144A
ASIA ALTERNATIVE CAPITAL

ASIA ALTERNATIVES CAP II LP

ASIA ALTERNATIVES III

ASIA CEMENT CHINA HOLDINGS COR
ASIA CEMENT CO KRW5000

ASIA CEMENT TW$10

ASIA PACIFIC FIBERS TBK PT

ASIA PACIFIC GROWTH FD III LP
ASIA PAPER MANUFACTURING

ASIA STD INTL GP HKDO0.01

ASIAN CITRUS HOLDINGS LTD
ASIAN DEVELOPMENT BANK

ASIAN PAINTS LTD INR10 DEMAT
ASICS CORP JPY50

ASKA PHARMACEUTICAL CO LTD NPV
ASKUL JPY50 CFD

ASM INTL EURO.04

ASM PACIFIC TECHNOLOGY HK$0.10
ASML HLDG N V

ASML HOLDING NV EUR0.09
ASPECT SOFTWARE INC

ASPEN INSURANCE HOLDINGS
ASPEN PHARMACARE HLDGS

ASPEN TECHNOLOGY INC

ASSA ABLOY SER B NPV

ASSECO POLAND SA PLN1
ASSEENONSCREEN HLDGS ORD
ASSEENONSCREEN HLDGS ORD CFD
ASSET BACKED SECURITIES HE9 M1
ASSET SECURITIZATI D2 B1A 144A
ASSET SECURITIZATION COR D4 B5
ASSICURAZIONI GENERALI CFD
ASSICURAZIONI GENERALI EUR1
ASSISTED LIVING CONCEPTS INC
ASSOCIATED BANC-CORP
ASSOCIATED BRITISH FOODS PLC
ASSORE LTD

ASSURANT INC

ASSURED GUARANTY LTD SHS
ASSYSTEM BRIME EUR1

ASTANA FINANCE BV

ASTELLAS PHARMA INC Y50
ASTELLAS PHARMA INC Y50 CFD
ASTORIA FINANCIAL CORP

ASTRA AGRO LESTARI TBK IDR500
ASTRAZENECA ORD USDO0.25
ASTRAZENECA PLC

ASTRO MALAYSIA HLD MYRO0.10
ASURION 2/12 HOLDCO TL
ASURION 2/13 COV-LITE TLB1
ASURION 6/13 COV-LITE

ASUSTEK COMPUTER INC TWD10
ASX LTD NPV

ASYA KATILIM BANKASI A’ S COM
AT HOME CORP SUB NT CONV

AT CROSS CO

AT HOME CORP

AT&T CORP

AT&T INC

ATCO LTD

ATEA ASA NOK10

ATEAM INC CFD
A-TEC-INDUSTRIES AG
ATHABASCA OIL CORP

ATLANTA MARRIOTT

ATLANTIA SPA

ATLANTIC BROADBAND 5/13 TLB
ATLANTIC CITY ELECTRIC TR 1 A2
ATLAS AIR WORLDWIDE HOLDINGS I
ATLAS CONSOLIDATED MINING &
ATLAS COPCO AB SER A NPV
ATLAS COPCO AB SER'B'NPV (POST
ATLAS ENERGY LP

ATLAS FINANCIAL HOLDINGS INC
ATLAS PIPELINE PARTNERS L 144A
ATLAS PIPELINE PARTNERS LP
ATLAS VENTURE FUND V LP

ATLAS VENTURE FUND VI LP
ATMEL CORP

ATMOS ENERGY CORP

ATOS EUR1

ATOS ORIGIN SA CFD

ATP OIL & GAS CORP/UNITED STAT
ATRICURE INC

ATRIUM EUROPEAN REAL ESTATE
ATRIUM INNOVATIONS INC
ATRIUM V 5X D REGS
ATTACHMATE (2ND LIEN 5/12) TL
ATTALUS MULTI-STRATEGY FD LTD
ATTIJARIWAFA BANK MAD10
ATWOOD OCEANICS INC

AU OPTRONICS CORP

AUCKLAND INTL AIRPORT NPV
AUDAX PRIVATE EQUITY FUND II
AUDAX PRIVATE EQUITY FUND LP
AUDAX PRIVTE EQUITY FUND III
AUDIX CORP TWD10

AURELIUS AG NPV

AURICO GOLD INC

AURIGA INDUSTRIES 'B'DKK10
AURIZON HOLDINGS LTD
AURUBIS AG ORD NPV
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AUSGROUP LTD SGD0.05
AUSTEVOLL SEAFOOD NOKO0.50
AUSTIN TX RENTAL CAR SPL FACR
AUSTIN VENTURES IX LP

AUSTIN VENTURES VIII LP
AUSTRALAND PROPERTY GROUP NPV
AUSTRALIA & NEW ZEALAND B 144A
AUSTRALIA & NEW ZEALAND BANK
AUSTRALIA & NEW ZEALAND BANKIN
AUSTRALIA GOVERNMEN20CI-INFLAT
AUSTRALIA GOVERNMEN25CI-INFLAT
AUSTRALIA GOVERNMENT BOND
AUSTRALIAN AGRICUL NPV
AUSTRALIAN PHARMAC NPV
AUSTRIA GOVERNMENT BOND
AUTOBACS SEVEN CFD

AUTODESK INC

AUTOLIV INC

AUTOMATIC DATA PROCESSING INC
AUTONATION INC

AUTONEUM HOLDING AG
AUTOPARTS HOLDINGS 7/11 2ND
AUTOPARTS HOLDINGS 7/11 TLB
AUTOSEVEN CO INC JPY50
AUTOSEVEN CO INC JPY50 CFD
AUTOZONE INC

AUXILIUM PHARMACEUTICALS INC
AVAGO TECHNOLOGIES LTD
AVALON BAY VALUE ADDED FUND II
AVALONBAY CMNTYS INC COM
AVALONBAY COMMUNITIES INC
AVALONBAY VALUE ADDED FUND LP
AVAYA 12/12 EXTENDED B5 TLB
AVAYA 2/11 EXTENDED TLB3

AVENG LTD

AVENUE

AVENUE ASIA SPEC SITUATIONS FD
AVENUE ASIA SPECIAL SITUATIONS
AVENUE EUROPE SPECIAL

AVENUE REAL ESTATE FUND
AVENUE SPECIAL SITUATION FUND
AVENUE SPECIAL SITUATIONS FUND
AVENUE SPECIAL SITUATIONS V
AVENUE SPECIAL SITUATIONS VI
AVENUE SPL SITUATIONS FD III
AVERY DENNISON CORP

AVEVA GROUP ORD GBP0.0333
AVEVA GROUP PLC CFD

AVEX INC JPY50

AVG TECHNOLOGIES

AVI LTD ZARO0.05

AVICHINA INDUSTRY CNY1'H'
AVIGILON CORPORATION

AVIS BUDGET CAR RENTAL 5/13
AVIS BUDGET CAR RENTAL LL 144A
AVIS BUDGET CAR RENTAL LLC/ A
AVIS BUDGET GROUP INC

AVIS BUDGET RENTAL C 1A A 144A
AVIS BUDGET RENTAL C 2A A 144A
AVIS BUDGET RENTAL C 3A A 144A
AVIV HEALTHCARE PROPERTIES LP
AVIV REIT INC

AVIVA PLC

AVIVA PLC CFD

AVIVA PLC GBP0.25

AVNET INC

AVON PRODUCTS INC

AVX CORP

AWE LTD NPV

AXA EUR2.29

AXA SA US$ SUB NT

AXA SECONDARY FUND III-2

AXA SECONDARY FUND III-I LP
AXA SECONDARY FUND 1V LP

AXA SECONDARY FUND V LP

AXEL SPRINGER AG

AXIATA GROUP BERHAD

AXIS CAPITAL HLDGS LTD SHS
AYALA CORP PHP50

AYALA LAND INC PHP1

AYGAZ TRY1

AZBIL CORP

AZIMUT HLDG SPA ORD EURO0.22
B&G FOODS INC

B/E AEROSPACE INC

B2GOLD CORP

B2W-COMPANHIA GLOBAL VAREJO
BABCOCK & WILCOX CO/THE
BABCOCK INTERNATIONAL GROUP
BABCOCK INTL GROUP ORD GBP0.60
BABSON CLO LTD 11-1A D 144A
BABSON MID-MARKET 2X E REGS

BADGER DAYLIGHTING LTD

BAE SYSTEMS ORD GBP0.025

BAE SYSTEMS PLC CFD

BAIDU INC

BAIDU INC/CHINA

BAIN CAPITAL ASIA FUND II LP

BAIN CAPITAL ASIA FUND LP

BAIN CAPITAL EUROPE III

BAIN CAPITAL FD VIII-E LP

BAIN CAPITAL FUND VII LP

BAIN CAPITAL IX

BAIN CAPITAL IX COINVESTMENT
BAIN CAPITAL X

BAIN CAPITAL X CO-INVESTMENT
BAKER HUGHES INC

BAKKAVOR FINANCE 2 PLC

BAKRIE SUMATERA PLANTATIONS
BALCHEM CORP

BALDA AG

BALFOUR BEATTY ORD GBP0.50
BALFOUR BEATTY PLC CFD

BALL CORP

BALLY TECHNOLOGIES INC
BALLYROCK CLO 2006-2 2A E 144A
BALOISE HOLDING AG

BAMBURI CEMENT LTD KESS5

BAMLL MEZZANINE SE CLMZ A 144A
BANC AMER COML 04-4 5 144A
BANC AMER COML MTG 04-4 144A L
BANC OF AMERICA COMMERCIA 1 A4
BANC OF AMERICA COMMERCIA 1 AM
BANC OF AMERICA COMMERCIA 2 A4
BANC OF AMERICA COMMERCIA 2 AM
BANC OF AMERICA COMMERCIA 4 A4
BANC OF AMERICA FUNDING 1 TA4
BANC OF AMERICA FUNDING E 4A1
BANC OF AMERICA FUNDING E 5A1
BANC OF AMERICA FUNDING F 1A2
BANC OF AMERICA FUNDING H 6A1
BANC OF AMERICA LA MIB1 K 144A
BANC OF AMERICA MERRI 1 F 144A
BANC OF AMERICA MERRI 5 G 144A
BANC OF AMERICA MERRILL 3 ASB
BANC OF AMERICA MERRILL L 1 A4
BANC OF AMERICA MERRILL L 2 A5
BANC OF AMERICA MERRILL L 3 A2
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BANC OF AMERICA MERRILL L 4 AJ
BANC OF AMERICA MERRILL LY 5D
BANC OF AMERICA MORTGAGE 3 1A1
BANC OF AMERICA MORTGAGE C 2A1
BANC OF AMERICA MORTGAGE D 1A1
BANC OF AMERICA MORTGAGE I 2A2
BANC ONE CORP SUB DEB

BANCA GENERALI EUR1

BANCA MONTE DEI PASCHI DI
BANCA POPOLARE DI MILANO CFD
BANCO BILBAO VIZCAYA

BANCO BILBAO VIZCAYA ARGENTARI
BANCO BPI SA

BANCO BRADESCO SA

BANCO COMMERCIAL PORTUGUESE
BANCO CRUZEIRO DO SUL SA/ 144A
BANCO CRUZEIRO DO SUL SA/ REGS
BANCO DAVIVIENDA SA

BANCO DE CREDITO DEL PERU 144A
BANCO DE CREDITO DEL PERU REGS
BANCO DE SABADELL SA NEW
BANCO DEL ESTADO DE CHILE 144A
BANCO DO BRASIL SA

BANCO DO BRASIL SA/CAYMAN
BANCO DO BRASIL SA/CAYMAN 144A
BANCO DO ESTADO DO RIO GRANDE
BANCO ESPIRITO SANTO SA

BANCO POPOLARE SOC CFD

BANCO POPULAR ESPANOL SA
BANCO SANTANDER (BRASIL) SA
BANCO SANTANDER BRASIL SA/BRAZ
BANCO SANTANDER SA

BANCO SANTANDER SA EURO0.50
BANCO SANTIAGO COM NPV
BANCOLOMBIA SA

BANCOLOMBIA SA CNV PFD COP500
BANCORP INC/DE

BANCORPSOUTH INC

BANDO CHEMICAL IND NPV

BANDO CHEMICAL IND NPV CFD
BANGCHAK PETROLEUM PCL THB1
BANGKOK BANK PCL

BANGKOK BK PUB CO (LOCAL)
BANGKOK DUSTI MEDICAL SERVICES
BANGKOK EXPRESSWAY

BANGKOK EXPRESSWAY THB10(NVDR)

BANGKOK LIFE ASSURANCE-NVDR
BANK BUKOPIN PT COM

BANK CENTRAL ASIA IDR62.50
BANK HANDLOWY W WARSZAWIE PLN4
BANK HAPOALIM B.M. ILS1

BANK LEUMI LE ISRAEL B M ORD
BANK MILLENNIUM S.A.

BANK NEGARA INDONESIA PERSERO
BANK OF AMERICA AUT 3A A4 144A
BANK OF AMERICA AUTO TRUS 1 A4
BANK OF AMERICA CERT MEZZ A&B
BANK OF AMERICA CORP

BANK OF AMERICA FIFTH MEZZANIN
BANK OF AMERICA NA

BANK OF AMERICA NA FOURTH
BANK OF AMERICA NA PARTICIPATI
BANK OF AYUDHYA ALIEN MKT
BANK OF CHINA LTD CNY1

BANK OF COMMUNICATIONS CO LTD
BANK OF EAST ASIA HK$2.50

BANK OF HAWAII CORP

BANK OF IRELAND CFD

BANK OF IRELAND MORTGAGE BANK
BANK OF KOCHI LTD (THE) NPV
BANK OF KYOTO Y50

BANK OF MAHARASHTRA INR10
BANK OF MONTREAL

BANK OF NAGOYA LTD/THE CFD
BANK OF NEW YORK MELLON CORP/T
BANK OF NOVA SCOTIA

BANK OF NOVA SCOTIA 144A

BANK OF NOVA SCOTIA/HOUSTON
BANK OF RYUKYUS Y500 CFD

BANK OF THE OZARKS INC

BANK OF THE PHILIPPINE ISLANDS
BANK OF TOKYO-MITSUBISHI 144A
BANK OF YOKOHAMA CFD

BANK OF YOKOHAMA Y50

BANK PEKAO PLN1

BANK RAKYAT INDONESIA PERSERO
BANK ROZWOJU EKSPORTU PLN4
BANK ZACHODNI WBK PLN10
BANKERS PETROLEUM LIMITED
BANKIA SA

BANKINTER S A EURO.3 REGD
BANKRATE INC

BANKUNITED INC

BANPU PCL

BANQUE CENTRALE DE TUNISIE SA
BANREGIO GRUPO FINANCIERO SA D
BAOFENG MODERN INTERNATIONAL H
BAOYE GROUP CO LTD 'H'CNY1
BARCLAYS BANK KENYA KES2
BARCLAYS BANK PLC

BARCLAYS BANK PLC 144A
BARCLAYS ORD GBPO0.25

BARCLAYS PLC

BARCO NV

BARING ASIA PRIVATE EQUITY
BARING INDIA PRIVATE EQUITY
BARING VOSTOK PRIVATE EQUITY
BARINGS ASIA PRIVATE EQUITY
BARLOWORLD LTD ZARO0.05
BARNES & NOBLE INC

BARNES GROUP INC

BARRATT DEVELOPMENTS

BARRATT DEVELOPMENTS PLC CFD
BARRICK GOLD CORP

BARRICK GOLD CORP 144A
BARRICK GOLD FINANCECO LLC
BARRICK NORTH AMERICA FINANCE
BARRINGTON BROADCASTING TLB
BARRY CALLEBAUT AG CHF18.60
BASF SE

BASIC ENERGY SERVICES INC
BASILEA PHARMACEUTICA
BASTION CAPITAL FUND L P

BAT KENYA KES10

BATA INDIA INR10

BATS GLOBAL 12/12 TL

BATTERY VENTURES VIII LP
BATTERY VENTURES VIII SIDE CAR
BAUSCH & LOMB 4/13 COV-LITE
BAXTER INTERNATIONAL INC
BAXTER INTL INC SHELF 9

BAY AREA CA TOLL AUTH TOLL BRI
BAYER AG DISC

BAYER AG ORD NPV

BAYERISCHE MOTOREN WERKE (BMW)
BAYERISCHE MOTOREN WERKE-PRF
BAYTEX ENERGY CORP

BAYVIEW COMMERCIAL AS 2 A 144A
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BB SEGURIDADE PARTICIPACOES SA
BB&T CORP

BB&T CORP SUB NT

BBA AVIATION PLC GBP0.2976

BBMG CORPORATION - H

BBVA BANCO CONTINENTAL SA

BBVA BANCO CONTINENTAL SA 144A
BBVA US SENIOR SAU

BC EUROPEAN CAPITAL IX

BC EUROPEAN CAPITAL VII LP

BC EUROPEAN CAPITAL VII TOP-UP
BC EUROPEAN CAPITAL VIII-2 LP

BC IRON LTD

BCE INC

BCO ABC BRASIL SA PRF STK

BCO CREDITO INVERS NPV

BCO DE CHILE ORD NPV

BCO POPULAR ESP EURO0.10 (POST
BDO UNIBANK INC

BE SEMICONDUCTOR INDUSTRIES NV
BEACH ENERGY LTD

BEACON CAPITAL STRATEGIC
BEACON ROOFING SUPPLY INC

BEAM INC

BEAR STEARNS & CO INC

BEAR STEARNS ARM TRUST 10 31A1
BEAR STEARNS COMME BBA8 K 144A
BEAR STEARNS COMME BBAS8 L 144A
BEAR STEARNS COMMERC C1 I 144A
BEAR STEARNS COMMERCI PW14 AAB
BEAR STEARNS COMMERCI PWR9 A4A
BEAR STEARNS COMMERCIA PW10 A4
BEAR STEARNS COMMERCIA PW11 A)
BEAR STEARNS COMMERCIA PW16 AM
BEAR STEARNS COMMERCIA PW17 AM
BEAR STEARNS COMMERCIA PWR5 A5
BEAR STEARNS COMMERCIA PWR9 A2
BEAR STEARNS COMMERCIA T26 AAB
BEAR STEARNS COMMERCIAL T14 A4
BEAR STEARNS COS LLC/THE
BEAZLEY PLC

BEC WORLD PCL-FOREIGN

BECKMAN COULTER INC A A 144A
BECTON DICKINSON AND CO

BED BATH & BEYOND INC
BEIERSDORF AG NPV

BEIJING CAP INTL ARPT CO

BEIJING ENTERPRISE HLDGS H SHS
BEIJING ENTERPRISES WATER GP
BEKAERT SA

BELDEN INC 144A

BELGACOM NPV

BELGIUM GOVERNMENT BOND

BELL ALIANT INC

BELL INSTITUTIONAL FUND IV LP
BELLATRIX EXPLORATION LTD
BELLE INTERNATIONAL HLDGS HKDO
BELLSOUTH CORP

BELLSOUTH TELECOMMUNICATIONS
BELLUNA CO LTD Y50

BELLWAY ORD 12.5P

BELLWAY PLC CFD

BEMATECH IND COM EQUIP

BEMIS CO INC

BENDIGO & ADELAIDE BK LTD NPV
BENESSE HOLDINGS INC JPY50
BERENDSEN PLC

BERGER PAINTS INR2

BERJAYA SPORTS TOTO BERHAD
BERKELEY FED BK & TR 94-1 CL B
BERKELEY GROUP HLDGS

BERKELEY GROUP HOLDINGS CFD
BERKSHIRE FUND VI LP

BERKSHIRE FUND VII LP
BERKSHIRE FUND VIII LP
BERKSHIRE HATHAWAY FINANCE COR
BERKSHIRE HATHAWAY INC
BERKSHIRE HILLS BANCORP INC
BERLIN PACKAGING 2ND LIEN 3/13
BERMUDA RUN (MISC DOCUMENTS)
BERRY PETROLEUM CO

BERRY PLASTICS CORP

BERRY PLASTICS HOLDING CORP TL
BERTRANDT AG NPV

BERWIND FINANCIAL GROUP LP
BERWIND PPTY GROUP INC INVT
BERWIND PROPERTY GROUP FUND V
BERWIND PROPERTY GROUP VI
BEST BRIDAL INC NPV

BEST BUY CO INC

BETHEL PA PARK MUNI AUTH SWR R
BETSSON AB

BEZEQ-ISRAELI TELECOMMUNICATNS
BG ENERGY CAPITAL PLC

BG ENERGY CAPITAL PLC 144A

BG GROUP PLC CFD

BG GROUP PLC ORD GBP0.10

BG MEDIA INVESTORS L P

BGI ALPHA ADVANTAGE FD D

BGI ALPHA ADVANTAGE FUND P
BGI CANADA ALPHA TILTS FUND
BGI CAP STRUCT INVEST FD

BGI MONEY MARKET

BGI US EXT CORE GLB ALPHA FUND
BGP HOLDINGS PLC STAKE OF GPT
BHARTI AIRTEL INTERNATION 144A
BHP BILLITON FINANCE USA LTD
BHP BILLITON LIMITED

BHP BILLITON LTD

BHP BILLITON PLC

BHP BILLITON PLC CFD

BHP BILLITON PLC USDO0.50

BIC CAMERCA INC NPV CFD

BIC CFD

BIC EUR3.82

BIDVEST GROUP ORD RO.05

BIG C SUPERCENTER PCL

BIG LOTS INC

BILFINGER SE NPV

BILIA AB SER 'A' SEK10.00

BILL BARRETT CORP

BIM BIRLESIK MAGAZALAR TRY1
BIMB HLDGS BERHAD MYR1
BINANI INDUSTRIES INR10

BIO PAPPEL SAB DE CV

BIOGEN IDEC INC

BIOMARIN PHARMACEUTICAL INC
BIOMED REALTY TRUST INC
BIOMET 8/12 (USD) EXTENDED
BIOMET INC

BIO-RAD LABORATORIES INC
BIOSCRIP INC

BIOSTIME INTL HOLDINGS LTD
BIOTEST AG NON VTG PRF DEM5
BIRCHMERE VENTURES III L P
BIZIM TOPTAN SATIS MAGAZALARI
BJ SERVICES CO

BJ'S RESTAURANTS INC
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BJ'S WHOLESALE CLUB 2/13

BK DANAMON IDR50000

BK MANDIRI IDR500

BK OF IRELAND ORD STK EURO CFD
BK OF IRELAND ORD STK EURO.1
BK PAN INDONESIA IDR100

BK VICTORIA INTL IDR100

BKB COML MTG 97-C1 CTF H 144A
BKB COML MTG TR 97-C1 IO

BLACK BOX CORP

BLACK DIAMOND INC

BLACK HILLS CORP

BLACK RIVER FI RELATIVE VAL
BLACK RIVER GLOBAL AGRICULTURE
BLACK RIVER INFLATION OPP FD
BLACKBAUD INC

BLACKHAWK NETWORK HOLDINGS I
BLACKRIVER INF OP FD CL B
BLACKROCK INC

BLACKROCK MORTGAGE (OFFSHORE)
BLACKSTONE CAPITAL PARTNER III
BLACKSTONE CAPITAL PARTNERS IV
BLACKSTONE CAPITAL PARTNERS V
BLACKSTONE COMMNS PTNRS I LP
BLACKSTONE GROUP LP
BLACKSTONE GSO SECURED TRUST
BLACKSTONE KEYSTONE FUND
BLACKSTONE REAL EST PTNRS III
BLACKSTONE REAL ESTATE
BLACKSTONE REAL ESTATE DEBT
BLACKSTONE REAL ESTATE PRTNRS
BLACKSTONE SERS CUSTOMIZED
BLOCK FINANCIAL LLC

BLOOMIN' BRANDS INC

BLUE HILL INVESTMENT PTNR LP
BLUE LABEL TELECOMS LTD

BLUE NILE INC

BLUE POINT CAPITAL PARTNERS II
BLUE POINT CAPITAL PARTNERS LP
BLUE TREND LIMITED B
BLUEKNIGHT ENERGY PARTNERS LP
BLUESCOPE STEEL LTD

BLUESCOPE STEEL LTD / BLU 144A
BM&F BOVESPA SA BOLSA DE
BM&FBOVESPA SA 144A
BM&FBOVESPA SA REGS

BMC SOFTWARE INC

BML INC CFD

BML INC JPY 50

BMW FINANCE NV

BMW VEHICLE OWNER TRUST 2 A A4
BNP PARIBAS EUR2

BNP PARIBAS SA

BNSF RAILWAY CO

BOARDWALK REAL ESTATE INVT
BOB EVANS FARMS INC/DE

BOC HONG KONG HLDG HKD5

BODY CENTRAL CORP

BODYCOTE PLC

BODYCOTE PLC CFD

BOEING CO DEB

BOEING CO/THE

BOGOTA DISTRITO CAPITAL

BOISE CASCADE CO

BOISE CASCADE LLC

BOK FINANCIAL CORP

BOLIDEN AB NPV (POST SPLIT)
BOLSA DE VALORES DE COLOMBIA
BOLSA MEXICANA DE VALORES SAB
BOLSAS Y MERCADOS ESPANOLES
BOLT TECHNOLOGY CORP
BOMBARDIER INC

BONANZA CREEK ENERGY INC
BONANZA CREEK ENERGY INC 144A
BONAVISTA ENERGY CORP

BONOS DE DESARROLLO DEL GOBIER
BONOS DE LA TESORER20YR-INFLAT
BONOS DE LA TESORER30YR-INFLAT
BON-TON DEPARTMENT STORES 144A
BON-TON STORES INC/THE
BOOKOFF CORPORATIO NPV

BOOZ ALLEN HAMILTON HOLDING CO
BOPARAN FINANCE PLC

BORAL LIMITED NEW NPV

BORALEX INC

BORGWARNER INC

BORREGAARD ASA

BORUSSIA DORTMUND KGAA NPV
BOSIDENG INTERNATIONAL HLDGS
BOSKALIS WESTMINSTER GROEP NV
BOSNIA & HERZEGOVINA GOVERNMEN
BOSSINI INTERNATIONAL HLDG

BOSTON PROPERTIES INC

BOSTON PROPERTIES LP

BOSTON SCIENTIFIC CORP
BOSTONIA-KEYSTONE HELP I LLC
BOTTLING GROUP LLC

BOTTOMLINE TECHNOLOGIES INC
BOURSORAMA EUR4

BOUSTEAD SINGAPORE SGDO0.25
BOUYGUES CFD

BOUYGUES EUR1

BOYD GAMING (ADD-ON 11/11) TLB
BOYD GAMING CORP

BP CAPITAL MARKETS PLC

BP PLC

BP PLC CFD

BP PLC ORD USD.25

BPCE SFH SA

BPG CO INVESTMENT PARTNERSHIP
BPG INV PARTNERS VII

BPG INVESTMENT PARTNERSHIP
BPG INVESTMENT PARTNERSHIP IX
BPG INVESTMENT PARTNERSHIP V
BPG INVESTMENT PARTNERSHIP VI
BQE CANT VAUDOISE CHF20

BR MALLS INTERNATIONAL FI 144A
BR MALLS PARTICIPACOES SA COM
BR PROPERTIES SA

BR PROPERTIES SA 144A
BRADESPAR SA

BRAGG COMM 2/12 USD TLB

BRAIT CAPITAL PARTNERS IV LTD
BRAMBLES LTD NPV

BRAND ENERGY 10/12 (CAD) TL1
BRAND ENERGY 10/12 USD TLB1
BRANDYWINE REALTY TRUST
BRASIL PHARMA SA

BRASKEM FINANCE LTD 144A
BRASKEM SA

BRASSERIES DU MARO MAD
BRAZIL NOTAS DO TESNTNB-INFLAT
BRAZIL NOTAS DO TESOURO NACION
BRAZILIAN GOVERNMENT INTERNATI
BRAZOS HIGHER EDUCATION 3 A14
BRAZOS HIGHER EDUCATION A 1 A2
BRE PROPERTIES INC

BREADTALK GROUP LTD
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BREITBURN ENERGY PARTNERS LP
BREITBURN ENERGY PARTNERS LP /
BRENNTAG AG

BRENT CRUDE OIL (ICE)

BRENT CRUDE OIL FUTURE (ICE)
BREP VI SECONDARY

BREVAN HOWARD CMBS FUND LTD
BREVAN HOWARD FUND LTD CLASS E
BREVILLE GROUP LTD

BRF SA

BRICK ROAD MANAGEMENT (FOREST
BRICKMAN GROUP HOLDINGS I 144A
BRIDGEPOINT CAP II PARTNERSHIP
BRIDGEPOINT EUROPE I
BRIDGEPOINT EUROPE II
BRIDGEPOINT EUROPE III 'A' LP
BRIDGEPOINT EUROPE 1V C
BRIDGESTONE CO Y50
BRIDGESTONE CORP CFD
BRIDGEWATER ALL WEATHER @ 15%
BRIDGEWATER INTL IL BOND FUND
BRIDGEWATER PURE ALPHA FUND II
BRIDGEWATER STIF II
BRIDGEWATER US IL BOND LTD
BRIDGEWAY CAPITAL

BRIGADE DISTRESSED VALUE
BRIGADE LEVERAGED CAP

BRIGHT HORIZONS FAMILY SOLUTIO
BRIGHTCOVE INC

BRIGHTSTAR CORP 144A
BRILLIANCE CHINA AUTOMATED
BRINKER INTERNATIONAL INC
BRINK'S CO/THE
BRISA(AUTO-ESTRADA EUR1(REGD)
BRISTOL-MYERS SQUIBB CO
BRITISH AMERICAN TOBACCO CFD
BRITISH AMERICAN TOBACCO ORD
BRITISH AMERICAN TOBACCO PLC
BRITISH AMERN TOB MALAYSIA
BRITISH LAND CO PLC CFD

BRITISH LAND ORD GBP0.25
BRITISH SKY BRDCSTG

BRITISH SKY BROADCASTING GROUP
BRITISH TELECOMMUNICATIONS PLC
BRITVIC ORD GBP0.2(WI)

BRITVIC ORD GBPO.2 (WI) CFD

BROADCOM CORP

BROADRIDGE FINANCIAL SOLUTIONS
BROADWAY INDUSTRIAL GROUP PTE
BROADWAY PARTNERS PARALLEL FD
BROCADE COMMUNICATIONS SYSTEMS
BROOKDALE SENIOR LIVING INC
BROOKFIELD ASSET MANAGEMENT IN
BROOKFIELD ASSET MGMT INC
BROOKFIELD OFFICE PPTYS INC
BROOKFIELD OFFICE PROPERTIES
BROOKFIELD RESIDENTIAL PR 144A
BROOKFIELD STRATEGIC REAL
BROTHER INDUSTRIES LTD

BROWN & BROWN INC

BROWN UNIVERSITY
BROWN-FORMAN CORP

BRUCKMANN ROSSER SHERRILL & CO
BRUKER CORP

BRUNEL INTERNATIONAL EURO0.05
BRUNEL INTL EURO.05

BRUNSWICK CORP/DE

BRUNSWICK CORP/DE 144A

BRYN MAWR BANK CORP
BRYNWOOD PARTNERS V LP
BRYNWOOD PARTNERS VI LP

BS FINANCIAL GROUP INC

BT GROUP ORD GBP0.05

BTA BANK JSC

BTB REIT

BUCHER INDUSTRIES AG

BUCKEYE PARTNERS LP

BUCKEYE TECHNOLOGIES INC
BUDIMEX PLN5

BUFFALO WILD WINGS INC
BUILDING MATERIALS CORP O 144A
BUKIT SEMBAWANG ESTATES LTD
BUMI ARMADA BERHAD

BUMI RESOURCES IDR500

BUMI SERPONG DAMAI PT
BUMITAMA AGRI LTD
BUNDESOBLIGATION
BUNDESREPUBLIK DEUTSCHLAND
BUNDESREPUBLIK DEUTSI/L-INFLAT
BUNGE LIMITED COM

BUNGE LTD FINANCE CORP

BUNKA SHUTTER CO LTD CFD

BUNKA SHUTTER CO Y50

BUNZL ORD GBP0.3214857
BURBERRY GROUP ORD GBP0.0005
BURBERRY GROUP PLC

BURBERRY GROUP PLC CFD
BURCKHARDT COMPRESSION HOLDING
BUREAU VERITAS EUR0.12

BURGER KING WORLDWIDE INC
BURLINGTON HOLDINGS LLC / 144A
BURLINGTON NORTHERN INC
BURLINGTON NORTHERN SANTA FE L
BURLINGTON RESOURCES FINANCE C
BURNHAM HOLDINGS INC

BURSA MALAYSIA BHD

BUSAN CITY GAS CO LTD

BUSH BUSINESS ENTE AA A 144A
BUSH BUSINESS ENTE AA B 144A
BUSH TRUCK LEASING L AA C 144A
BUZZI UNICEM SPA CFD

BW PLANTATION TBK PT

BWAY 10/12 COV-LITE TLB

BWAY HOLDING CO

BWIN.PARTY DIGIT ENTERTAIN CFD
BWIN.PARTY DIGITAL ENTERTAIN
BXG RECEIVABLES NOTE A B 144A
BXG RECEIVABLES NOTE A F 144A
BYD CO 'H' SHS CNY1

C AT OIL AG NPV(BR)

C&C GROUP ORD EURO0.01

C&S GROUP ENTERPRISES LLC 144A
CA INC

CABELA'S INC

CABLE & WIRELESS COMMUNICATION
CABLEVISION SYSTEMS 4/13 TLB
CABLEVISION SYSTEMS CORP
CABOT CORP

CABOT INDUSTRIAL VALUE FD III
CABOT OIL & GAS CORP

CAC CORP NPV

CAC40 EURO INDEX FUTURE (EOP)
CADBURY NIGERIA NGNO.50
CADBURY SCHWEPPES US FINANCE L
CADENCE DESIGN SYSTEMS INC

CAE INC

CAESARS ENTERTAINMENT OPERATIN
CAHYA MATA SARAWAK BHD MY$1
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CAIRN ENERGY PLC

CAIRN ENERGY PLC DFD B SHS
CAISSE FRANCAISE DE FINANCEMEN
CAIXABANK

CALAMP CORP

CALBEE INC

CALFRAC WELL SERVICES LTD
CALIFORNIA ST

CALIX INC

CALLIDUS SOFTWARE INC
CALLOWAY REIT

CALPINE CORP

CALPINE CORP 144A

CALPINE CORP ESCROW

CALSONIC KANSEI JPY50

CALTEX AUSTRALIA ORD$1

CALUMET SPECIALTY PRODUCT 144A
CALUMET SPECIALTY PRODUCTS PAR
CAMBREX CORP

CAMDEN NATIONAL CORP

CAMDEN PROPERTY TRUST

CAMECO CORP

CAMERON INTERNATIONAL CORP
CAMPARI EURO.10

CAMPARI EUR0.10 CFD

CAMPBELL SOUP CO

CAMPUS CREST COMMUNITIES INC
CANADA GOVERNMENT INTERNATIONA
CANADA MSCI INDEX - NL
CANADIAN ENERGY SERVICES &TECH
CANADIAN IMPERIAL BANK OF COMM
CANADIAN IMPERIAL BK OF COMM
CANADIAN NATIONAL RAILWAY CO
CANADIAN NATURAL RESOURCES LTD
CANADIAN OIL SANDS LTD
CANADIAN OIL SANDS TR

CANADIAN PACIFIC RAILWAY LTD
CANADIAN TIRE CORP LTD
CANADIAN UTILITIES LTD

CANCOM AG

CANELSON DRILLING INC

CANFOR CORPORATION NEW

CANON INC NPV

CANON INC NPV CFD

CANTOR COMMERCIAL REAL ES 144A
CANWEST MEDIA INC SER SUB NT

CANYON SERVICES GROUP INC
CAP CANA SA REGS

CAP GEMINI CFD

CAP GEMINI EUR8

CAP SA NPV

CAPCOM CO Y50

CAPCOM CO Y50 CFD

CAPITA PLC

CAPITACOMMERCIAL T REIT UNITS
CAPITAL & COUNTIES PROP CFD
CAPITAL & REG PROPS ORD 1P
CAPITAL AUTO RECEIVABLES 2 A3
CAPITAL GUARDIAN ABS 1A B 144A
CAPITAL INTERNATIONAL PRIVATE
CAPITAL ONE BANK USA NA
CAPITAL ONE FINANCIAL CORP
CAPITAL ONE MULTI-ASSET A3 A3
CAPITAL PRODUCT PARTNERS L P
CAPITAL SENIOR LIVING CORP
CAPITAL SHOPPING CENTRES GRP
CAPITAL TRUST RE CDO 1A A 144A
CAPITALAND SGD1
CAPITALSOURCE INC

CAPITAMALL TRUST SGD1 UNITS
CAPITAMALLS ASIA LTD
CAPITAMALLS MALAYSIA TRUST
CAPITOL FEDERAL FINANCIAL INC
CAPLEASE INC

CAPMARK VII-CRE DEL 7A A2 144A
CAPSTONE INFRASTRUCTURE CORP
CAPULA GLOBAL RELATIVE VALUE
CAPULA TAIL RISK FUND LTD
CARBO CERAMICS INC

CARDINAL FINANCIAL CORP
CARDINAL HEALTH INC
CARDIOVASCULAR SYSTEMS INC
CARDTRONICS INC

CARE CAPITAL INVESTMENTS III
CAREFUSION CORP

CARESTREAM 6/13 2ND LIEN
CARESTREAM 6/13 COV-LITE TL
CARGOTEC ORD NPV ORD B
CARILLION ORD GBP.50 CFD
CARILLION ORD GBP0.50
CARLISLE COS INC

CARLSBERG A/S

CARLSBERG BREWERY-MALAY BHD
CARLSON WAGONLIT BV 144A
CARLYLE ENERGY MEZZANINE
CARLYLE EUROPE PARTNERS III LP
CARLYLE REALTY III LP

CARLYLE REALTY PARTNERS IV LP
CARLYLE REALTY PARTNERS VI LP
CARLYLE REALTY V LP

CARMAX AUTO OWNER TRUST 2 2 A4
CARMAX AUTO OWNER TRUST 20 3 B
CARMAX INC

CARMIKE CINEMAS INC

CARNIVAL CORP

CARNIVAL PLC CFD

CARNIVAL PLC ORD USD1.66
CARPENTER TECHNOLOGY CORP
CARPETRIGHT ORD 1P

CARREFOUR EUR2.5

CARREFOUR SA CFD

CARRINGTON MORTGAGE LOA NC4 M1
CARRIZO OIL & GAS INC
CARSALES.COM AU LTD

CARTER'S INC

CASCADES INC

CASETEK HOLDINGS LTD

CASH

CASH AMERICA INTERNATIONA 144A
CASH AMERICA INTERNATIONAL INC
CASINO GUICHARD PERRACHON CFD
CASINO GUICH-PERR EUR1.53
CASIO COMPUTER CO Y50

CASPIAN SELECT CREDIT INTL LTD
CASTELLUM AB NPV

CASTROL INDIA INR10 DEMAT
CATALENT PHARMA

CATALENT PHARMA SOLUTIONS 144A
CATALYST PAPER CORP/OLD 144A
CATAMARAN CORP

CATARMAN CLO LTD 1X D REGS
CATARMAN CLO LTD 1X E REGS
CATCHER TECHNOLOGY TWD10
CATERPILLAR FINANCIAL SERVICES
CATERPILLAR INC

CATHAY FINANCIAL HOLDING CO
CATHAY GENERAL BANCORP

CATHAY PACIFIC AIRWAYS
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CATHEDRAL ENERGY SERVICES LTD
CATLIN GROUP COM STK USD0.01
CATO CORP/THE

CATTERTON GROWTH PARTNERS LP
CATTERTON PARTNER V L.P.
CATTERTON PARTNERS VI LP
CATTERTON PARTNERS VII LP
CATTLE FEEDER FUTURE (CME)
CAVIUM INC

CAWACHI LTD

CB CENTURY COMM ESCROW

CBA COMMERCIAL SMAL 1A Al 144A
CBA COMMERCIAL SMAL 1A A2 144A
CBA COMMERCIAL SMAL 2A X1 144A
C-BASS CBO VIII CORP 8A B 144A
CBEYOND INC

CBL & ASSOC PPTYS INC DEP SHS
CBL & ASSOCIATES PROP

CBL & ASSOCIATES PROPERTIES IN
CBOE HOLDINGS INC

CBRE GROUP INC

CBRE REALTY FINANCE 1A Al 144A
CBRE SERVICES INC

CBS CORP

CCFNB BANCORP INC

CCG RECEIVABLES TR 1 A2 144A
CCL INDUSTRIES INC

CCM FUND 1 LP

CCO HLDGS LLC/CCO HLDGS CAP
CCO HOLDINGS LLC / CCO HOLDING
CCP CDX IG19 10Y CME

CCP IRS USD-LIBOR-BBA 3M CME
CCP_CDX IG19 10Y CME

CCP_IRS USD-LIBOR-BBA 3M CME
CCR SA

CD 2005-CD1 COMMERCIAL CD1 A4
CD 2006-CD2 MORTGAGE TR CD2 AM
CD 2006-CD3 MORTGAGE TR CD3 A5
CD 2007-CD5 MORTGAGE TR CD5 A4
CDI CORP

CDW LLC / CDW FINANCE CORP
CEBU AIR INC

CEDAR FAIR LP / CANADA'S WONDE
CEDAR REALTY TRUST INC

CEDAR WOODS PROPS NPV

CEDC FIN CORP INTL INC

CEDC FINANCE CORP INTERNATIONA
CEDC FINANCE CORP INTL INC

CEF ISHARES CORE S&P SMALL-CAP
CEGID GROUP EUR0.95

CEIL LP

CELANESE CORP

CELANESE US HOLDINGS LLC
CELESIO AG

CELESTICA INC

CELGENE CORP

CELLCO PARTNERSHIP / VERIZON W
CELLDEX THERAPEUTICS INC
CELLTRION INC KRW1000
CELULOSA ARAUCO Y CONSTITUCION
CEMENTOS ARGOS SA

CEMENTOS LIMA PEN10

CEMENTOS PACASMAYO SAA 144A
CEMEX ESPANA LUXEMBOURG
CEMEX ESPANA LUXEMBOURG REGS
CEMEX FINANCE LLC 144A

CEMEX LATAM HOLDINGS SA
CEMEX SAB DE CV

CEMEX SAB DE CV 144A

CENCOSUD SA 144A

CENCOSUD SA COM NPV

CENOVUS ENERGY INC

CENT CLO LP 13-17A D 144A

CENT PATTANA PCL

CENTENE CORP

CENTERBRIDGE CAP PARTNERS LP
CENTERLINE DIVERSIFIED RISK
CENTERLINE HIGH YIELD CMBS FD
CENTERPOINT ENERGY INC
CENTERPOINT ENERGY RESTOR 1 Al
CENTERPOINT ENERGY TRANSI 1 A1
CENTERPOINT ENERGY TRANSI A Al
CENTERPOINT PPTY TR FLEXIBLE
CENTRAIS ELECTRIC STA CAT-PR
CENTRAIS ELETR BRAS-ELETROBRAS
CENTRAIS ELETRICAS BRASILEIRAS
CENTRAL BANK OF NIGERIA
CENTRAL EUROPEAN MEDIA ENT-A
CENTRAL EUROPEAN MEDIA ENTERPR
CENTRAL JAPAN RY Y5000

CENTRAL PATTANA PCL

CENTRAL SPORTS JPY50

CENTRALE LAITIERE MAD100
CENTRICA ORD GBP0.061728395
CENTROTEC SUSTAINABLE AG NVP
CENTURY CENTER (MISC DOCUMENTS
CENTURY COMMUNICATIONS SHELF 4
CENTURY COMMUNICATIONS SR NT
CENTURY ENKA LIMITED

CENTURY LEASING SY NPV CFD
CENTURY TOKYO LEASING CORP
CENTURYLINK INC

CENVEO CORP

CEPHEID INC
CEQUEL/SUDDENLINK 2/12 TLB
CERBERUS INSTITUTIONAL
CERBERUS INSTL PARTNERS LP
CERBERUS LEVERED LOAN
CERBERUS OFFSHORE LEVERED LOAN
CERBERUS SERIES THREE HOLDING
CERBERUS SERIES TWO HLDGS LLC
CERES GLOBAL AG CORP

CERES INC

CERNER CORP

CERVECERIAS UNIDAS NPV
CESP-CIA ENERGETICA DE SAO PAU
CETIP SA - MERCADOS

CEVA INC

CEWE STIFTUNG & CO KGAA
CEYLON TOBACCO CO LKR10

CEZ CzZK100

CF INDUSTRIES HOLDINGS INC

CF INDUSTRIES INC

CFCRE COMMERCIAL MOR C2 B 144A
CFG HOLDINGS LTD / CFG FI 144A
CFH HOLDINGS CORP SER A PFD
CFR INTERNATIONAL SPA 144A

CFS RETAIL PROPERTY TRUST

CGI GROUP INC

CH ENERGY GROUP INC

CH ROBINSON WORLDWIDE INC
CHAILEASE HOLDING CO LTD
CHALLENGER LTD

CHAMPION TECHNLGY HKDO0.10
CHANG HWA COMMERCIAL BANK
CHANGSHA ZOOMLION HEAVY IND
CHAOWEI POWER HOLDINGS
CHAPARRAL ENERGY INC

Page 13 of 82



Annual Report of Activities Pursuant to Act 44 of 2010

September 30, 2013

CHARLES RIVER LABORATORIES INT
CHARLES RIVER PARTNERSHIP XI
CHARLES SCHWAB CORP/THE
CHAROEN POKPHAND FOODS PCL
CHAROEN POKPHAND INDONESIA TBK
CHART INDUSTRIES INC

CHARTER COMM OPERATING 4/13
CHARTER COMMUNICATIONS INC
CHARTER HALL RETAIL REIT
CHARTERHOUSE CAP PARTNERS VIII
CHARTERHOUSE CAPITAL PARTNERS
CHARTERHOUSE EQUITY PTNRS III
CHASE COMMERCIAL MORT 1 H 144A
CHASE COMMERCIAL MORT 2 J 144A
CHASE FUNDING TRUST SERI 3 1A6
CHASE ISSUANCE TRUST A3 A3
CHASE ISSUANCE TRUST A4 A4
CHATHAM INVESTMENT FUND QP IV
CHATHAM LODGING TRUST

CHECK POINT SOFTWARE TECHNOLOG
CHECKPOINT SYSTEMS INC
CHEESECAKE FACTORY INC/THE
CHEIL INDUSTRIES KSWN5000
CHEIL WORLDWIDE INC KRW200
CHEMBIO DIAGNOSTICS INC
CHEMED CORP

CHEMICAL AND ALLIED PROD PLC
CHEMICAL WORKS OF GEDEON
CHEMTURA (8/10) EXIT TLB
CHEMTURA CORP

CHENG SHIN RUBBER INDUSTRY CO
CHENG UEI PRECISIO TWD10
CHENIERE ENERGY INC

CHEQUERS XV LP

CHESAPEAKE ENERGY CORP
CHESAPEAKE FUNDING L 1A A 144A
CHESAPEAKE LODGING TRUST
CHESAPEAKE OILFIELD OPERA 144A
CHESSWOOD GROUP LTD

CHESTER CNTY PA

CHEUNG KONG INFRASTRUCTURE
CHEUNG KONG(HLDGS) HK$0.50
CHEVRON CORP

CHEVRON CORP PROFIT SHARING/SA
CHEVRON LUBRICANTS LANKA LTD
CHEYNE FIN MTN 144A TR # 00122

CHF (SWISS FRANC) INTEREST

CHI OVERHEAD 3/13 TLB

CHIBA BANK Y50

CHICAGO BRIDGE & IRON CO NV
CHICAGO IL O'HARE INTERNATIONA
CHICAGO IL TRANSIT AUTH SALES
CHICONY ELECTRONI TWD10
CHICO'S FAS INC

CHILE GOVERNMENT INTERNATIONAL
CHIMERA INVESTMENT CORP

CHINA AGRI-INDUSTRIES HLDGS
CHINA AIR LINES TWD10

CHINA AUTOMATION GROUP LIMITED
CHINA BILLION RESOURCES LTD
CHINA BILLS FIN TWD10

CHINA BLUECHEMICAL LIMITED
CHINA CITIC BANK CORPORATION H
CHINA COAL ENERGY CO LTD

CHINA COMMUNICATIONS CONST-H
CHINA COMMUNICATIONS SERVICES
CHINA CONSTRUCTION BANK CORP
CHINA CORD BLOOD CORP

CHINA DEV FIN HLDG TWD10

CHINA DONGXIANG (GROUP) CO LTD
CHINA ENGINE GROUP LTD

CHINA EVERBRIGHT HKD1

CHINA EVERBRIGHT INTERNATIONAL
CHINA FIRST CHEMICAL HOLDINGS
CHINA FORESTRY HOLDINGS LTD
CHINA GAOXIAN FIBRE FABRIC
CHINA GAS HOLDINGS LTD

CHINA GEN PLASTICS TWD10

CHINA GREAT STAR INTERNATION
CHINA INTERNATIONAL MARINE H
CHINA KING-HIGHWAY HOLDINGS LT
CHINA LIFE INS TWD10

CHINA LIFE INSURANCE CO LTD
CHINA LODGING GROUP LTD

CHINA LONGYUAN POWER GROUP
CHINA MENGNIU DAIR HKDO.1
CHINA MERCHANTS BK 'H' CNY1
CHINA MERCHANTS HOLDINGS INTL
CHINA MINSHENG BANKING CORP
CHINA MINZHONG FOOD CORP LTD
CHINA MOBILE LTD

CHINA MODERN DAIRY HOLDINGS LT

CHINA MOTOR CO TW$10

CHINA NATIONAL BUILDING MATERI
CHINA OILFIELD SERVICES-H
CHINA OVERSEAS FINANCE CAYMAN
CHINA OVERSEAS GRAND OCEANS
CHINA OVERSEAS LAND & INVEST
CHINA PACIFIC INSURANCE GR-H
CHINA PETROCHEMICAL CORP TWD10
CHINA RAILWAY CONSTRUCTION
CHINA RAILWAY GROUP LIMITED
CHINA RES LOGIC ORD HKDO.10
CHINA RESOURCES CEMENT

CHINA RESOURCES ENTERPRISE ORD
CHINA RESOURCES LAND LTD
CHINA RESOURCES POWER HOLDIN
CHINA SHANSHUI CEMENT GROUP
CHINA SHENHUA ENERGY CO LTD
CHINA SHIPPING CONTAINER LINES
CHINA SKY CHEMICAL FIBRE

CHINA SOUTHERN AIRLINES CO LTD
CHINA STATE CONSTR HKDO.1
CHINA STEEL CORP

CHINA TAIPING INS HLDGS CO LTD
CHINA TELECOM CORP 'H'CNY1
CHINA TING GROUP H HKGO.1
CHINA UNICOM (HONG KONG) LTD
CHINA VANKE CO 'B' CNYU1

CHINA WIRELESS TECHNOLOGIES
CHINA ZENITH CHEMICAL GRP LTD
CHINASOFT INTL LTD HKDO0.05
CHIN-POON INDUSTRIAL TWD10
CHIP ENG SENG CORP SGD0.05
CHIPBOND TECHNOLO TWD10
CHIPMOS TECHNOLOGIES BERMUDA
CHIPOTLE MEXICAN GRILL INC
CHIQUITA BRANDS INTERNATI 144A
CHIYODA CO Y50

CHIYODA CORP Y50

CHIYODA INTEGRE CO CFD
CHIYODA INTEGRE CO JPY50

CHL MORTGAGE PASS-THROUG 10 A2
CHL MORTGAGE PASS-THROUG 21 A1
CHOICE HOTELS INTERNATIONAL IN
CHONG HONG CONSTRUCTION CO
CHONG KUN DANG CP KRW2500
CHONGQING RURAL COMMECRIAL H
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CHORI CO LTD JPY50

CHRISTIAN DIOR EUR2
CHRISTOPHER & BANKS CORP
CHROMA ATE INC TWD10

CHRYSLER AUTOMOTIVE 6/13 TLB
CHRYSLER GROUP LLC / CG CO-ISS
CHS/COMMUNITY HEALTH SYSTEMS I
CHUANGS CONS INTL HKDO0.25
CHUBB CORP

CHUBB CORP/THE

CHUBU ELECTRIC POWER CO INC
CHUBU ELECTRIC PWR Y500
CHUETSU PULP & PAPER Y50
CHUGAI PHARMACEUTICAL CO LTD
CHUGAI PHARMACEUTL Y50

CHUGAI RO CO JPY50 CFD
CHUGOKU BANK Y50

CHUGOKU ELECTRIC POWER CFD
CHUGOKU ELECTRIC POWER CO INC
CHUGOKU MAR PAINTS JPY50

CHUN WO DEVELOPMENT HOLDINGS
CHUNGDAHM LEARNING INC KRW500
CHUNGHWA TELECOM CO LTD
CHUO MITSUI TRUST HLDGS CFD
CHUO WAREHOUSE Y50

CHURCH & DWIGHT CO INC

CHUY'S HOLDING INC

CI FINANCIAL INC

CIA BRASILEIRA DE DISTRIBUICAO
CIA BRASILEIRA DISTR(PAO DE

CIA DE BEBIDAS DAS AMERICAS
CIA DE LOCACAO DAS AMERICAS
CIA DE MINAS BUENAVENTURA SA
CIA ENERGETICA DE MINAS GERAIS
CIA ENERGETICA DO CEARA

CIA ENERGETICA DO CEARA COELCE
CIA HERING COM NPV

CIA PARANAENSE DE ENERGIA

CIA SANEAMENTO BASICO DE SAO P
CIA SANEAMENTO MINAS GERAIS
CIA VALE DO RIO DOCE COM STK
CID GREATER CHINA VENTURE

CIE DE FINANCEMENT FONCIER SA
CIE DE ST-GOBAIN CFD

CIE GENERALE DE GEOPHYSIQUE
CIE GENERALE DE GEOPHYSIQUE -

CIE GENGEOPHYSIQU EUR2 CFD
CIELO SA

CIENA CORP

CIGNA CORP

CIGNA CORPORATION COM
CIMAREX ENERGY CO

CIMB GROUP HOLDINGS BERHAD
CINCINNATI BELL INC

CINCINNATI FINANCIAL CORP
CINEMARK HOLDINGS INC
CINEMARK USA INC

CINTAS CORP

CINTAS CORP NO 2

CINVEN FD FOURTH

CINVEN FUND (FIFTH) L.P

CIPUTRA DEVELOPMENT IDR250
CISCO SYSTEMS INC

CISION AB NPV

CIT GROUP INC

CIT RV TRUST 1999-A A B

CITCO (6/11)TL

CITIBANK CREDIT CARD I A10 A10
CITIBANK CREDIT CARD ISS A3 A3
CITIBANK CREDIT CARD ISS A4 A4
CITIBANK CREDIT CARD ISS A5 A5
CITIBANK CREDIT CARD ISS A8 A8
CITIBANK OMNI MAS A13 A13 144A
CITIC PACIFIC LTD

CITIC SECURITIES CO LTD
CITICORP MORTGAGE SECURI 3 1A9
CITIFINANCIAL MORTGAGE S 2 AF4
CITIGROUP CAPITAL XIII

CITIGROUP COML 13-375P C 144A
CITIGROUP COMMERCIAL MOR C5 A4
CITIGROUP COMMERCIAL MOR C6 A4
CITIGROUP INC

CITIGROUP INC SUB NT

CITIGROUP MORTGAGE 7 12A1 144A
CITIGROUP MORTGAGE LOA WF2 A2C
CITIGROUP MORTGAGE LOA WF2 AF7
CITIGROUP MORTGAGE LOAN HE3 A
CITIZEN HOLDINGS CO Y50

CITIZEN WATCH CO LTD CFD
CITIZENS & NORTHERN CORP
CITIZENS FINANCIAL SERVICES IN
CITRIX SYSTEMS INC

CITY CENTER MEZZ TERM B

CITY DEVELOPMENTS SGDO0.50

CITY LODGE HOTELS ZARO0.10

CITY NATIONAL CORP/CA

CITY OF KIEV UKRAINE VIA CS IN
CITYCENTER HOLDINGS LLC / CITY
CJ CHEILJEDANG

CJ CORP KSWN5000

CKX 12/11 (FIXED 9%) TLB
CLARCOR INC

CLAREGOLD TRUST

CLARIANT CHF3.70(REGD)

CLARITY PARTNERS II LP

CLARITY PARTNERS L P

CLAYTON DUBILIER & RICE FD V
CLAYTON DUBILIER & RICE VI LP
CLEAN HARBORS INC

CLEANAWAY CO LTD

CLEANUP CORP Y50

CLEAR CHANNEL COMMUNICATIONS I
CLEAR CHANNEL OUTDOOR HOLDINGS
CLEAR CHANNEL WORLDWIDE H 144A
CLEAR CHANNEL WORLDWIDE HOLDIN
CLEARSTONE VENTURE PARTNERS
CLEARWIRE CORP

CLEAVER-BROOKS INC 144A

CLECO CORP

CLERESTORY PARTNERS LP
CLESSIDRA CAPITAL PARTNERS II
CLEVELAND ELECTRIC ILLUMINATIN
CLEVO TWD10

CLICKS GROUP LTD ZARO0.01

CLIFFS NATURAL RESOURCES INC
CLONDALKIN 5/13 COV-LITE TLB
CLONDALKIN ACQUISITION BV
CLOROX CO

CLOROX CO/THE

CLOSE BROS GROUP ORD 25P
CLOSE BROTHERS GROUP PLC CFD
CLOUD PEAK ENERGY INC

CLOUD PEAK ENERGY RESOURCES LL
CLP HLDGS HKD5

CLUB MEDITERRANEE

CMC MAGNETIC CORP TWD10

CME GROUP INC

CME GROUP INC/IL
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CMIC HOLDINGS CO LTD

CMK CORP Y50

CMS ENERGY CORP

CMWLTH FING AUTH PA

CNA FINANCIAL CORP

CNB FINANCIAL CORP/PA

CNG HOLDINGS INC/OH 144A

CNH EQUIPMENT TRUST 2010- A A4
CNH GLOBAL NV

CNL LIFESTYLE PROPERTIES INC
CNO FINANCIAL GROUP INC 144A
CNOOC FINANCE 2012 LTD 144A
CNOOC FINANCE 2013 LTD

CNOOC LTD

CNOOC LTD HKDO0.02

CNP ASSURANCES EUR1

CO INVESTMENT FUND (THE) II LP
COACH INC

COAL INDIA LTD

COASTAL ENERGY CO COM USDO0.04
COBALT CMBS COMMERCIAL C2 AMFX
COBALT CMBS COMMERCIAL M C2 A3
COBALT CMBS COMMERCIAL M C3 A4
COBALT INTERNATIONAL ENERGY IN
COBHAM ORD GBP0.025

COBIZ FINANCIAL INC

COCA COLA EMBONOR COM SER'B'
COCA COLA FEMSA SAB DE CV SERL
COCA COLA HBC

COCA COLA ICECEK SANATI A.S.
COCA-COLA AMATIL NPV
COCA-COLA CO/THE

COCA-COLA EAST JAPAN CO LTD
COCA-COLA ENTERPRISES INC
COCA-COLA HBC FINANCE BV
COCA-COLA WEST COMPANY LTD NPV
COCHLEAR LTD COM

COCOA FUTURE (NYB)

COCOKARA FINE HOLDINGS INC CFD
CODAN LTD NPV

CODE HENNESSY & SIMMONS

CODE HENNESSY & SIMMONS III LP
CODEHENNESSY & SIMMONS 1V L.P
COEUR MINING INC

COFFEE 'C' FUTURE (NYB)

COFFEE ROBUSTA 10TN FUT (LIF)

COGECO CABLE INC 144A

COGECO INC

COGENT COMMUNICATIONS GRO 144A
COGNETAS FUND II 'B' LP
COGNIZANT TECHNOLOGY SOLUTIONS
COHEN CAPITAL LLC TRANCHE 1
COINMACH 5/13 COV-LITE TLB
COINSTAR INC

COINSTAR INC 144A
CO-INVESTMENT 2000 FUND L P
COLBUN S. A. NPV
COLDMAN/WHITEHALL V & VI
COLEMAN CABLE INC

COLFAX CORP

COLGATE-PALMOLIVE (PAKISTAN)
COLGATE-PALMOLIVE CO
COLGATE-PALMOLIVE INR1 DEMAT
COLLECTION HOUSE L NPV

COLLEGE LOAN CORP TRUST 1 A2
COLLER INTERNATIONAL PARTNERS
COLLINS & AIKMAN PRODS CO 144A
COLLINS FOODS GROUP LTD
COLOMBIA GOVERNMENT INTERNATIO
COLONY FINANCIAL INC

COLONY INVESTORS VIII LP
COLOPLAST SER 'B' DKK5
COLOPLAST-B

COLORADO ST BLDG EXCELLENT SCH
COLOWIDE CO LTD NPV CFD
COLRUYT SA NPV

COLT GROUP SA

COLTENE HOLDING AG CHF5(REGD)
COLUMBUS GA HOSP AUTH

COMCAST CABLE COMMNS EXCH NTS
COMCAST CABLE COMMUNICATIONS H
COMCAST CABLE COMMUNICATIONS L
COMCAST CORP

COMERICA INC

COMFORTDELGRO CORP SGDO0.25
COMM 2000-C1 MORTGAG C1 G 144A
COMM 2005-C6 MORTGAGE TR C6 Al
COMM 2005-C6 MORTGAGE TRU C6 B
COMM 2006-C7 MORTGAGE TR C7 A4
COMM 2006-C8 MORTGAGE TR C8 A4
COMM 2006-FL12 MO FL12 AJ 144A
COMM 2007-C9 MORTGAGE TR C9 A4

COMM 2007-C9 MORTGAGE TRU C9 B
COMM 2012-CCRE1 MOR CR1 D 144A
COMM 2012-CCRE1 MORTGAGE CR1 C
COMM 2012-CCRE2 MOR CR2 E 144A
COMM 2012-CCRE2 MOR CR2 F 144A
COMM 2012-CCRE2 MORTGAG CR2 A4
COMM 2012-CCRE4 MORTGAG CR4 A3
COMM 2012-LC4 MOR LC4 D 144A
COMM 2012-LC4 MORTGAGE T LC4 C
COMM 2013-CCRE6 MORTGAG CR6 A2
COMM MORTGAGE TR SFS A2 144A
COMMERCE BANCSHARES INC/MO
COMMERCIAL BK OF CEYLON SLRP10
COMMERCIAL INTL BANK(EGYPT)
COMMERCIAL METALS CO
COMMERCIAL MORTGAG CR3 AM 144A
COMMERCIAL MORTGAG TFLA L 144A
COMMERCIAL MORTGAGE LC6 E 144A
COMMERCIAL MORTGAGE LO LS1 A4B
COMMERCIAL MORTGAGE PAS CR3 A3
COMMERCIAL MORTGAGE PAS LB1A D
COMMERCIAL MORTGAGE PASS C2 AM
COMMERCIAL MORTGAGE PASS C3 AM
COMMERCIAL MORTGAGE TR GG11 A4
COMMERCIAL MORTGAGE TRU GG1 A7
COMMERCIAL MORTGAGE TRU GG7 A4
COMMERCIAL MORTGAGE TRU GG7 AM
COMMERCIAL MORTGAGE TRU GG9 A4
COMMERCIAL MORTGAGE TRU GG9 AM
COMMERCIAL MTG 99-C1 144A
COMMERCIAL MTG TR99 C2 G 144A
COMMERZBANK AG

COMMIT TO PUR ADVANSTAR

COMMIT TO PUR FHLMC GOLD SFM
COMMIT TO PUR FNMA SF MTG
COMMIT TO PUR GNMA II JUMBOS
COMMIT TO PUR GNMA SF MTG
COMMODITY FUND OF HEDGE FUNDS
COMMODORE CDO I LTD 1A B 144A
COMMONWEALTH BANK OF AUST 144A
COMMONWEALTH BANK OF AUSTRALIA
COMMONWEALTH EDISON CO
COMMONWEALTH PROPERTY OFFICE
COMMONWEALTH REIT

COMMSCOPE INC 144A

COMMUNITY CHOICE FINANCIAL INC
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COMMUNITY HEALTH SYSTEMS INC
COMMVAULT SYSTEMS INC
COMPAGNIE DE SAINT-GOBAIN
COMPAGNIE DE SAINT-GOBAIN CFD
COMPAGNIE FINANCIERE
COMPAGNIE GENERALE DES ETABLIS
COMPAL ELECTRONIC INC TW$10
COMPANHIA PROVIDENCIA IND E
COMPARTAMOS SAB DE CV
COMPASS GROUP ORD GBP0.10
COMPASS GROUP PLC CFD

COMPASS MINERALS INTERNATIONAL
COMPUTACENTER B SHS
COMPUTACENTER ORD GBP0.06667
COMPUTER ENGINEERING CFD
COMPUTER MODELLING GROUP LTD
COMPUTER SCIENCES CORP
COMPUTER TASK GROUP INC
COMPUTERSHARE NPV (DFD 1 POST
COMPUWARE CORP

COMSTOCK RESOURCES INC
COMSYS HOLDINGS NPV CFD
COMTECH TELECOMMUNICATIONS COR
CONAGRA FOODS INC

CONAGRA FOODS INC 144A
CONCENTRADORA FIBRA HOTELERA M
CONCENTRIC AB

CONCHO RESOURCES INC

CONCHO RESOURCES INC/MIDLAND T
CONCUR TECHNOLOGIES INC
CONFIE SEGUROS 11/12 TL
CONNECTICUT ST

CONN'S INC

CONOCOPHILLIPS

CONOCOPHILLIPS HOLDING CO
CONSECO FINANCIAL CORP 2 A5
CONSOL ENERGY INC
CONSOLIDATED EDISON CO OF NEW
CONSOLIDATED EDISON INC
CONSOLVE INCORPORATED SER D
CONSOLVE INCORPORATED SER E
CONSTANTIN MEDIEN AG
CONSTELLATION BRANDS INC
CONSTELLATION SOFTWARE INC
CONSUMER DISCRETIONARY SELECT
CONSUMER PORTFOLIO SERVICES IN

CONSUMER STAPLES SELECT SECTOR
CONSUMERS ENERGY CO

CONTACT ENERGY NPV

CONTANGO OIL & GAS CO

CONTECH ENGINEERED COV-LITE TL
CONTIMORTGAGE HOME EQUIT 4 B1F
CONTINENTAL AG NPV

CONTINENTAL AIRLINES 2005-ERJ1
CONTINENTAL AIRLINES 2007-1 CL
CONTINENTAL GOLD LIMITED
CONTINENTAL RESOURCES INC/OK
CONTROLADORA COMMERCL MEXICANA
CONVATEC 12/10 (USD) TL
CONVATEC HEALTHCARE E SA 144A
CONVERGEONE 5/13 TLB
CONVERGYS CORP

CON-WAY INC

COOKPAD INC CFD

COOPER COS INC/THE

COOPER GAY SWETT & CRAWFORD
COOPER TIRE & RUBBER CO
COOPERATIEVE CENTRALE RAIFFEIS
COOPER-STANDARD AUTOMOTIVE INC
COOPER-STANDARD HOLDING I 144A
COPA 529 LP

COPA HOLDINGS SACLA

COPA KEYSTONE LP

COPANO ENERGY LLC / COPANO ENE
COPART INC

COPPER FUTURE (CMX)

COPPER FUTURE (LME)

COPPER MOUNTAIN MINING CORP
CORE LABORATORIES N V
CORELOGIC INC

CORELOGIC INC/UNITED STATES
CORE-MARK HOLDING CO INC

CORIO NV EUR10

CORN FUTURE (CBT)

CORNELL UNIVERSITY
CORNERSTONE ONDEMAND INC
CORNERSTONE PATRIOT FUND LP
CORNING INC

CORONA CORP JPY50

CORONADO BAY CLUB (MISC
CORONATION FUND MA ZAR0.0001
CORP AZUCARERA DEL PERU S 144A

CORP FIN DEL VALLE COM COP10
CORP FINANCIERA COLOMBIANA SA
CORP NACIONAL DEL COBRE DE CHI
CORPBANCA COM NPV

CORPORATE EXECUTIVE BOARD CO/T
CORPORATE OFFICE PROP TR
CORPORATE OFFICE PROPERTIES TR
CORPORATION BK INR10 DEMAT
CORPUS CHRISTI TX INDEP SCH DI
CORRECTIONS CORP OF AMERICA
COSAN LTD SHS -A-

COSAN LUXEMBOURG SA

COSAN LUXEMBOURG SA 144A
COSAN SA INDUSTRIA E COMERCIO
COSCO DEVELOPMENT CO 'H'

COSCO PACIFIC ORD HK$0.1

COSMO OIL

COSMOS INITIA CO NPV

COSMOS PHARMACEUTICAL CORP
COSTAIN GROUP PLC

COSTAR GROUP INC

COSTCO WHOLESALE CORP

COTT BEVERAGES INC

COTT CORP

COTTON NO 2 FUTURE (NYB)
COUNTRY GARDEN HLDGS CO LTD
COUNTRY GARDEN HOLDINGS C REGS
COUNTRYWIDE ASSET-B BC2 N 144A
COUNTRYWIDE ASSET-BACK 13 1AF3
COUNTRYWIDE ASSET-BACKED 5 2A2
COUNTRYWIDE ASSET-BACKED S1 A2
COUNTRYWIDE HOME EQUITY LOA A
COVANCE INC

COVANTA HOLDING CORP
COVENTRY HEALTH CARE INC
COVIDIEN INTERNATIONAL FINANCE
COVIDIEN PLC

COVIS PHARMA 4/13 TL

COWAY CO LTD KRW500

COWELL DEVELOPMENT TBK PT

COX COMMUNICATIONS INC 144A
CP ALL PCL THB1(ALIEN MARKET)

CP FCC HOLDINGS LLC
CPAFVC716X2 OAKTREE LOAN FUND
CPFL ENERGIA SA COM NPV

CPG INTL 9/12 COV-LITE TL
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CPI INTERNATIONAL (2/11) TLB

CPI INTERNATIONAL INC

CPP 12/12 2ND LIEN COV-LITE TL
CPP 12/12 COV-LITE TL

CPS AUTO RECEIVABLES A B 144A
CPS AUTO RECEIVABLES A C 144A
CPS AUTO RECEIVABLES B C 144A
CPS AUTO RECEIVABLES B D 144A
CPS AUTO RECEIVABLES C D 144A
CR BARD INC

CRAMO 0JY SER 'B' NPV

CRANE CO

CRANSWICK PLC

CRCAM NORD DE FRANCES EUR3.05
CREDICORP LTD

CREDIT ACCEPTANCE CORP

CREDIT AGRICOLE DISC

CREDIT AGRICOLE SA 144A
CREDIT AGRICOLE SA CFD

CREDIT AGRICOLE SA EUR3
CREDIT AGRICOLE SA/LONDON 144A
CREDIT LINKED ENHANCED ASSET R
CREDIT SAISON CO NPV

CREDIT SUISSE AG/GUERNSEY
CREDIT SUISSE COMMERCI IVR1 A2
CREDIT SUISSE FB 01 CK6 144A
CREDIT SUISSE FB 02 26 B5 144A
CREDIT SUISSE FB 02 26 IV B3
CREDIT SUISSE FB 02 CKS4 144A
CREDIT SUISSE FB 02-CP3 144A
CREDIT SUISSE FB 97-C2 H 144A
CREDIT SUISSE FB 98-C2 144A
CREDIT SUISSE FIRS 26 4B4 144A
CREDIT SUISSE FIRS CKN5 H 144A
CREDIT SUISSE FIRST BO 10 10A2
CREDIT SUISSE FIRST BOST C1 A4
CREDIT SUISSE FIRST BOST C2 A2
CREDIT SUISSE FIRST BOST C2 A3
CREDIT SUISSE FIRST BOST C3 A4
CREDIT SUISSE FIRST BOST C3 A5
CREDIT SUISSE FIRST BOST INTL
CREDIT SUISSE FIRST BOSTON
CREDIT SUISSE FIRST C1 H 144A
CREDIT SUISSE GROUP AG CHF0.04
CREDIT SUISSE MORT TF2A B 144A
CREDIT SUISSE MORTGAGE IVR3 Al

CREDIT SUISSE NIMS TR 3 B 144A
CREDIT SUISSE USA INC

CREDIT SUISSE/NASSAU

CREDIT SUISSE/NEW YORK NY
CREDIT-BASED ASSET MX1 Al 144A
CREDITO EMILIANO SPA

CREDT 2004 1 LTD

CREE INC

CREMER SA COM NPV

CRESCENT POINT ENERGY CORP
CREST 2000 1 LTD CL D 144A
CREST 2000-1 LTD 1A E 144A
CREST 2001-1 LTD 1A C 144A
CREST CLARENDON STR 021 D 144A
CREST DARTMOUTH STR 03 1 144A
CREST EXETER STREET 1A Al 144A
CREST G STAR 2001 2 144A

CREST G STAR 2001 2 CL C 144A
CRESTON ORD GBP0.10

CRESTVIEW CAPITAL PARTNERS LP
CRESTVIEW PARTNERS II PF LP
CRESTWOOD MIDSTREAM PARTNERS
CRH ORD EURO0.32

CRH ORD EUR0.32 DUBLIN LIST
CRH ORD EURO.32 DUBLIN CFD
CRH PLC CFD

CRICKET COMMUNICATIONS INC
CROATIA GOVERNMENT INTERNATION
CRODA INTERNATIONAL CFD

CRODA INTL ORD 10P

CROOZ INC CFD

CROPENERGIES AG NPV (BR)
CROSS ATLANTIC TECHNOLOGY FUND
CROSSTEX ENERGY LP

CROSSTEX ENERGY LP / CROSSTEX
CROWN CASTLE (1/12) DELAYED
CROWN CASTLE INTERNATIONAL COR
CROWN HOLDINGS INC

CROWN LIMITED NPV

CROWN MEDIA HOLDINGS INC
CRUDE OIL FUTURE (NYM)

CRUDE OIL FUTURES (NYM)

CS LOXINFO PCL

CS STRATEGIC PARTNERS IV LP

CS STRATEGIC PARTNERS IV RE LP
CS STRATEGIC PARTNERS IV VC LP

CS STRATEGIC PTNRS V

CSAB MORTGAGE-BACKED TRU 2 A6A
CSAB MORTGAGE-BACKED TRU 4 A6A
CSAB MORTGAGE-BACKED TRUS 1 A5
CSAB MORTGAGE-BACKED TRUS 4 A5
CSAM FUNDING III / 3X D REGS

CSC HOLDINGS LLC

CSFB CCP COLLATERAL

CSFB STRATEGIC PARTNERS II

CSFB STRATEGIC PARTNERS II LP
CSFB STRATEGIC PARTNERS III RE
CSFB STRATEGIC PARTNERS III VC
CSFB STRATEGIC PARTNERS III-B
CSG GUERNSEY V LTD

CSG SYSTEMS INTERNATIONAL INC
CSI PROPERTIES LTD

CSL ORD NPV

CSMC MORTGAGE-BACKED TR 7 11A4
CSMC MORTGAGE-BACKED TRU 5 3A1
CSMC MORTGAGE-BACKED TRU 7 9A5
CSR CORP LTD

CSR PLC CFD

CSR PLC ORD GBP0.001

CSS INDUSTRIES INC

CST BRANDS INC

CST BRANDS INC 144A

CSU CARDSYSTEM S A COM NPV

CSX CORP

CSX TRANSPORTATION INC

CTBC FINANCIAL HOLDING CO LTD
CTCI CORP ORD TWD10

CTI FOODS 6/13 2ND LIEN TL
CTRIP.COM INTERNATIONAL LTD

CTS EVENTIM NPV

CUBESMART

CUBIST PHARMACEUTICALS INC
CULLEN/FROST BANKERS INC
CUMMINS INC

CUMULUS MEDIA HOLDINGS INC
CUNNINGHAM LINDSEY 10/12
CUNNINGHAM LINDSEY 12/12 TL
CURATORS OF THE UNIV OF MISSOU
CURTISS-WRIGHT CORP

CUSTOM BUILDING PRODUCTS 12/12
CUSTOMERS BANCORP INC

CVC CAPITAL PARTNERS ASIA
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CVC EUROPEAN EQUITY PART V

CVI GLOBAL VALUE FUND A LP

CVR ENERGY INC

CVR REFINING LLC / COFFEY 144A
CVR REFINING LP

CVS BAY AREA INC JPY50 CFD

CVS CAREMARK CORP

CVS PASS-THROUGH TRUST

CW CAPITAL COBALT L 1A Al 144A
CWABS REVOLVING HOME EQUI A 2A
CWABS REVOLVING HOME EQUI C 2A
CWABS REVOLVING HOME EQUI D 2A
CWABS REVOLVING HOME EQUI G 2A
CWABS REVOLVING HOME EQUI O 1A
CWABS REVOLVING HOME EQUIT I A
CWHEQ REVOLVING HO F 2A1A 144A
CWHEQ REVOLVING HOME EQUI E 2A
CWHEQ REVOLVING HOME EQUI I 2A
CWMBS INC 03-R3 CTF B-3

CWMBS REPERFORMING 02 1 144A
CWMBS REPERFORMING 02 R3 144A
CWMBS REPERFORMING 02-R3 144A
CWMBS REPERFORMING LN 021 144A
CWMBS REPERFORMING LN 02-2 2B5
CWMBS REPERFORMING LN 03-R1
CYAN INC

CYBER AGENT INC NPV CFD

CYDSA SA DE CV 'A'ORD NPV
CYFROWY POLSAT SA

CYNOSURE INC

CYPRESS SEMICONDUCTOR CORP
CYRELA BRAZIL REAL COM NPV
CYRUSONE INC

CYRUSONE LP / CYRUSONE FI 144A
CYTEC INDUSTRIES INC

CZECH REPUBLIC GOVERNMENT BOND
D. CARNEGIE & CO AB SEK2

DAE DUCK ELECTRONICS CO KRW500
DAEDUCK GDS KRW500

DAEGU CITY GAS CO LTD

DAEGU DEPARTMENT STORE KRW5000
DAEHAN FLOUR MILL CO

DAEHAN PULP KRW5000

DAEKYO KRW5000

DAESANG HOLDINGS CO LTD
DAESUNG HOLDINGS CO LTD

DAETWYLER HLDGS CHF5 (POST
DAEWON SANUP CO KRW500
DAEWOO ENGINEERING KRW5000
DAEWOO INTERNATION KRW5000
DAEWOO SECS KSWN5000
DAEWOO SHIPBUILDING & MARINE
DAH CHONG HONG HLDGS HKDO0.15
DAH SING FINANCIAL HLDGS HK$2
DAHSING BANKING GROUP

DAI NIPPON PRINTING CO LTD CFD
DAI NIPPON PRINTING CO Y50

DAI NIPPON TORYO JPY50

DAICEL CHEMICAL INDUSTRIES LTD
DAICEL CORP

DAI-CHI LIFE INS CO LTD CFD
DAIDO KOGYO CO LTD JPY50
DAIDO STEEL CO Y50

DAIEI INC Y50

DAIFUKU CO CFD

DAIFUKU CO Y50

DAIHATSU DIESEL JPY50

DAIHATSU MOTOR CO Y50

DAIHEN CORP CFD

DAIICHI CHUO KISUE CFD

DAI-ICHI JITSUGYO CO Y50
DAIICHI KOSHO CO CFD

DAI-ICHI LIFE INSURANCE CO LTD
DAIICHI SANKYO COMPANY LIMITED
DAIICHI SANKYO COMPANY LTD CFD
DAIKIN INDUSTRIES Y50

DAIKO CLEARING SERVICES CFD
DAIKOKU DENKI CO NPV

DAIKOKU DENKI CO NPV CFD
DAIKYO INC Y50

DAIKYO INC Y50 CFD

DAILY MAIL & GENERAL TRUST 'A’
DAILY MAILRAGENERAL TST -A NV
DAIMLER AG ORD NPV

DAIMLER FINANCE NORTH AME 144A
DAIMLER FINANCE NORTH AMERICA
DAIMLER INTERNATIONAL FINANCE
DAINICHI CO Y50 CFD
DAINICHISEIKA C&C Y50 CFD
DAINICHISEIKA COLOR &
DAINIPPON SUMITOMO PHARMA CO
DAIRIBORD ZIMBABWE ZWL1

DAIRY CREST GROUP ORD 25P
DAISHINKU CORP Y50

DAITO BANK NPV CFD

DAITO TRUST CONSTRUCTION CO LT
DAITO TRUST CONSTRUCTION Y50
DAIWA HOUSE INDUSTRY CO LTD
DAIWA HOUSE INDUSTRY CO Y50
DAIWA INDUSTRIES NPV

DAIWA SECS GROUP NPV

DAIWA SECURITIES GROUP INC CFD
DAIWABO CO LTD JPY50

DALLAS TX AREA RAPID TRANSIT S
DANA HOLDING CORP

DANAHER CORP

DANIELI & C EUR1

DANONE

DANSKE BANK A/S

DANSKE BANK A/S 144A

DANSKE BANK AS DKK10

DANVILLE MANAGEMENT UNIT
DAOU DATA SYSTEM C KRW500
DAOU TECHNOLOGY INC KRW500
DAPHNE INTERNATIONAL HOLDINGS
DARDEN RESTAURANTS INC
DARLING INTERNATIONAL INC
DARMA HENWA PT TBK

DART GROUP ORD GBP0.0125
DASSAULT SYSTEMES SA EUR1
DATA COMMUNICATIONS SYS CO
DATA GROUP INC

DATANG INTERNATIONAL POWER
DATAPIPE 3/13 2ND LIEN TL
DATATEL 2/13 TLB

DAUM COMMUNICATIONS CORP
DAVITA (10/10) TLB

DAVITA 8/12 TLA3

DAVITA HEALTHCARE PARTNERS INC
DAVITA INC 1L GTD SR S

DAX INDEX FUTURE (EUX)

DB X-TRACKERS - CSI300 INDEX E
DBS HLDGS SGD1

DBUBS 2011-LC1 MOR LC1A E 144A
DBUBS 2011-LC1 MOR LC1A F 144A
DCC ORD EURO0.25

DCM HOLDINGS CO LTD

DCM JAPAN HOLDINGS CO LTD CFD
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DCP MIDSTREAM LLC 144A

DCP MIDSTREAM PARTNERS LP
DDR CORP

DE LA RUE ORD CFD

DE MASTER BLENDERS EURO0.12
DEAN FOODS CO

DEBENHAMS ORD GBP0.01 (WI)
DEBENHAMS ORD GBP0.01 (WI) CFD
DECCAN CHRONICLE H INR2 (POST
DECEUNINCK NPV

DECKERS OUTDOOR CORP

DEERE & CO

DEETHREE EXPLORATION LTD
DEL MONTE CORP

DELAWARE STRUCTURED

DELEK GROUP ILS1

DELEK LOGISTICS PARTNERS LP
DELEK US HOLDINGS INC
DELHAIZE GROUP

DELHAIZE GROUP SA

DELIA*S INC

DELL INC

DE'LONGHI SPA 1.5EUR

DELPHI AUTOMOTIVE PLC

DELPHI CORP

DELTA AIR LINES 2007-1 CLASS A
DELTA AIR LINES 4/13 TLB1
DELTA AIR LINES INC

DELTA CORP SHS ZWLO0.05

DELTA ELECTRONIC TW $10
DELTA ELECTRONICS THB1 (NVDR)
DELTA LLOYD NV

DELTA-GALIL IND ORD ILS1
DELTICOM AG

DELUXE 12/11 TLB

DELUXE CORP

DEMANDWARE INC

DENA CO LTD NPV

DENA CO LTD NPV CFD

DENBURY RESOURCES INC
DENDREON CORP

DENHAM COMMODITY PARTNERS VI
DENKI KAGAKU KOGYO CFD
DENKI KAGAKU KOGYO Y50
DENMARK GOVERNMENT BOND
DENSO CORP CFD

DENSO CORPORATION NPV
DENTSPLY INTERNATIONAL INC
DENTSPLY INTL INC NEW COM
DENTSU INC NPV

DENVER CLUB BUILDING BINDER
DENYO CO LTD CFD

DENYO CO LTD Y50

DEPO AUTO PARTS IN TWD10
DERICHEBOURG

DERWENT LONDON PLC GBP0.05
DESARROLLADORA HOMEX SAB DE CV
DESTINATION MATERNITY CORP
DETOUR GOLD CORP

DETROIT EDISON SECURITIZA 1 A6
DEUTSCHE BANK AG LONDON
DEUTSCHE BANK AG NAMEN-AKT REG
DEUTSCHE BANK AG ORD NPV REGD
DEUTSCHE BANK AG/LONDON
DEUTSCHE BOERSE AG NPV
DEUTSCHE BUNDESREPUBI/L-INFLAT
DEUTSCHE EUROPEAN PARTNERS IV
DEUTSCHE EUROSHOP AG
DEUTSCHE FINANCIAL CAPITA T A2
DEUTSCHE LUFTHANSA AG ORD NPV
DEUTSCHE MORTGAGE & C1 ] 144A
DEUTSCHE POST AG NPV

DEUTSCHE POST AG NPV (REGD)
DEUTSCHE TELEKOM AG NPV (REGD)
DEUTSCHE TELEKOM INTERNATIONAL
DEUTSCHE WOHNEN AG NPV (BR)
DEUTZ AG NPV

DEVELOP-DC L P

DEVON ENERGY CORP

DEVON FINANCING CORP LLC
DEVON FING CORP ULC DEB

DEVON PARK BIOVENTURES LP
DEVRO ORD 10P

DEVRY INC

DEXCOM INC

DEXIA CREDIT LOCAL SA 144A
DEXUS PROPERTY GROUP NPV

DFC GLOBAL CORP

DGB FINANCIAL GROUP INC

DIAGEO CAPITAL PLC

DIAGEO FINANCE BV

DIAGEO ORD 28 101/108P

DIAGEO PLC

DIAMOND OFFSHORE DRILLING INC
DIAMONDBACK ENERGY INC
DIASORIN SPA EUR1

DIC CORP Y50

DIC CORPORATION CFD

DICK'S SPORTING GOODS INC
DICKS SPORTING GOODS INC OC
DICKSONS CONCEPT INTERNATIONAL
DIEBOLD INC

DIGI.COM.BERHAD MYRO0.01
DIGICEL GROUP LTD 144A

DIGICEL GROUP LTD REGS

DIGITAL CINEMA 5/13 TLB

DIGITAL REALTY TRUST INC
DIGITAL REALTY TRUST LP

DIGITAL RIVER INC

DIGITALGLOBE INC 144A

DILIGENT BOARD MEMBER SERVICES
DILLARD'S INC

DINEEQUITY INC

DIODES INC

DIRECIONAL ENGENHARIA SA
DIRECT CAPITAL FUNDIN 1 D 144A
DIRECT LINE INSURANCE GROUP PL
DIRECTV

DIRECTV HOLDINGS LLC / DIRECTV
DISCOVER BANK/GREENWOOD DE
DISCOVER FINANCIAL SERVICES
DISCOVERY COMMUNICATIONS INC
DISCOVERY COMMUNICATIONS LLC
DISCOVERY LTD ZAR0.001

DISH DB