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Form 990-PFi

Department of the Treasury
Internal Revenue Service

Return of Private Foundation
or Section 4947(a)(1) Nonexempt Charitable Trust

Treated as a Private Foundation
Note. The foundation may be able to use a copy of this return to satisfy state reporting requirements.

OMB No 1545-0052

2010
For calendar year 2010 , or tax year beginning , and ending

G Check all that apply. 0 Initial return Initial return of a former public charity 0 Final return
Amended return n Address chancre n Name chancre

Name of foundation A Employer identification number

THE RUSSELL BERRIE FOUNDATION, A NEW
JERSEY NONPROFIT CORPORATION 22-2620908

Number and street (or P O box number if mail is not delivered to street address) Room/swte B Telephone number

300 FRANK W. BURR BLVD. , BLDG EAST 7TH FL 201-928-1880
City or town, state, and ZIP code C If exemption application is pending , check here

TEANECK , NJ 0 7 6 6 6 ='" =^ 'S i i,X f',---' "• ;ter D 1. Foreign organizations, check here

H Check type of organization: ® Section 501 ( c )( 3 ) exem pt p rivate foundation 2. Foreign organizations meeting the 85% test,
h c h d htt

Section 4947 (a )( 1 ) nonexem p t charitable trust 0 Other taxable p rivate foundation
c e k ere an computationa ac

If f
I Fair market value of all assets at end of year J Accounting method. 0 Cash Accrual

privateE oundation status was terminated
under section 507(b)(1)(A), check here

(from Part 11, col. (c), line 16) = Other (specify) F If the foundation is in a 60-month termination
$ 2 3 9 17 3 5 3 7 . (Part 1, column (d) must be on cash basis) under section 507(b)(1) B ) , check here

Part I Analysis of Revenue and Expenses
(The total of amounts in columns (b) , (c), and (d) may not

(a) Revenue and
expenses per books

(b) Net investment
income

(c) Adjusted net
in m

( d) Disbursements
for charitable purposes

necessarily equal the amounts in column (a)) co e (gash basis only)

1 Contributions, gifts, grants, etc., received 3 , 000 , 027 . N /A
2 Chedc►O 11 the loundahon Is not required to attach Sch B

3 cash
In terest

n savinss
and temporary 1 , 185 , 197. 1 18 5 197. STATEMENT 1-

4 Dividends and interest from securities 1 , 112 , 525. 1 , 112 , 525. STATEMENT 2
5a Gross rents <8 4 18 7 . <84<84 , 187. STATEMENT 3
b Net rental income or (loss ) <84 1 8 7 . >

6a Net gain or (loss) from sale of assets not on line 10 3 285 , 883.
7 Gross sales price for all

b assets on line 8a 83,558,902. -

da 7 Capital gain net income (from Part IV, line 2) 3 , 285 , 883.
8 Net short-term capital gain

9 Income modifications
Gross sales less returns

10a and allowances

b Less Cost of goods sold

c Gross profit or (loss)

W 11 Other income

12 Total Add lines 1 throu g h 11 8 4 9 9 445. 5 , 499 , 418.
13 Compensation of officers , directors , trustees, etc 549 000. 66 , 250 . 482 750 .
14 Other employee salaries and wages 476 136. 114 , 273 . 361 , 863.

ii 15 Pension plans, employee benefits 133 124 -1- 31 950 . 101 174.
a 16a Legal fees STMT 4 49 , 499. 0. 49 , 499.
Qd b Accounting fees STMT 5 81 , 174. 19 , 482. 61 , 692.
cf^, c Other professional fees STMT 6 975 , 136. 524 , 237. 450 899 .

> 17 Interest

18 Taxes STMT 7 137 209. 14 , 516. 45 , 968.
19 Depreciation and depletion 12 , 677. 0.

D 20 Occupancy 179 559. 43 094. 136 465.
< 21 Travel, conferences, and meetings 69 , 792. 0. 69 792 .
a 22 Printing and publications

I 23 Other expenses STMT 8 87 , 644. 13 , 310. 74 , 334.
24 Total operating and administrative

o e e se^1^rU3through23 2 , 750 , 950. 827 112. 1 834 436.
'25 Contrl ut o s, g1ts,-grants-^a^dj 9 , 414 , 812. 13 : 888 407.

26 T t l d b i ` to a ex^enses a ,p s urse a n s

" 'Add^l"s2&nc 2 12 1 65 762 . 827 112. 15 , 722 , 843.
ubtract Ilne 26 from IIn e-1

La ,4rr a cp n6es and sbursements <3 6 6 6 317 .
e vvees men

,

t-meom t negative , enter -0- ) 4 1 672 306.
c Adjusted net income (f ne gative, enter -0-) N /A

iz=oi-io LHA For Paperwork Reduction Act Notice , see the instructions Form 990-PF (2010)
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THE RUSSELL BERRIE FOUNDATION, A NEW
Form990,PF (2010) JERSEY NONPROFIT CORPORATION 2 2- Z b 2 U 9 u d rage z

AtchedSchedules andamounts Inthedescnptiontl ShB
Begin ning of year End of year

ee sa ancePart ll column should be tortnd -0tyearamounts only V l k V lb B Market ValueF( a) Book a ue )( oo uea air(c)

1 Cash - non-interest - bearing 0.

2 Savings and temporary cash investments 2 , 542 , 615. 8 , 231 , 770. 8 , 231 , 770.

3 Accounts receivable ►
Less: allowance for doubtful accounts ►

4 Pledges receivable ► 13 , 128 , 700. .
Less: allowance for doubtful accounts ► 12 , 548 , 619. 13 , 128 , 700. 13 , 128 , 700.

5 Grants receivable

6 Receivables due from officers, directors , trustees , and other

disqualified persons

7 Other notes and loans receivable ► __ ___- _ _ __ _ -_-_ __- - __ _ ___ _ _ _ __

Less: allowance for doubtful accounts ►
8 Inventories for sale or use

9 Prepaid expenses and deferred charges

< 10a Investments - U.S. and state government obligations

b Investments - corporate stock STMT 10 25 , 453 , 280. 2-2- , 885 , 174. 22 , 885 , 174.
c Investments - corporate bonds

11 Investments - land,buddings , andegmpmentbasis ►

Less accumulated depreciation ►

12 Investments - mortgage loans

13 Investments - other STMT 11 185 385 412. 193 993 041. 193 993 041.
14 Land, buildings, and equipment basis ► 213 , 661.

Less accumulated depreciation STMT 12 ► 209 , 272. 17 , 066. 4 , 389. 4 , 389.
15 Other assets ( describe ► OTHER ASSETS ) 584 , 116. 930 , 463. 930 , 463.

16 Total assets to be com p leted b all filers 226 , 531 , 108. 239 , 173 537. 239 , 173 , 537.
17 Accounts payable and accrued expenses 112 , 353. 143 136. - -
18 Grants payable 31 , 014 , 803. 26 , 541 208. --

co 19 Deferred revenue

•'= 20 trustees , and other disqualified personsdirectorsLoans from officers - - -, ,

2 21 Mortgages and other notes payable - -

22 Other liabilities ( describe ► ) -

23 Total liabilities add lines 17 throu g h 22 ) 31 , 127 , 156. 26 , 684 , 344.
Foundations that follow SFAS 117, check here ►
and complete lines 24 through 26 and lines 30 and 31

24 Unrestricted 182 855 333. 199 360 493. _
25 Temporarily restricted 12 , 548 , 619. 13 , 128 , 700.

M
26 Permanently restricted

C
Foundations that do not follow SFAS 117, check here ► -

LL and complete lines 27 through 31.

y 27 Capital stock, trust principal , or current funds -

y 28 Paid-in or capital surplus , or land, bldg., and equipment fund

a 29 Retained earnings, accumulated income, endowment, or other funds

Z 30 Total net assets or fund balances 195 , 403 , 952. 212 , 489 , 193.

31 Total liabilities and net assets/fund balances 226 , 531 , 108. 2 3 9 17 3 5 3 7.

.i

Part iii Analysis of Changes in Net Assets or Fund Balances

1 Total net assets or fund balances at beginning of year - Part II, column (a), line 30

(must agree with end-of-year figure reported on prior year's return) 1 195 , 403 , 952
2 Enter amount from Part 1, line 27a 2 <3 666 , 317. >

3 Other increases not included in line 2 (itemize) ► SEE STATEMENT 9 3 20 , 751 , 558.

4 Add lines 1, 2, and 3 4 12 , 489 , 193 -
5 Decreases not included in line 2 (itemize) ► 5 0 .

6 Total n et assets or fund balances at end of year (line 4 minus line 5) - Part II column ( b), line 30 6 212 4 8 9 19 3 .

Form 990-PF (2010)
023511
12-07-10
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THE RUSSELL BERRIE FOUNDATION, A NEW
Form990;PF ( 2010 ) JERSEY NONPROFIT CORPORATION 22-2620 908 Page 3
Part IV Capital Gains and Losses for Tax on Investment Income

(a) List and describe the kind(s) of property sold (e.g., real estate,
2-story brick warehouse; or common stock, 200 shs. MLC Co. )

(b How acquired
^ - Purchase
D - Donation

(c) Date acquired
(mo., day, yr.)

(d) Date sold
(mo., day, yr.)

la

b SEE ATTACHED STATEMENT
C
d

e

(e) Gross sales price (f) Depreciation allowed
(or allowable)

(g) Cost or other basis
plus expense of sale

(h) Gain or (loss)
(e) plus (f) minus (g)

a

b

c

d

e 83 , 558 , 902. 1 1 80 273 019. 3 , 285 , 883.
Complete only for assets showing gain in column (h) and owned by the foundation on 12/31/69 (I) Gains (Col. (h) gain minus

(i) F.M.V. as of 12/31/69
(j) Adjusted basis
as of 12/31/69

(k) Excess of col. (i)
over col. (I), if any

col. (k), but not less than -0
Losses (from col. (h))

-) or

a
b

C
d

e 3 , 285 , 883.

2 Capital gain net income or (net capital loss)
If gain, also enter in Part I, line 7
If (loss), enter -0- in Part I, line 7 2 3 , 285 , 883.

3 Net short-term capital gain or (loss) as defined in sections 1222(5) and (6):

If gain, also enter in Part I, line 8, column (c).

If ( loss ), enter -0- in Part I line 8 3 N /A
,PartV I Qualification Under Section 4940(e) for Reduced Tax on Net Investment Income

(For optional use by domestic private foundations subject to the section 4940(a) tax on net investment income.)

If section 4940(d)(2) applies, leave this part blank.

Was the foundation liable for the section 4942 tax on the distributable amount of any year in the base periods E:]Yes ® No

If Yes, the foundation does not qualify under section 4940(e). Do not complete this part.

1 Enter the appropriate amount in each column for each year; see instructions before making any entries.

Base periiod years
Calendar year or tax year beginnin g m qualig distributionsAdjusted (bn ha)ntable use assetsNet value of nonc

Distribution ratio
(col. (b) divided by col. (c))

2009 22 610 722. 213 853 070. .105730
2008 25 777 460. 244 612 159. .105381
2007 16 622 618. 286 214 355. .058078
2006 21 027 640. 170 687 411. .123194
2005 19 648 776. 135 805 332. .144683

2 Total of line 1, column (d) 2 . 5 3 7 0 6 6

3 Average distribution ratio for the 5-year base period - divide the total on line 2 by 5,

the foundation has been in existence if less than 5 years

or by the number of years

3 . 107413

4 Enter the net value of noncharitable-use assets for 2010 from Part X, line 5 4 242 , 126 , 349.

5 Multiply line 4 by line 3 5 26 , 007 , 518.

6 Enter 1% of net investment income (1% of Part I, line 27b) 6 46 , 723.

7 Addlines5and6 7 26 054 241.

8 Enter qualifying distributions from Part XII, line 4 8 15 , 722 , 843.

If line 8 is equal to or greater than line 7, check the box in Part VI, line 1b, and complete that part using a 1% tax rate.
See the Part VI instructions.

023521 12 -07-10 Form 990-PF (2010)
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THE RUSSELL BERRIE FOUNDATION, A NEW
Form 990.PF (2010) JERSEY NONPROFIT CORPORATION 22- 2620908 Pag e 4
Part VI Excise Tax Based on Investment Income (Section 4940(a), 4940(b), 4940(e), or 4948 - see instructions)

is Exempt operating foundations described in section 4940(d)(2), check here ► and enter 'N/A' on line 1.

Date of ruling or determination letter: ( attach copy of letter if necessary-see instructions) _ - -

b Domestic foundations that meet the section 4940(e) requirements in Part V, check here ►0 and enter 1% 1 93 , 446
of Part I, line 27b

c All other domestic foundations enter 2% of line 27b. Exempt foreign organizations enter 4% of Part I, line 12, col. (b).

2 Tax under section 511 (domestic section 4947(a)(1) trusts and taxable foundations only. Others enter -0-) 2 0

3 Add lines 1 and 2 3 93 , 446 .
4 Subtitle A (income) tax (domestic section 4947(a)(1) trusts and taxable foundations only. Others enter -0-) 4 0

5 Tax based on investment income . Subtract line 4 from line 3. If zero or less, enter -0- 5 93 , 446
6 Credits/Payments:

a 2010 estimated tax payments and 2009 overpayment credited to 2010 6a 97 , 009.

b Exempt foreign organizations - tax withheld at source 6b

c Tax paid with application for extension of time to file (Form 8868) 6c

d Backup withholding erroneously withheld 6d

7 Total credits and payments. Add lines 6a through 6d 7 97,009.

8 Enter any penalty for underpayment of estimated tax. Check here = if Form 2220 is attached 8

9 Tax due . If the total of lines 5 and 8 is more than line 7, enter amount owed ► 9

10 Overpayment . If line 7 is more than the total of lines 5 and 8, enter the amount overpaid ► 10 3 , 563.
11 Enter the amount of line 10 to be: Credited to 2011 estimated tax ON, 3 5 6 3 . Refunded 1110- 11 0.
PartVII-A Statements Regarding Activities

la During the tax year, did the foundation attempt to influence any national, state, or local legislation or did it participate or intervene in Yes No

any political campaign? 1a X

b Did it spend more than $100 during the year (either directly or indirectly) for political purposes (see instructions for definition)? lb X

If the answer is "Yes" to 1a or 1b, attach a detailed description of the activities and copies of any materials published or

distnbuted by the foundation in connection with the activities.

c Did the foundation file Form 1120-POL for this year? 1c X

d Enter the amount (if any) of tax on political expenditures (section 4955) imposed during the year: -

(1) On the foundation. ► $ 0. (2) On foundation managers. ► $ 0.

e Enter the reimbursement (if any) paid by the foundation during the year for political expenditure tax imposed on foundation

managers. ► $ 0.
2 Has the foundation engaged in any activities that have not previously been reported to the IRS? 2 X

If "Yes," attach a detailed descnption of the activities. -

3 Has the foundation made any changes, not previously reported to the IRS, in its governing instrument, articles of incorporation, or

bylaws, or other similar instruments? If "Yes,"attach a conformed copy of the changes 3 X

4a Did the foundation have unrelated business gross income of $1,000 or more during the year? 4a X

b If 'Yes,' has it filed a tax return on Form 990 -T for this year? 4b X

5 Was there a liquidation, termination, dissolution, or substantial contraction during the year? 5 X

If "Yes,' attach the statement required by General Instruction T.

6 Are the requirements of section 508(e) (relating to sections 4941 through 4945) satisfied either:

• By language in the governing instrument, or

• By state legislation that effectively amends the governing instrument so that no mandatory directions that conflict with the state law

remain in the governing instrument? 6 X

7 Did the foundation have at least $5,000 in assets at any time during the years 7 X

If "Yes, " complete Part ll, col. (c), and Part XV

8a Enter the states to which the foundation reports or with which it is registered (see instructions) ►

b If the answer is 'Yes' to line 7, has the foundation furnished a copy of Form 990-PF to the Attorney General ( or designate)

of each state as required by General Instruction G9 If "No, " attach explanation 8b X

9 Is the foundation claiming status as a private operating foundation within the meaning of section 4942(j)(3) or 4942 (j)(5) for calendar

year 2010 or the taxable year beginning in 2010 ( see instructions for Part XIV)? If 'Yes,' complete Part XIV 9 X

Form 990-PF (2010)

023531
12-07-10
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Form'990-PF (2010) Pag e 5

I Part VII-A I Statements Regarding Activities (continued)
11 At any time during the year, did the foundation , directly or indirectly, own a controlled entity within the meaning of

section 512(b)(13)2 If'Yes; attach schedule ( see instructions)

12 Did the foundation acquire a direct or indirect interest in any applicable insurance contract before

August 17 , 2008? 1 12 X

13 Did the foundation comply with the public inspection requirements for its annual returns and exemption application? 13 X
Website address ► RUSSELLBERRIEFOUNDATION.ORG

14 The books are in care of ► ADAM HIRSCH Telephone 201 - 928-1880
Located at ► 3 0 0 FRANK W. BURR BLVD . , BLDG. EAST, TEANECK, NJ ZIP+4 ►0 7 6 6 6 - 6 7 0 4

15 Section 4947 ( a)(1) nonexempt charitable trusts filing Form 990-PF in lieu of Form 1041 - Check here ►0
and enter the amount of tax-exempt interest received or accrued during the year ► 15 N /A

16 At any time during calendar year 2010, did the foundation have an interest in or a signature or other authority over a bank, Yes No
securities, or other financial account in a foreign country? 16 X
See page 20 of the instructions for exceptions and filing requirements for Form TD F 90-22.1. If 'Yes,' enter the name of
the forei n countrvio-

Part VII-B Statements Regarding Activities for Which Form 4720 May Be Required
File Form 4720 if any item is checked in the "Yes" column, unless an exception applies . - Yes No

la During the year did the foundation (either directly or indirectly):

(1) Engage in the sale or exchange, or leasing of property with a disqualified person? 0 Yes ® No
(2) Borrow money from, lend money to, or otherwise extend credit to (or accept it from)

a disqualified person? El Yes ® No
(3) Furnish goods, services, or facilities to (or accept them from) a disqualified person? Yes ® No
(4) Pay compensation to, or pay or reimburse the expenses of, a disqualified person? ® Yes 0 No
(5) Transfer any income or assets to a disqualified person (or make any of either available

for the benefit or use of a disqualified person)? Yes ® No
(6) Agree to pay money or property to a government official? ( Exception . Check 'No'

if the foundation agreed to make a grant to or to employ the official for a period after

termination of government service, if terminating within 90 days.) Yes ® No
b If any answer is 'Yes' to 1a(1)-(6), did any of the acts fail to qualify under the exceptions described in Regulations

section 53.4941(d)-3 or in a current notice regarding disaster assistance (see page 22 of the instructions)? lb X
Organizations relying on a current notice regarding disaster assistance check here ► -

c Did the foundation engage in a prior year in any of the acts described in la, other than excepted acts, that were not corrected - -
before the first day of the tax year beginning in 2010? 1c X

2 Taxes on failure to distribute income (section 4942) (does not apply for years the foundation was a private operating foundation
defined in section 4942(l)(3) or 4942(l)(5)):

a At the end of tax year 2010, did the foundation have any undistributed income (lines 6d and 6e, Part XIII) for tax year(s) beginning
before 20102 ED Yes ® No
If 'Yes,' list the years ►

b Are there any years listed in 2a for which the foundation is not applying the provisions of section 4942(a)(2) (relating to incorrect
valuation of assets) to the year's undistributed income? (If applying section 4942(a)(2) to all years listed, answer 'No' and attach
statement - see instructions.) N/A 2b

c If the provisions of section 4942(a)(2) are being applied to any of the years listed in 2a, list the years here.

►
3a Did the foundation hold more than a 2% direct or indirect interest in any business enterprise at any time -

during the year? ® Yes No
b If 'Yes, ' did it have excess business holdings in 2010 as a result of ( 1) any purchase by the foundation or disqualified persons after
May 26 , 1969; (2 ) the lapse of the 5-year period ( or longer period approved by the Commissioner under section 4943 ( c)(7)) to dispose
of holdings acquired by gift or bequest , or (3) the lapse of the 10-, 15-, or 20-year first phase holding period? (Use Schedule C,
Form 4720, to determine if the foundation had excess business holdings in 2010) 3b

4a Did the foundation invest during the year any amount in a manner that would jeopardize its charitable purposes? 4a
b Did the foundation make any investment in a prior year (but after December 31, 1969) that could jeopardize its charitable purpose that

had not

THE RUSSELL BERRIE FOUNDATION, A NEW

in

Form 990-PF (2010)

023541
12-07-10
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THB RUSSELL BERRIE FOUNDATION, A NEtI
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Part VII-13 Statements Regarding Activities for Which Form 4720 May Be Required (continued)

5a During the year did the foundation pay or incur any amount to:

(1) Carry on propaganda , or otherwise attempt to influence legislation ( section 4945 (e))2 0 Yes ® No

(2) Influence the outcome of any specific public election ( see section 4955 ); or to carry on , directly or indirectly,

any voter registration drive? El Yes ® No

(3) Provide a grant to an individual for travel, study, or other similar purposes 0 Yes ® No

(4) Provide a grant to an organ ization other than a charitable , etc., organization described in section

509(a )( 1), (2), or (3 ), or section 4940 ( d)(2)2 ® Yes No

(5) Provide for any purpose other than religious , charitable , scientific, literary , or educational purposes, or for

the prevention of cruelty to children or animals? =Yes ®No

b If any answer is'Yes ' to 5a(1)-(5), did any of the transactions fail to qualify under the exceptions described in Regulations

section 53 . 4945 or in a current notice regarding disaster assistance ( see instructions) '? 5b X

Organizations relying on a current notice regarding disaster assistance check here ►0
c If the answer is'Yes'to question 5a ( 4), does the foundation claim exemption from the tax because it maintained

expenditure responsibility for the grant' ® Yes No

If "Yes," attach the statement required by Regulations section 53.4945-5(d).

6a Did the foundation , during the year , receive any funds , directly or indirectly, to pay premiums on -

a personal benefit contracts L Yes ® No _-2

b Did the foundation , during the year , pay premiums , directly or indirectly , on a personal benefit contract'? 6b X

If 'Yes' to 6b , file Form 8870.

7a At any time during the tax year , was the foundation a party to a prohibited tax shelter transaction? 0 Yes ® No

b If'Yes, ' did the foundation receive any proceeds or have any net income attributable to the transaction2 N/A 7b

Part VIII Information About Officers, Directors, Trustees, Foundation Managers, Highly
0 Paid Employees, and Contractors
1 List all officers . directors . trustees . foundation managers and their compensation.

(a) Name and address
(b) Title, and average

hours per week devoted
to position

(c) Compensation
(If not p aid,
enter -0

(d) Contributions to
snip ones efeeet plans

d
compensation

e) Expense
account, other
allowances

SEE STATEMENT 13 549 000. 15,850. 19 , 610.

2 Compensation of five hiahest-paid emolovees (other than those included on line 11- If none- enter "NONE"

(a) Name and address of each employee paid more than $50,000
(b) Title, and average

hours per week
devoted to position

(c) Compensation
( d^Contribuhonsto
employee benefit plans

an d deferred
comp nsabon

(e) Expense
account, other
allowances

NAOMI SHANK - C / O RUSS BERRIE FD , PROGRAM DIRECTOR
300 FRANK W BURR , TENANECK , NJ 07666 40.00 166 440. 5 , 825. 19 , 856.
JOANN TORTORICI - C / O RUSS BERRIE CCT MANAGER
FD , 300 FRANK W BURR , TENANECK , NJ 40.00 69 , 500. 2,085. 15 , 151.
SUSANA AREVALO - C / O RUSS BERRIE FD , EXEC. ASST. CEO & GRANT DEP T.
300 FRANK W BURR , TENANECK , NJ 07666 40.00 52 , 470. 545. 21 , 432.
SUSAN COKE - C / O RUSS BERRIE FD , 300 RANT ADMINISTRATOR
FRANK W BURR , TENANECK , NJ 07666 40.00 57 , 160. 3 , 162. 7 , 513.
MARIANNE VIAUD - C / O RUSS BERRIE FD , ACCOUNTING AS OCIATE
300 FRANK W BURR , TENANECK , NJ 07666 40.00 58 , 800. 608. 7 , 304.
Total number of other employees paid over $50,000 ► I 0

Form 990-PF (2010)

023551
12-07-10
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THE RUSSELL BERRIE FOUNDATION, A NEW
Ford 990-PF (2010) JERSEY NONPROFIT CORPORATION 22-2620908 Page 7

Part VIII
Information About Officers, Directors, Trustees, Foundation Managers , Highly
Paid Employees, and Contractors (continued)

3 Five highest-paid independent contractors for professional services. If none, enter "NONE."

(a) Name and address of each person paid more than $50,000 (b) Type of service (c) Compensation

ANAP , LTD PHILANTHROPIC
HOSHAYA , MP HAMOVIL , ISRAEL CONSULTING 266 812.
YACKTMAN ASSET MANAGEMENT - 6300 BRIDGEPOINT INVESTMENT
PARKWAY , BUIDLING ONE , SUITE 320 , AUSTIN KANAGEMENT SERVICES 109 652.
WEISER , LLP
3000 MARUCS AVE LAKE SUCCESS , NY 11042 ACCOUNTING 84 , 972.
CAMBRIDGE ASSOCIATES , LLC PERFORMANCE
PO BOX 83232 , CHICAGO , IL 60691-0232 REPORTING & INVESTME 78 , 043.
LOGAN CIRCLE PARTNERS - 1717 ARCH STREET , INVESTMENT
SUITE 1500 , PHILADELPHIA , PA 19103 ^dANAGEMENT SERVICES 51 , 196.
Total number of others receivin g over $50 , 000 for p rofessional services ► 0

Part IX-A Summary of Direct Charitable Activities

List the foundation ' s four largest direct charitable activities during the tax year . Include relevant statistical information such as the
number of organizations and other beneficiaries served, conferences convened , research papers produced, etc.

Expenses

N / A

2

3

4

Part IX-B Summary of Program-Related Investments
Describe the two largest program - related investments made by the foundation during the tax year on lines 1 and 2. Amount

N /A

2

All other program-related investments . See instructions.

3

Total . Add lines 1 through 3 ► 0.

Form 990-PF (2010)

023581
12-07-10

7



THE RUSSELL BERRIE FOUNDATION, A NEW
Form990-PF (2010) JERSEY NONPROFIT CORPORATION 22- 2620908 Page 8

Part X Minimum Investment Return (All domestic foundations must complete this part Foreign foundations, see instructions)

1 Fair market value of assets not used (or held for use) directly in carrying out charitable, etc., purposes:

a Average monthly fair market value of securities la 87 , 034 , 941.
b Average of monthly cash balances 1b 7 , 841 , 228 .
c Fair market value of all other assets 1C 150 937 383 .
d Total (add lines la, b, and c) td 245 813 552 .
e Reduction claimed for blockage or other factors reported on lines la and

1c (attach detailed explanation) 1e

2 Acquisition indebtedness applicable to line 1 assets

0.

2 0 .

3 Subtract line 2 from line l d 3 245 813 552 .
4 Cash deemed held for charitable activities. Enter 1 1/2% of line 3 (for greater amount, see instructions) 4 3 687 203

5 Net value of noncharitable - use assets . Subtract line 4 from line 3. Enter here and on Part V, line 4 5 242 126 349
6 Minimum investment return Enter 5% of line 5 6 12 106 317

Part XI .
Distributable Amount (see instructions) (Section 4942(1)(3) and (j)(5) private operating foundations and certain
foreign organizations check here ► E] and do not complete this part)

1 Minimum investment return from Part X, line 6 1 12 106 317

2a Tax on investment income for 2010 from Part VI, line 5 2a 93

b Income tax for 2010. (This does not include the tax from Part VI.) 2b

c Add lines 2a and 2b

, 446.

2c 93 446 .
3 Distributable amount before adjustments. Subtract line 2c from line 1 3 12 , 012 871 .

4 Recoveries of amounts treated as qualifying distributions 4 0 .

5 Add lines 3 and 4 5 12 , 012 871.

6 Deduction from distributable amount (see instructions) 6 0 .

7 Distributable amount as ad usted. Subtract line 6 from line 5. Enter here and on Part XIII line 1 7 12 , 012 871 .

Part_XII Qualifying Distributions (see instructions)

1 Amounts paid (including administrative expenses) to accomplish charitable, etc., purposes:

a Expenses, contributions, gifts, etc. - total from Part I, column (d), line 26

.

1 a 15 , 722 , 843.
b Program-related investments - total from Part IX-13 1 b 0.

2 Amounts paid to acquire assets used (or held for use) directly in carrying out charitable, etc., purposes 2

3 Amounts set aside for specific charitable protects that satisfy the:

a Suitability test (prior IRS approval required) 3a

b Cash distribution test (attach the required schedule) 3b

4 Qualifying distributions . Add lines la through 3b. Enter here and on Part V, line 8, and Part XIII, line 4 4 15 , 722 , 843.
5 Foundations that qualify under section 4940(e) for the reduced rate of tax on net investment

income. Enter 1% of Part I, line 27b 5 0.

6 Adjusted qualifying distributions . Subtract line 5 from line 4 6 15 , 722 , 843.
Note . The amount on line 6 will be used in Part V, column (b), in subsequent years when calculating whether the foundation q

4940(e) reduction of tax in those years.

ualifie s for the section

Form 990-PF (2010)

023571
12-07-10

8



THE RUSSELL BERRIE FOUNDATION, A NEW
Form 990. PF (2010) JERSEY NONPROFIT CORPORATION 22-2620908 Page 9

part XIII Undistributed Income (see instructions)

(a) (b) (c) (d)
Corpus Years prior to 2009 2009 2010

1 Distributable amount for 2010 from Part XI,

line 7 12 , 012 , 871.
2 Undistributed income , if any, as of the end of 2010

a Enter amount for 2009 only 0.

b Total for prior years:

0.
3 Excess distributions carryover, if any, to 2010:

a From 2005 12 , 872 , 191.
b From 2006 12 633 , 718.
c From 2007 2 , 579 , 680.
dFrom 2008 13 , 632 , 078. - -
eFrom2009 11 996 , 972.
f Total of lines 3a throu gh e 53 , 714 , 639. -

4 Qualifying distributions for 2010 from -

Part Xll,line 15 722 843.
a Applied to 2009, but not more than line 2a 0.
b Applied to undistributed income of prior

years (Election required - see instructions) 0.
c Treated as distributions out of corpus

(Election required - see instructions) 0. -

d Applied to 2010 distributable amount 12 , 012 , 871.
e Remaining amount distributed out of corpus 3 , 709 , 972.

5 Excess distributions carryover applied to 2010
Of an am t l d h

0. 0
oun appears in co umn ( ), t e same amount

must be shown in column (a))

6 Enter the net total of each column as
indicated below: -

a Corpus Add lines 3f, 4c, and 4e Subtract line 5 57 , 424 , 611.
b Prior years' undistributed income. Subtract

line 4b from line 2b 0

c Enter the amount of prior years'
undistributed income for which a notice of
deficiency has been issued, or on which -
the section 4942(a) tax has been previously
assessed 0

d Subtract line 6c from line 6b. Taxable

amount - see instructions - 0
e Undistributed income for 2009. Subtract line -

4a from line 2a. Taxable amount - see instr. - 0

f Undistributed income for 2010. Subtract -

lines 4d and 5 from line 1. This amount must

be distributed in 2011 0

7 Amounts treated as distributions out of

corpus to satisfy requirements imposed by

section 170(b)(1)(F) or 4942(g)(3) 0

8 Excess distributions carryover from 2005

not applied on line 5 or line 7 12 , 872 , 191.
9 Excess distributions carryover to 2011

Subtract lines 7 and 8 from line 6a 44 , 552 , 420.
10 Analysis of line 9:

a Excess from 2006 12 6 3 3 718 .
b Excess from 2007 2 , 579 , 680 .
c Excess from 2008 13 , 632 , 078

-d Excess from 2009 11,996,972 .

023581 Form 990-PF (2010)
12-07-10

9



Form 99OzPF

THE RUSSELL BERRIE FOUNDATION, A NEW
10

Part XIV I Private Operating Foundations (see instructions and Part VII-A, question 9) N/A
9 a If the foundation has received a ruling or determination letter that it is a private operating

foundation , and the ruling is effective for 2010, enter the date of the ruling ► II

b Check box to indicate whether the foundation is a p rivate o eratm foundation described in section 0 4942 (j)( 3 ) or 0 4942 h)( 5 )

2 a Enter the lesser of the adjusted net

income from Part I or the minimum

investment return from Part X for

each year listed

b 85% of line 2a

c Qualifying distributions from Part XII,

line 4 for each year listed

d Amounts included in line 2c not

used directly for active conduct of

exempt activities

e Qualifying distributions made directly

for active conduct of exempt activities.

Subtract line 2d from line 2c
3 Complete 3a, b, or c for the

alternative test relied upon:
a "Assets' alternative test - enter:

(1) Value of all assets

(2) Value of assets qualifying
under section 4942(I)(3)(B)(i)

b 'Endowment' alternative test - enter
2/3 of minimum investment return
shown in Part X, line 6 for each year
listed

c 'Support' alternative test - enter:

(1) Total support other than gross
investment income (interest,
dividends, rents, payments on
securities loans (section
512(a)(5)), or royalties)

(2) Support from general public
and 5 or more exempt
organizations as provided in
section 4942(I)(3)(B)(m)

(3) Largest amount of support from

an exempt organization

( 4 ) Gross investment income

Part XV Supplementary Information (Complete this part only if the foundation had $5,000 or more in assets
at any time during the year-see the instructions.)

1 Information Regarding Foundation Managers:

a List any managers of the foundation who have contributed more than 2% of the total contributions received by the foundation before the close of any tax
year (but only if they have contributed more than $5,000). (See section 507(d)(2).)

b List any managers of the foundation who own 10% or more of the stock of a corporation (or an equally large portion of the ownership of a partnership or
other entity) of which the foundation has a 10% or greater interest

2 Information Regarding Contribution , Grant , Gift, Loan, Scholarship, etc., Programs:

Check here ►® if the foundation only makes contributions to preselected charitable organizations and does not accept unsolicited requests for funds. If
the foundation makes gifts, grants, etc. (see instructions) to individuals or organizations under other conditions, complete items 2a, b, c, and d.

a The name, address, and telephone number of the person to whom applications should be addressed:

b The form in which applications should be submitted and information and materials they should include:

c Any submission deadlines.

d Any restrictions or limitations on awards, such as by geographical areas, charitable fields, kinds of institutions, or other factors:

Tax year Prior 3 years

(a) 2010 ( b) 2009 (c) 2008 (d) 2007 ( e) Total

023501 12-07 -10 Form 990-PF (2010)
10



THE RUSSELL BERRIE FOUNDATION, A NEW
Forrii 990-PF (2010) JERSEY NONPROFIT CORPORATION

entary
11

3 Grants and Contributions Paid Durina the Year or Aooroved for Future Pavment

Recipient If recipient is an individual,
show any relationship to Foundation Purpose of grant or

Name and address (home or business) any foundation manager
or substantial contributor

status of
recipient

contribution Amount

a Paid dunng the year

SEE STATEMENT 14
Total ► 3a 13888407.

b Approved for future payment

Total SEE STATEMENT 15 ► 3b 1 27892684.
023611 12 -07-10 Form 990-PF (2010)

11



THE RUSSELL BERRIE FOUNDATION, A NEW
Form 990-PF (2010) JERSEY NONPROFIT CORPORATION 22-262 0908 Page 12

Part XVI -A Analysis of Income-Producing Activities

Enter

1 Pr o

a

b

c

d

e

f

9

2 Me

3 Int

inv

4 Div

5 Net

a

b

6 Ne t

pro

7 Ot

8 Gai

tha

9 Net

10 Gr

11 Ot

a

b

c

d

e

12 Su

13 Total . Add line 12, columns (b), (d), and (e) 13 5,499,418.

(See worksheet in line 13 instructions to verity calculations.)

Part XVI-B Relationship of Activities to the Accomplishment of Exempt Purposes

ross amounts unless otherwise indicated Unrelate d business income Excluded by sectio n 512513or 514 (e).

gram service revenue:

(a)
Business
code

(b)
Amount

EACL
$'°"cGde

(d)

Amount

Related or exempt

function income

Fees and contracts from government agencies

mbership dues and assessments

rest on savings and temporary cash

estments 14 1 , 185 , 197.
idends and interest from securities 14 1 , 1 25 2 5 .
rental income or (loss) from real estate: -

Debt-financed property 14 163 , 536.
Not debt-financed property 14 <247 , 723. >
rental income or (loss) from personal

perty

er investment income

n or (loss) from sales of assets other

n inventory 18 3 , 285 , 883.
income or (loss) from special events

ss profit or (loss) from sales of inventory

er revenue:

btotal. Add columns (b) , (d), and (e) - 0 . 5 4 9 9 418.

g

B

t

o

h

t

o

h

0 .

12
12-07110 Form 990-PF (2010)



THE RUSSELL BERRIE FOUNDATION, A NEW
Form 990-PF 2010 JERSEY NONPROFIT CORPORATION 22-2620908 Pa ge 13
Part XVII Information Regarding Transfers To and Transactions and Relationships With Noncharitable

Exempt Organizations

Did the organization directly or indirectly engage in any of the following with any other organization described in section 501(c) of Yes No

the Code (other than section 501(c)(3) organizations) or in section 527, relating to political organizations?

a Transfers from the reporting foundation to a noncharitable exempt organization of.

(1) Cash

__

is 1

. _

X

(2) Other assets la(2)1 X

b Other transactions:

(1) Sales of assets to a nonchantable exempt organization lb ( l ) X

(2) Purchases of assets from a noncharitable exempt organization _ lb ( 2 ) X

(3) Rental of facilities, equipment, or other assets lb ( 3 ) X

(4) Reimbursement arrangements 1b 4 X

(5) Loans or loan guarantees ib 5 X

(6) Performance of services or membership or fundraising solicitations lb ( 6 ) X

c Sharing of facilities, equipment, mailing lists, other assets, or paid employees 1c X

d If the answer to any of the above is 'Yes,' complete the following schedule. Column (b) should always show the fair market value of the goods, ot

or services given by the reporting foundation. If the foundation received less than fair market value in any transaction or sharing arrangement, sh

her ass

ow in

ets,

(a) Name of organization (b) Type of organization (c) Description of relationship

N /A

Under penalties of perjury, I declare that I have examined this return , including accompanying schedules and statements , and to the best of my knowledge and belief , it is true, correct,

Sign
and complete Declaration of preparer (other than taxpayer or fiduciary) is based on all information of which preparer has any knowledge

Here (, homi
' Signature of o er or trustee

Print/Type preparer's name Preparer's signature

Paid S L

2a Is the foundation directly or indirectly affiliated with, or related to, one or more tax-exempt organizations described

in section 501 ( c) of the Code ( other than section 501(c)(3 )) or in section 5279 Yes ® No

b If 'Yes , ' com p lete the followin g schedule.



Schedule B Schedule of Contributors
(Form 990, 990-EZ,
O 990-PF) ► Attach to Form 990, 990-EZ, or 990-PF.
Department of the Treasury

Internal Revenue Service

Name of the organization

THE RUSSELL BERRIE FOUNDATION,

Organization type (check one)-

Filers of: Section:

Form 990 or 990-EZ 0 501 (c)( ) (enter number) organization

2010
A NEW

Li 4947(a)(1) nonexempt charitable trust not treated as a private foundation

Li 527 political organization

Form 990-PF ® 501 (c)(3) exempt private foundation

0 4947(a)(1) nonexempt charitable trust treated as a private foundation

Li 501(c)(3) taxable private foundation

OMB No 1545-0047

Employer identification number

Check if your organization is covered by the General Rule or a Special Rule.

Note. Only a section 501 (c)(7), (8), or (10) organization can check boxes for both the General Rule and a Special Rule See Instructions

General Rule

® For an organization filing Form 990, 990-EZ, or 990-PF that received, during the year, $5,000 or more (in money or property) from any one

contributor. Complete Parts I and II.

Special Rules

D For a section 501 (c)(3) organization filing Form 990 or 990 -EZ that met the 33 1/3% support test of the regulations under sections

509(a)(1) and 170(b)( 1)(A)(vi), and received from any one contributor , during the year, a contribution of the greater of (1) $5,000 or (2) 2%

of the amount on () Form 990 , Part VIII , line 1 h or ( ii) Form 990-EZ, line 1 . Complete Parts I and II

For a section 501 (c)(7), (8), or (10) organization filing Form 990 or 990 -EZ that received from any one contributor , during the year,

aggregate contributions of more than $ 1,000 for use exclusively for religious, charitable , scientific , literary , or educational purposes, or

the prevention of cruelty to children or animals Complete Parts I, II, and III

0 For a section 501 (c)( 7), (8), or (10) organization filing Form 990 or 990 -EZ that received from any one contributor , during the year,

contributions for use exclusively for religious, charitable, etc., purposes , but these contributions did not aggregate to more than $1,000

If this box is checked , enter here the total contributions that were received during the year for an exclusively religious, charitable, etc.,

purpose Do not complete any of the parts unless the General Rule applies to this organization because it received nonexclusively

religious , charitable , etc , contributions of $5,000 or more during the year $

Caution . An organization that is not covered by the General Rule and/or the Special Rules does not file Schedule B (Form 990, 990-EZ, or 990-PF),

but it must answer "No" on Part IV, line 2 of its Form 990, or check the box on line H of Its Form 990-EZ, or on line 2 of its Form 990-PF, to certify

that it does not meet the filing requirements of Schedule B (Form 990, 990-EZ, or 990-PF)

LHA For Paperwork Reduction Act Notice , see the Instructions for Form 990 , 990-EZ, or 990-PF. Schedule B (Form 990 , 990-EZ , or 990 - PF) (2010)

023451 12-23-10



Schedule R(Fortn 990, 990 - EZ, or 990-PF) (2010) Paae 1 of 1 of Part

Name of organization I Employer identification number

I

THE RUSSELL BERRIE FOUNDATION, A NEW

Part I Contributors (see instructions)

(a)

No.

(b)

Name , address , and ZIP + 4

(c)

Aggregate contributions

(d)

Type of contribution

1 THE ESTATE OF RUSSELL BERRIE Person Ef]

300 FRANK W. BURR BLVD., BLDG EAST
I

$ 3,000,027.

Payroll Q
Noncash

TEANECK, NJ 0 7 6 6 6
(Complete Part II if there

is a noncash contribution.)

(a)

No.

(b)

Name, address , and ZIP + 4

(c)

Aggregate contributions

(d)

Type of contribution

Person El

$

Payroll 0

Noncash

(Complete Part II if there

is a noncash contribution.)

(a)

No.

(b)

Name , address, and ZIP + 4

(c)

Aggregate contributions

(d)

Type of contribution

Person El

$

Payroll El

Noncash 0

(Complete Part II if there

is a noncash contribution.)

(a)

No.

(b)

Name, address, and ZIP + 4

(c)

Aggregate contributions

(d)

Type of contribution

Person El

$

Payroll 0

Noncash

(Complete Part II if there

is a noncash contribution.)

(a)

No.

(b)

Name , address , and ZIP + 4

(c)

Aggregate contributions

(d)

Type of contribution

Person El

$

Payroll El

Noncash El

(Complete Part II if there

is a noncash contribution )

(a)

No.

(b)

Name, address , and ZIP + 4

(c)

Aggregate contributions

(d)

Type of contribution

Person 0

$

Payroll Q

Noncash Q

(Complete Part II if there
is a noncash contribution.)

023452 12-23 -10 Schedule B (Form 990, 990-EZ , or 990 -PF) (2010)

15



or 990-PF) (20 10) Pam of of Pan II

Name of organization Employer identification number

THE RUSSELL BERRIE FOUNDATION, A NEW

JERSEY NONPROFIT CORPORATION 22-2620908

Part II Noncash Property (see instructions)

(a)

No.

from

Part I

(b)
Description of noncash property given

(C)

FMV (or estimate)

(see instructions)

(d)
Date received

(a)
No.

from

Part I

(b)
Description of noncash property given

(c)

FMV (or estimate)

(see instructions)

(d)
Date received

(a)

from

Part I
Description of noncash property given

(c)

FMV (or

(see ins)instructions)
Date received

(a)N o .

from

Part I

(b)
Description of noncash property given

(c)
FMV (or estimate)

(see instructions)

(d)
Date received

(a)
No.

from

Part I

(b)
Description of noncash property given

(c)

ns)FMV (or(see

instructions)(see ins
Date received

(a)
No.

from

Part I

(b)
Description of noncash property given

(c)

FMV (or(see

instructions)

estimate)

(see
Date received

023453 12-23-10 Schedule B (Form 990 , 990-EZ, or 990-PF) (2010)

16



Schedule e (Form 990, 990-EZ. or 990 - PF) (2010) Page of of Part M

Name of organization Employer identification number

THE RUSSELL BERRIE FOUNDATION, A NEW
JERSEY NONPROFIT CORPORATION 22-2620908
Part III Exclusively religious , charitable , etc., individual contributions to section 501(c)(7), (8), or ( 10) organizations aggregating

more than $1,000 for the year . Complete columns (a) through (e) and the following line entry For organizations completing
Part III, enter the total of exclusively religious, chartable, etc., contnbutions of
41 fV%n nr Iecc fnr thn vnor (I nfur fhic infnrmafinn nnr Coa incfn ir+,nne I ► Q

(a) No.
from
Part l

(b) Purpose of gift (c) Use of gift (d) Description of how gift is held

(e) Transfer of gift

Transferee's name , address , and ZIP + 4 Relationshi p of transferor to transferee

(a) No.
from
Part l

(b) Purpose of gift (c) Use of gift (d) Description of how gift is held

(e) Transfer of gift

Transferee's name , address , and ZIP + 4 Relationshi p of transferor to transferee

(a) No.
from
Part I

(b) Purpose of gift (c) Use of gift (d) Description of how gift is held

(e) Transfer of gift

Transferee's name , address , and ZIP + 4 Relationshi p of transferor to transferee

(a) No.
from
Part I

(b) Purpose of gift (c) Use of gift (d) Description of how gift is held

(e) Transfer of gift

Transferee's name , address , and ZIP + 4 Relationshi p of transferor to transferee

023454 12-23-10 Schedule B (Form 990 , 990-EZ , or 990-PF) (2010)

17



THE RUSSELL BERRIE FOUNDATION, A NEW CONTINUATION FOR 990-PF, PART IV

JERSEY NONPROFIT CORPORATION 22-2620908 PAGE 1 OF 1
Part IV Capital Gains and Losses for Tax on Investment Income

(a) List and describe the kind(s) of property sold, e.g., real estate,
2 -story brick warehouse; or common stock, 200 shs. MLC Co.

(b How acquired
Purchase

D - Donation

Date acquired
(mo., day, yr.)

(d) Date sold
(mo., day, yr.)

laYACKTMAN ASSET MANAGEMENT ( SCHEDULE A ) P
bBARCLAY'S ( SCHEDULE B ) P
c PEACAUT & COMPANY ( SCHEDULE C ) P
dLOGAN CIRCLE ( SCHEDULE D ) P
eAXIOM INTERNATIONAL P
f L&S BROADWAY COMPANY P
g EDMUNDS HOLDING COMPANY D
hREDOX PHARMACEUTICAL CORP D

k

m

n

0

(e) Gross sales price (f) Depreciation allowed
(or allowable)

(p) Cost or other basis
plus expense of sale

(h) Gain or (loss)
(e) plus (f) minus (g)

a 9 , 669 , 736. 7 , 903 , 368. 1 , 766 , 368.
b 7 , 392 , 999. 6 , 146 , 698. 1 , 246 , 301.
c 1 , 525 , 906. 1 , 624 , 768. <98 , 862.
d 51 782 580. 51 928 597. <146 , 017.
e 12 532 791. 12 000 000. 532 791.
f 4 , 348. 936. 3 , 412.

650 542. 18 , 852. 631 690.
h 649 800. <649 , 800.

k

m

n

0
Complete only for assets showing gain in column (h) and owned by the foundation on 12/31/69 (I) Losses (from col. (h))

(i) F.M.V. as of 12/31/69
(j) Adjusted basis
as of 12/31/69

(k) Excess of col. (i)
over col. (1), if any

Gains (excess of col. (h) gain over col. (k),
but not less than'-0- )

a 1 , 766 , 368.
b 1 , 246 , 301.
c <98 862.
d <146 017.
e 532 791.
f 3 , 412.

631 690.
h <649 , 800.

k

m

n

0

If gain, also enter in Part I, line 7
2 Capital gain net income or (net capital loss) { It (loss), enter'-0 ' in Part I, line 7 ) 2 3 , 285 , 883.

3 Net short-term capital gain or (loss) as defined in sections 1222(5) and (6):
It gain, also enter in Part I, line 8, column (c). J
If (loss), enter "-0' in Part I, line 8

b

3 N / A

023591
05-01-10

18



2010 DEPRECIATION AND AMORTIZATION REPORT

FORM 990-PF PAGE 1 990-PF

Asset
No Description

Date
Acquired Method Life

Line
No

Unadjusted
Cost Or Basis

Bus %
Excl

Reduction In
Basis

Basis For
Depreciation

Accumulated
Depreciation

Current
Sec 179

Current Year
Deduction

FURNITURE AND
1 EQUIPMENT VA RI ES SL .000 16 213,661. 213,661. 196,595. 12,677.
* TOTAL 990-PF PG 1
EPR 213,661. 0. 213,661. 196,595. 0. 12,677.

028102
05-01-10 (D) - Asset disposed • ITC, Section 179 , Salvage , Bonus , Commercial Revitalization Deduction

19



THE RUSSELL BERRIE FOUNDATION, A NEW JE 22-2620908

FORM 990-PF INTEREST ON SAVINGS AND TEMPORARY CASH INVESTMENTS STATEMENT 1

SOURCE AMOUNT

INTEREST-BEARING CASH 1,185,197.

TOTAL TO FORM 990-PF, PART I, LINE 3, COLUMN A 1,185,197.

FORM 990-PF DIVIDENDS AND INTEREST FROM SECURITIES STATEMENT 2

CAPITAL GAINS COLUMN (A)
SOURCE GROSS AMOUNT DIVIDENDS AMOUNT

BARCLAY'S 218,483. 0. 218,483.
FAIRHOLME 626,575. 0. 626,575.
PECAUT & COMPANY 80,234. 0. 80,234.
ROYCE FUNDS 24,337. 0. 24,337.
YACKTMAN 162,896. 0. 162,896.

TOTAL TO FM 990-PF, PART I, LN 4 1,112,525. 0. 1,112,525.

FORM 990-PF RENTAL INCOME STATEMENT 3

KIND AND LOCATION OF PROPERTY

RENTAL INCOME/LOSS FROM PARTNERSHIPS
RENTAL INCOME/LOSS FROM PARTNERSHIPS

TOTAL TO FORM 990-PF, PART I, LINE 5A

ACTIVITY GROSS
NUMBER RENTAL INCOME

1 163,536.
2 <247,723.>

<84,187.>

FORM 990-PF LEGAL FEES STATEMENT 4

DESCRIPTION

LEGAL FEES

TO FM 990-PF, PG 1, LN 16A

(A) (B) (C) (D)
EXPENSES NET INVEST- ADJUSTED CHARITABLE
PER BOOKS MENT INCOME NET INCOME PURPOSES

49,499. 0. 49,499.

49,499. 0. 49,499.

20 STATEMENT(S) 1, 2, 3, 4



THE RUSSELL BERRIE FOUNDATION, A NEW JE 22-2620908

FORM 990-PF ACCOUNTING FEES STATEMENT 5

(A) (B)
EXPENSES NET INVEST-

DESCRIPTION PER BOOKS MENT INCOME

ACCOUNTING FEES 81,174. 19,482.

TO FORM 990-PF, PG 1, LN 16B 81,174: 19,482.

(C)
ADJUSTED

NET INCOME

FORM 990-PF OTHER PROFESSIONAL FEES STATEMENT 6

(A) (B) (C) (D)
EXPENSES NET INVEST- ADJUSTED CHARITABLE

DESCRIPTION PER BOOKS MENT INCOME NET INCOME PURPOSES

INVESTMENT MANAGEMENT FEES 405,998. 405,998. 0.
CONSULTANTS 569,138. 118,239. 450,899.

TO FORM 990-PF, PG 1, LN 16C 975,136. 524,237. 450,899.

FORM 990-PF TAXES STATEMENT 7

(A) (B) (C) (D)
EXPENSES NET INVEST- ADJUSTED CHARITABLE

DESCRIPTION PER BOOKS MENT INCOME NET INCOME PURPOSES

FEDERAL EXCISE TAX 76,725. 0. 0.
PAYROLL TAXES 60,484. 14,516. 45,968.

TO FORM 990-PF, PG 1, LN 18 137,209. 14,516. 45,968.

FORM 990-PF OTHER EXPENSES STATEMENT 8

DESCRIPTION

INSURANCE
OFFICE EXPENSE
TELEPHONE
MISCELLANEOUS

TO FORM 990-PF, PG 1, LN 23

(A) (B) (C)
EXPENSES NET INVEST- ADJUSTED
PER BOOKS MENT INCOME NET INCOME

32,185.
22,983.
14,188.
18,288.

87,644.

0.
5,516.
3,405.
4,389.

13,310.

(D)
CHARITABLE
PURPOSES

61,692.

61,692.

(D)
CHARITABLE
PURPOSES

32,185.
17,467.
10,783.
13,899.

74,334.

21 STATEMENT(S) 5, 6, 7, 8



THE RUSSELL BERRIE FOUNDATION, A NEW JE

BOOK VALUE

FORM 990-PF OTHER INCREASES IN NET ASSETS OR FUND BALANCES STATEMENT 9

DESCRIPTION

UNREALIZED GAIN ON INVESTMENTS
CHANGE IN VALUE OF CHARITABLE LEAD UNITRUST

TOTAL TO FORM 990-PF, PART III, LINE 3

22-2620908

20,751,558.

FORM 990-PF CORPORATE STOCK STATEMENT 10

DESCRIPTION

YACKTMAN ASSET MANAGEMENT (SCHEDULE E)
BARCLAY'S WEALTH (SCHEDULE F)
PECAUT & COMPANY (SCHEDULE G)

TOTAL TO FORM 990-PF , PART II, LINE 10B

AMOUNT

19,173,861.
1,577,697.

FAIR MARKET
VALUE

7,874,890. 7,874,890.
9,850,064. 9,850,064.
5,160,220. 5,160,220.

22,885,174. 22,885,174.

FORM 990-PF OTHER INVESTMENTS STATEMENT 11

DESCRIPTION

LONGLEAF PARTNERS
LEGG MASON
FAIRHOLME
ROYCE FUNDS
STATE OF ISRAEL JUBILEE BONDS
LOGAN CIRCLE
TPG - AXON PARTNERS
AXIOM INTERNATIONAL
VARDE INVESTMENT PARTNERS
BRAHMAN PARTNERS II
ONE EAST PARTNERS
OCH-ZIFF OVERSEAS FUND II
RIVA RIDGE OVERSEAS FUND II
YORK SELECT TRUST
CANYON VALUE REALIZATION FUND
WESLEY CAPITAL
GSO CAPITAL SOLUTIONS OVERSEAS
VPARTNERS III
JVP MEDIA V
GOLDMAN SACHS VINTAGE FUND II
GOLDMAN SACHS SPECIAL OPPORTUNITIES

VALUATION
METHOD BOOK VALUE

FMV
FMV
FMV
FMV
FMV
FMV
FMV
FMV
FMV
FMV
FMV
FMV
FMV
FMV
FMV
FMV
FMV
FMV
FMV
FMV
FMV

10,344,617.
10,292,597.
11,355,475.
6,164,918.

200,000.
31,529,454.

906,704.
10,184,938.
7,678,364.

16,173,569.
1,282,628.

12,963,940.
12,732,130.
10,823,150.
12,677,875.
8,578,765.
1,813,968.

748,797.
1,318,206.
1,009,627.

11,070.

FAIR MARKET
VALUE

10,344,617.
10,292,597.
11,355,475.
6,164,918.

200,000.
31,529,454.

906,704.
10,184,938.
7,678,364.

16,173,569.
1,282,628.

12,963,940.
12,732,130.
10,823,150.
12,677,875.
8,578,765.
1,813,968.

748,797.
1,318,206.
1,009,627.

11,070.

22 STATEMENT (S) 9, 10, 11



THE RUSSELL BERRIE FOUNDATION, A NEW JE

GOLpMAN SACHS EMERGING MARKET REAL
ESTATE
IRVING PLACE CAPITAL
SHELTER VENTURE FUND
TRI-ARTISAN PARTNERS
CERBERUS ASIA PARTNERS
L&S BROADWAY COMPANY
FORUM REVIVAL COMPANY
MULTI FAMILY INVESTMENT II
ENTREPRENEURIAL II
ENTREPRENEURIAL III
ENTREPRENEURIAL IV
BROOK HIGHLAND PARTNERS
CO-INVESTMENT PARTNERS
PRIVATE EQUITY PARTNERS XIV
MONTAUK SECURITY BUYOUT
KRG/GREENBRIAR PARTNERS
PRIVATE EQUITY PARTNERS XVIII
DISTRESSED OPPORTUNITIES
STRUCTURED PRODUCTS III
MILLENIUM
HIGH RISE LP
MEJOR ANGORA LLC
MEJOR DONRUSS LLC
EDMUNDS HOLDING COMPANY
REDOX PHARMACEUTICAL CORP

TOTAL TO FORM 990-PF, PART II, LINE 13

FMV

FMV
FMV
FMV
FMV
FMV
FMV
FMV
FMV
FMV
FMV
FMV
FMV
FMV
FMV
FMV
FMV
FMV
FMV
FMV
FMV
COST
COST
COST
COST

0.
293,004.
570,755.

5.
142,890.

238.
0.

80,763.
21,048.

310,673.
894,330.

0.
47,835.

421,434.
283,709.
514,233.

1,366,708.
1,291,992.

386,722.
6,002,059.

10,978,491.
1,070,637.

234,148.
222,175.
68,400.

22-2620908

0.
293,004.
570,755.

5.
142,890.

238.
0.

80,763.
21,048.

310,673.
894,330.

0.
47,835.

421,434.
283,709.
514,233.

1,366,708.
1,291,992.

386,722.
6,002,059.

10,978,491.
1,070,637.

234,148.
222,175.
68,400.

193,993,041. 193,993,041.

FORM 990-PF DEPRECIATION OF ASSETS NOT HELD FOR INVESTMENT

ACCUMULATED
DEPRECIATIONDESCRIPTION

FURNITURE AND EQUIPMENT

COST OR
OTHER BASIS

213,661.

TOTAL TO FM 990 -PF, PART II, LN 14 213,661.

209,272.

STATEMENT 12

BOOK VALUE

4,389.

209,272. 4,389.
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FORM 990-PF PART VIII - LIST OF OFFICERS, DIRECTORS STATEMENT 13
TRUSTEES AND FOUNDATION MANAGERS

TITLE AND COMPEN-
NAME AND ADDRESS AVRG HRS/WK SATION

ANGELICA BERRIE PRESIDENT
C/O THE RUSS BERRIE FD., 300 FRANK
W. BURR BLVD., BLDG EAST 20.00
TEANECK, NJ 07666

SCOTT BERRIE VICE PRESIDENT
C/O THE RUSS BERRIE FD., 300 FRANK
W. BURR BLVD., BLDG EAST 10.00
TEANECK, NJ 07666

MYRON ROSNER SECRETARY
C/O THE RUSS BERRIE FD., 300 FRANK
W. BURR BLVD., BLDG EAST 15.00
TEANECK, NJ 07666

STEPHEN SEIDEN TREASURER
C/O THE RUSS BERRIE FD., 300 FRANK
W. BURR BLVD., BLDG EAST 10.00
TEANECK, NJ 07666

NORMAN SEIDEN TRUSTEE
C/O THE RUSS BERRIE FD., 300 FRANK
W. BURR BLVD., BLDG EAST 5.00
TEANECK, NJ 07666

ILAN KAUFTHAL TRUSTEE
C/O THE RUSS BERRIE FD., 300 FRANK
W. BURR BLVD., BLDG EAST 5.00
TEANECK, NJ 07666

RUTH SALZMAN CEO
C/O THE RUSS BERRIE FD., 300 FRANK
W. BURR BLVD., BLDG EAST 40.00
TEANECK, NJ 07666

ADAM HIRSCH CFO
C/O THE RUSS BERRIE FD., 300 FRANK
W. BURR BLVD., BLDG EAST 40.00
TEANECK, NJ 07666

TOTALS INCLUDED ON 990-PF, PAGE 6, PART VIII

EMPLOYEE
BEN PLAN EXPENSE
CONTRIB ACCOUNT

0. 0. 0.

0. 0. 0.

0. 0. 0.

0. 0. 0.

0. 0. 0.

0. 0. 0.

355,000. 11,000. 0.

194,000. 4,850. 19,610.

549,000 . 15,850. 19,610.

24 STATEMENT(S) 13



THE RUSSELL BERRIE FOUNDATION, A NEW JE 22-2620908

FORM 990-PF GRANTS AND CONTRIBUTIONS STATEMENT 14
PAID DURING THE YEAR

RECIPIENT RELATIONSHIP RECIPIENT
RECIPIENT NAME AND ADDRESS AND PURPOSE OF GRANT STATUS AMOUNT

ADLER APHASIA CENTER NONE
60 WEST HUNTER AVENUE MAYWOOD, CHARITABLE
NJ 07607-1006

AMERICAN FRIENDS OF BEIT MORASHA NONE
PO BOX 940459 ROCKAWAY PARK, NY CHARITABLE
11694-0459

AMERICAN FRIENDS OF THE ISRAEL NONE
DEMOCRACY CHARITABLE
1266 WEST PACES FERRY ROAD SUITE
615 ATLANTA, GA 30327

AMERICAN FRIENDS OF KESHET EILON NONE
11 HANOVR SQ STE 15TH FLR NEW CHARITABLE
YORK, NY 10005-2818

AMERICAN FRIENDS OF NATAL NONE
590 FIFTH AVE-19TH FL NEW YORK, CHARITABLE
NY 10036-4702

AMERICAN FRIENDS OF ITIM NONE
194 OVERLOOK ROAD NEW CHARITABLE
ROCHELLE, NY 10804

AMERICAN FRIENDS OF RE'UT NONE
INSTITUTE CHARITABLE
9100 WILSHIRE BLVD. SUITE 400W
BEVERLY HILLS, CA 90212

SHALOM HARTMAN INSTITUTE NONE
11 GEDALYAHU ALON JERUSALEM, CHARITABLE
ISRAEL

501(C)(3) 10,000-

501(C)( 3) 486,240.

501(C)(3) 10,000.

501(C)(3) 10,000.

501(C)( 3) 10,000.

501(C)(3) 5,000.

501(C)(3) 225,000.

FOREIGN 2000000.
GRANTEE
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AMERICAN JEWISH JOINT NONE
DISTRIBUTION CHARITABLE
711 THIRD AVENUE NEW YORK, NY
10017

AMERICAN SOCIETY FOR THE NONE
PROTECTION CHARITABLE
28 ARRANDALE AVENUE GREAT NECK,
NY 11024

-AMERICAN SOCIETY FOR TECHNION NONE
5 EAST 59TH STREET NEW YORK, NY CHARITABLE
10022-1112

AMIT INC NONE
580 FIFTH AVENUE NEW YORK, NY CHARITABLE
10036

ARNOLD GOLD FOUNDATION NONE
619 PALISADE AVE. ENGLEWOOD CHARITABLE
CLIFFS, NJ 07632

AVON PRODUCTS FOUNDATION NONE
1345 AVE OF THE AMERICAS NEW CHARITABLE
YORK, NY 10105-0302

BERGEN COUNTY Y JEWISH COMMUNITY NONE
CENTER CHARITABLE
605 PASCACK ROAD WASHINGTON
TOWNSHIP, NJ 07676

BERGEN PERFORMING ARTS CENTER, NONE
INC. CHARITABLE
30 N VAN BRUNT ST ENGLEWOOD, NJ
07631

BERGEN VOLUNTEER MEDICAL NONE
INITIATIVE CHARITABLE
241 MOORE STREET SUITE 101
HACKENSACK, NJ 07601

CAUCUS EDUCATIONAL CORPORATION NONE
INC. CHARITABLE
75 MIDLAND AVE MONTCLAIR, NJ
07042-2915

22-2620908

501(C)(3) 155,000.

501(C)(3) 3,000.

501(C)( 3) 100,000.

501(C)(3) 1,500.

501(C )(3) 205,000.

501(C)(3) 500.

501(C )(3) 300.

501(C)(3) 10,000.

501(C)( 3) 5,000.

501(C)(3) 112,500.
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CENTER FOR FOOD ACTION IN NEW NONE
JERSEY CHARITABLE
192A WEST DEMAREST AVENUE
ENGLEWOOD, NJ 07631

CENTER FOR INTER-RELIGIOUS NONE
UNDERSTANDING CHARITABLE
254 W 31ST STREET 7TH FLOOR NEW
YORK, NY 10001

COJECO NONE
261 MADISON AVE SUITE 1504 NEW CHARITABLE
YORK, NY 10016

NAOMI BERRIE DIABETES CENTER
116TH STREET AND BROADWAY NEW
YORK , NY 10027

CYSTIC FIBROSIS FOUNDATION
6931 ARLINGTON ROAD , 2ND FLOOR
BETHESDA, MD 20814

ELISABETH MORROW SCHOOL
435 LYDECKER STREET ENGLEWOOD,
NJ 07631

NONE
CHARITABLE

NONE
CHARITABLE

NONE
CHARITABLE

ENGLEWOOD HOSPITAL AND MEDICAL NONE
CENTER FOUNDATION CHARITABLE
350 ENGLE STREET ENGLEWOOD, NJ
07631

FRIENDS OF BEZALEL ACADEMY ARTS NONE
370 LEXINGTON AVENUE SUITE 1612 CHARITABLE
NEW YORK, NY 10017

FRIENDS OF OFANIM NONE
308 E LANCASTER AVE SUITE 110 CHARITABLE
WYNNEWOOD, PA 19096

FRIENDS OF YEMIN ORDE NONE
4501 CONNECTICUT AVENUE NW SUITE CHARITABLE
813 WASHINGTON , DC 20008

22-2620908

501(C)(3) 42,500.

501(C)(3) 210,000.

501(C )(3) 5,000.

501(C)(3) 3775000.

501(C)(3) 1,000.

501(C)(3) 10,000.

501(C)( 3) 10,000.

501(C)(3) 50,000.

501(C)(3) 51,666.

501(C)(3) 20,000.
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HERQES AND COOL KIDS NONE
PO BOX 24 NORWOOD, NJ 07648 CHARITABLE

HILLEL: FOUNDATION JEWISH CAMPUS NONE
LIFE CHARITABLE
800 EIGHTH STREET, NW
WASHINGTON, DC 20001-3724

HOLY NAME HEALTH CARE FOUNDATION NONE
718 TEANECK ROAD TEANECK, NJ CHARITABLE
07666

INSTITUTE FOR INTERNATIONAL NONE
EDUCATION CHARITABLE
809 UNITED NATIONS PLAZA NEW
YORK, NY 10017

INVESTIGATIVE PROJECT ON NONE
TERRORISM FOUNDATION CHARITABLE
5505 CONNECTICUT AVE NW NO 341
WASHINGTON, DC 20015

JCC ON THE PALISADES NONE
411 EAST CLINTON AVE TENAFLY, CHARITABLE
NJ 07670

JEWISH FAMILY SERVICE OF BERGEN NONE
COUNTY CHARITABLE
1485 TEANECK ROAD TEANECK, NJ
07666

JEWISH FUNDS FOR JUSTICE NONE
330 SEVENTH AVENUE 1902 NEW CHARITABLE
YORK, NY 10001

JEWISH FUNDERS NETWORK NONE
150 WEST 30TH STREET SUITE 900 CHARITABLE
NEW YORK, NY 10001

JEWISH HOME FOUNDATION OF NORTH NONE
JERSEY CHARITABLE
41 ROOSEVELT BLVD N. CALDWELL,
NJ 07006-4125

22-2620908

501(C)(3) 1,200.

501(C)(3) 33,333.

501(C)(3) 10,000.

501(C)(3) 1016925.

501(C)(3) 233,334.

501(C )(3) 69,000.

501(C)(3) 50,000.

501(C)( 3) 5,000.

501(C)(3) 10,000.

501(C)(3) 110,000.
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THE.KEHILLAH PARTNERSHIP C/O THE NONE 501(C)(3) 100,625.
BERGEN COUNTY YJCC CHARITABLE
605 PASCACK ROAD TOWNSHIP OF
WASHINGTON, NJ 07676

METROPOLITAN OPERA NONE 501(C)(3) 66,667.
64TH STREET AND BROADWAY NEW CHARITABLE
YORK, NY 10023

MIDDLE EAST MEDIA AND RESEARCH NONE 501(C)(3) 50,000.
INSTITUTE CHARITABLE
1500 WALNUT ST SUITE 1050
PHILADELPHIA, PA 19102

NEFESH B'NEFESH JEWISH SOULS NONE 501(C)(3) 265,000.
UNITED INC. CHARITABLE
42 E 69TH ST NEW YORK, NY 10021

NEW ISRAEL FUND NONE 501(C)(3) 110,000.
1625 K STREET N W SUITE 500 CHARITABLE
WASHINGTON, DC 20006

NEW YORK PRESBYTERIAN HOSPITAL NONE 501(C)(3) 1500000.
525 EAST 68TH STREET NEW YORK, CHARITABLE
NY 10065

PROJECT EZRAH NEEDS NONE 501(C)(3) 32,500.
95 CEDAR LANE SUITE 12 CHARITABLE
ENGLEWOOD, NJ 07631

RUTGERS HILLEL NONE 501(C)(3) 150,000.
83 SOMERSET ST NEW BRUNSWICK, CHARITABLE
NJ 08901-1281

SISTERS, SERVANTS OF THE NONE 501(C)(3) 5,000.
IMMACULATE HEART CHARITABLE
1140 KING ROAD IMMACULATA, PA
19345-0200

TABLE TO TABLE, INC. NONE 501(C)(3) 1,000.
P 0 BOX 1051 ENGLEWOOD CLIFFS, CHARITABLE
NJ 07632
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TEMPLE EMANU-EL OF CLOSTER NONE
180 PIERMONT ROAD CLOSTER, NJ CHARITABLE
07624

UJA FEDERATION OF NORTHERN NEW NONE
JERSEY CHARITABLE
50 EISENHOWER DRIVE PARAMUS,
NJ 07652-1429

UNIVERSITY SALES EDUCATION NONE
FOUNDATION CHARITABLE
3123 RESEARCH BLVD SUITE 250
DAYTON, OH 45420

VOLUNTEER CENTER OF BERGEN NONE
COUNTY CHARITABLE
64 PASSAIC ST. HACKENSACK, NJ
07601

WILLIAM PATERSON UNIVERSITY NONE
FOUNDATION CHARITABLE
300 POMPTON ROAD WAYNE , NJ
07470

WNYC RADIO NONE
160 VARICK ST NEW YORK, NY CHARITABLE
10013

ADOLPHUS SCOTT, JR.
50 MUHAMMAD ALI AVE APT 3A
NEWARK, NJ 07108

AMERICAS GROW-A-ROW
150 PITTSTOWN ROAD PITTSTOWN,
NJ 08867

CLAIRE INSALATA POULOS
31 OLD QUARRY ROAD ENGLEWOOD,
NJ 07631

NONE
CHARITABLE

NONE
CHARITABLE

NONE
CHARITABLE

ERIKA S. RECH NONE
52 SHADYBROOK DRIVE MIDDLETOWN, CHARITABLE
NJ 07748

22-2620908

501(C)(3) 1,500.

501(C)(3) 1142500.

501(C)( 3) 35,969.

501(C)( 3) 2,000.

501(C)(3) 10,000.

501(C )(3) 20,000.

INDIVIDUAL 5,000.

501(C)( 3) 50,000.

INDIVIDUAL 5,000.

INDIVIDUAL 2,500.
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EUGENE CHESLOCK NONE INDIVIDUAL 5,000.
8 HOLLY TREE LANE LITTLE CHARITABLE
SILVER, NJ 07739

FAITH RICE NONE INDIVIDUAL 5,000.
23 HICKORY RUN ROAD CALIFON, NJ CHARITABLE
07830

JOAN-SCHAEFER NONE INDIVIDUAL 25,000.
71 WOODS AVENUE BERGENFIELD, NJ CHARITABLE
07621

MARY LOU WALLACE NONE INDIVIDUAL 5,000.
80 WIERMUS LANE WOODCLIFF LAKE, CHARITABLE
NJ 07677

MICHAEL V. RUANE NONE INDIVIDUAL 2,500.
671 GREENE AVENUE BELFORD, NJ CHARITABLE
07718

NATASHA RODGERS NONE INDIVIDUAL 35,000.
20 DOUGLAS AVENUE SOMERSET, NJ CHARITABLE
08873

RAMAPO COLLEGE FOUNDATION NONE 501(C)(3) 19,876.
505 RAMAPO VALLEY ROAD RAMAPO, CHARITABLE
NJ 07430-1680

RYAN AND CHARITY HAYGOOD NONE INDIVIDUAL 5,000.
106 HANSBURY AVENUE NEWARK, NJ CHARITABLE
07112

SHAINDY SCHORR NONE INDIVIDUAL 5,000.
1354 SHAFTO AVENUE LAKEWOOD, NJ CHARITABLE
08701

ALEPH SOCIETY INC. NONE 501(C)(3) 30,000.
25 WEST 45TH STREET, SUITE 1405 CHARITABLE
NEW YORK, NY 10036
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AMERICAN FRIENDS OF ASSAF NONE 501(C)(3) 10,000.
HAROFEH MEDICAL CENTER - ROCKY CHARITABLE
MOUNTAIN CHAPTER, 2696 SOUTH
COLORADO BLVD., SUITE 450
DENVER, CO 80222

AMERICAN FRIENDS OF HAZON NONE 501(C)(3) 25,000.
YESHAYA INSTITUTIONS CHARITABLE
2001 EAST 7TH STREET BROOKLYN,
NY 11223

AMERICAN FRIENDS OF THE ISRAEL NONE 501(C)(3) 5,000.
MUSEUM CHARITABLE
500 5TH AVE, 25TH FL NEW YORK,
NY 10110-0002

AMERICAN FRIENDS OF THE PERES NONE 501(C)(3) 50,000.
INSTITUTE FOR PEACE INC CHARITABLE
200 SOUTH BISCAYNE BLVD MIAMI,
FL 33131

AMERICAN FRIENDS OF SHALOM NONE 501(C)(3) 10,000.
HARTMAN INSTITUTE CHARITABLE
ONE PENNSYLVANIA PLAZA, SUITE
1606 NEW YORK, NY 10119

AMERICAN SOCIETY FOR YAD VASHEM, NONE 501(C)(3) 5,000.
INC. CHARITABLE
500 FIFTH AVENUE, 42ND FLOOR
NEW YORK, NY 10110-4299

THE ARNOLD GOLD FOUNDATION NONE 501(C)(3) 99,000.
619 E. PALISADE AVENUE, 1ST CHARITABLE
FLOOR ENGLEWOOD CLIFFS, NJ
07632

ARTWORKS, THE NAOMI COHAIN NONE 501(C)(3) 10,000.
FOUNDATION CHARITABLE
96 ENGLE STREET, SUITE 120
ENGLEWOOD, NJ 07631

CENTER FOR INTER-RELIGIOUS NONE 501(C)(3) 10,000.
UNDERSTANDING, INC. CHARITABLE
492-C CEDAR LANE PMB 127
TEANECK, NJ 07666

DOR CHADASH USA INC NONE 501(C)(3) 1,000.
165 E 56TH STREET NEW YORK, NY CHARITABLE
10022-2709
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ENGLEWOOD HOSPITAL AND MEDICAL NONE 501(C)(3) 50,000.
CENTER FOUNDATION CHARITABLE
350 ENGLE STREET ENGLEWOOD, NJ
07631

FRIENDS OF BEZALEL ACADEMY ARTS NONE 501(C)(3) 80,000.
AND DESIGN, INC. CHARITABLE
370 LEXINGTON AVENUE SUITE 1612
NEW YORK, NY 10017

FRIENDS OF IR DAVID NONE 501(C)(3) 5,000.
3145 CONEY ISLAND AVENUE CHARITABLE
BROOKLYN, NY 11235

GALILEE FOUNDATION NONE 501(C)(3) 100,000.
C/SHUDOFSKY 209 W. 86TH STREET CHARITABLE
NEW YORK, NY 10024

GILDA'S CLUB OF NORTHERN NEW NONE 501(C)(3) 5,000.
JERSEY CHARITABLE
575 MAIN STREET HACKENSACK, NJ
07601

HOLY NAME HEALTH CARE FOUNDATION NONE 501(C)(3) 44,772.
718 TEANECK ROAD TEANECK, NJ CHARITABLE
07666

INTERNATIONAL SEPHARDIC NONE 501(C)(3) 20,000.
EDUCATION FOUNDATION CHARITABLE
135 WEST 29TH STREET, SUITE 303
NEW YORK , NY 10001

INVESTIGATIVE PROJECT ON NONE 501(C)(3) 5,000.
TERRORISM FOUNDATION CHARITABLE
5505 CONNECTICUT AVENUE NW NO.
341 WASHINGTON, DC 20015

JEWISH COMMUNITY CENTERS NONE 501(C)(3) 37,500.
ASSOCIATION OF NORTH AMERICA CHARITABLE
520 EIGHTH AVE., 4TH FL. NEW
YORK, NY 10018

JCC ON THE PALISADES NONE 501(C)(3) 10 000.
411 EAST CLINTON AVENUE CHARITABLE

,

TENAFLY, NJ 07670
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JERUSALEM FOUNDATION INC. NONE 501(C)(3) 69,000.
420 LEXINGTON AVE. #1645 NEW CHARITABLE
YORK, NY 10170

JEWISH EDUCATION SERVICE OF NONE 501(C)(3) 5,000.
NORTH AMERICA, INC. CHARITABLE
318 WEST 39TH STREET, 5TH FLOOR
NEW YORK, NY 10018

JESPY HOUSE NONE 501(C)(3) 30,000.
102 PROSPECT STREET SOUTH CHARITABLE
ORANGE, NJ 07079

JEWISH COMMUNITY CENTER OF NONE 501(C)(3) 62,500.
METROWEST INC. CHARITABLE
760 NORTHFIELD AVE. WEST
ORANGE, NJ 07052

JEWISH COMMUNITY PROJECT OF NONE 501(C)(3) 5,000.
LOWER MANHATTAN CHARITABLE
146 DUANE STREET NEW YORK, NY
10013

JEWISH FAMILY SERVICE OF NONE 501(C)(3) 30,000.
METROWEST CHARITABLE
256 COLUMBIA TURNPIKE, SUITE
104-105 FLORHAM PARK, NJ 07932

JEWISH HERITAGE PROGRAMS NONE 501(C)(3) 35,000.
4037 PINE STREET PHILADELPHIA, CHARITABLE
PA 19104

JEWISH HOME FOUNDATION OF NORTH NONE 501(C)(3) 60,000.
JERSEY, INC. CHARITABLE
10 LINK DRIVE ROCKLEIGH, NJ
07647

JEWISH SERVICE FOR THE NONE 501(C)(3) 15,000.
DEVELOPMENTALLY DISABLED OF CHARITABLE
METROWEST - 395 PLEASANT VALLEY
WAY WEST ORANGE, NJ 07052

LEHIGH UNIVERSITY NONE 501(C)(3) 25,000.
DEVELOPMENT OFFICE, 27 MEMORIAL CHARITABLE
DRIVE WEST BETHLEHEM, PA
18015-3086
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NAOMI BERRIE DIABETES CENTER AT NONE
COLUMBIA UNIVERSITY MEDICAL CHARITABLE
CENTER - RUSS BERRIE MEDICAL
SCIENCE PAVILION, 1150 ST.
NICHOLAS AVENUE NEW YORK, NY
10032

PAX INC. NONE
100 WALL STREET, 2ND FLOOR NEW CHARITABLE
YORK, NY 10005

THE PHILANTHROPIC INITIATIVE
160 FEDERAL STREET, FLOOR 10
BOSTON, MA 02110

NONE
CHARITABLE

REBOOT INC.
264 N. PLEASANT STREET, 2ND
FLOOR AMHERST, MA 01002

NONE
CHARITABLE

22-2620908

501(C)( 3) 25,000.

501(C )(3) 25,000.

501(C)(3) 50,000.

501(C)( 3) 20,000.

RIVERVIEW SCHOOL INC NONE
551 ROUTE 6A EAST SANDWICH, MA CHARITABLE
02537-1448

SOCIETY OF THE THIRD SCHOOL
MUSIC SCHOOL SETTLEMENT INC.
235 E 11TH ST NEW YORK, NY
10003-7305

SUMMER STAGE AT LEONIA
311 OAKDENE AVENUE LEONIA, NJ
07605

501(C)(3) 25,000.

NONE 501(C)( 3) 3,000.
CHARITABLE

NONE 501(C)(3) 1,000.
CHARITABLE

TANENBAUM CENTER FOR NONE
INTERRELIGIOUS UNDERSTANDING CHARITABLE
254 W 31ST STREET, 7TH FLOOR
NEW YORK, NY 10001-2813

TRICHOTILLOMANIA LEARNING CENTER NONE
207 MCPHERSON ST., STE H SANTA CHARITABLE
CRUZ, CA 95060-5863

UJA FEDERATION OF NORTHERN NEW NONE
JERSEY CHARITABLE
50 EISENHOWER DRIVE PARAMUS, NJ
07652

501(C)(3) 25,000.

501(C)(3) 5,000.

501(C )(3) 10,000.
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UNITED JEWISH COMMUNITIES OF NONE
METROWEST CHARITABLE
901 ROUTE 10 WHIPPANY, NJ 07981

YMCA OF THE USA NONE
101 N WACKER DRIVE, STE 1600 CHARITABLE
CHICAGO, IL 60606-7305

TOTAL TO FORM 990-PF , PART XV, LINE 3A

501(C) (3)

501(C) (3)

22-2620908

20,000.

5,000.

13,888,407.
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FORM 990-PF GRANTS AND CONTRIBUTIONS STATEMENT 15
APPROVED FOR FUTURE PAYMENT

RECIPIENT RELATIONSHIP RECIPIENT
RECIPIENT NAME AND ADDRESS AND PURPOSE OF GRANT STATUS

AMERICAN FRIENDS OF BEIT MORASHA NONE
PO BOX 940459 ROCKAWAY PARK, NY `CHARITABLE
11694-0459

AMERICAN FRIENDS OF SHALOM NONE
HARTMAN INSTITUTE CHARITABLE
ONE PENNSYLVANIA PLAZA SUITE
1606 NEW YORK, NY 10119

AMERICAN JEWISH JOINT NONE
DISTRIBUTION CHARITABLE
711 THIRD AVENUE NEW YORK, NY
10017

AMERICAN SOCIETY FOR TECHNION NONE
5 EAST 59TH STREET NEW YORK, NY CHARITABLE
10022-1112

ARNOLD GOLD FOUNDATION NONE
619 PALISADE AVE. ENGLEWOOD CHARITABLE
CLIFFS, NJ 07632

COLUMBIA UNIVERSITY NONE
116TH STREET AND BROADWAY NEW CHARITABLE
YORK , NY 10027

DOWNTOWN ARTS DEVELOPMENT NONE
143 VARICK ST NEW YORK, NY CHARITABLE
10013

ENGLEWOOD HOSPITAL AND MEDICAL NONE
CENTER FOUNDATION CHARITABLE
350 ENGLE STREET ENGLEWOOD, NJ
07631

AMOUNT

501(C)(3) 25,000.

501(C)(3) 1500000.

501(C)(3) 109,000.

501(C)(3) 3710000.

501(C)( 3) 600,000.

501(C)( 3) 9500000.

501(C)(3) 10,000.

501(C)(3) 1500000.
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FOUNDATION FOR JEWISH CULTURE NONE
P.O. BOX 489 NEW YORK, NY 10011 CHARITABLE

HILLEL: FOUNDATION JEWISH CAMPUS NONE
LIFE CHARITABLE
800 EIGHTH STREET, NW
WASHINGTON, DC 20001-3724

INSTITUTE FOR INTERNATIONAL NONE
EDUCATION CHARITABLE
809 UNITED NATIONS PLAZA NEW
YORK, NY 10017

INVESTIGATIVE PROJECT ON NONE
TERRORISM FOUNDATION CHARITABLE
5505 CONNECTICUT AVE NW NO 341
WASHINGTON, DC 20015

JCC ON THE PALISADES NONE
411 EAST CLINTON AVE TENAFLY, CHARITABLE
NJ 07670

JEWISH COMMUNITY PROJECT OF
LOWER MANHATTAN
49 WHITE STREET NEW YORK, NY
10013

JEWISH FUNDERS NETWORK
150 WEST 30TH STREET SUITE 900
NEW YORK, NY 10001

NONE
CHARITABLE

NONE
CHARITABLE

THE KEHILLAH PARTNERSHIP C/O THE NONE
BERGEN COUNTY YJCC CHARITABLE
605 PASCACK ROAD TOWNSHIP OF
WASHINGTON , NJ 07676

METROPOLITAN OPERA NONE
64TH STREET AND BROADWAY NEW CHARITABLE
YORK , NY 10023

NEFESH B'NEFESH JEWISH SOULS NONE
UNITED INC. CHARITABLE
42 E 69TH ST NEW YORK, NY 10021

22-2620908

501(C)( 3) 60,000.

501(C)(3) 33,334.

501(C )(3) 2724080.

501(C)( 3) 816,666.

501(C)(3)

501(C)(3)

501(C)(3)

501(C)(3)

501(C)(3)

25,000.

80,030.

20,000.

75,000.

66,666.

501(C)(3) 2212500.
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NEW YORK PRESBYTERIAN HOSPITAL NONE
525 EAST 68TH STREET NEW YORK, CHARITABLE
NY 10065

RUTGERS HILLEL NONE
83 SOMERSET ST NEW BRUNSWICK, CHARITABLE
NJ 08901-1281

22-2620908

501(C)( 3) 3000000.

501(C)(3) 175,000.

TEL HAI COLLEGE NONE 501(C)(3) 300,000.
UPPER GALILEE ISRAEL 12210 CHARITABLE

UJA FEDERATION OF NORTHERN NEW NONE 501(C)(3) 1119206.
JERSEY CHARITABLE
50 EISENHOWER DRIVE PARAMUS,
NJ 07652-1429

WILLIAM PATERSON UNIVERSITY NONE 501(C)(3) 151,202.
FOUNDATION CHARITABLE
300 POMPTON ROAD WAYNE , NJ
07470

WNYC RADIO NONE 501(C)(3) 40,000.
160 VARICK ST NEW YORK, NY CHARITABLE
10013

TRUSTEES' INITIATIVE NONE
555 WEST 57TH STREET, 15TH FLOOR CHARITABLE
NEW YORK, NY 10019

TOTAL TO FORM 990-PF , PART XV, LINE 3B

501(C)( 3) 40,000.

27,892,684.
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EIN: 22-2620908

2010 FORM 990-PF , PART IV ATTACHMENT

SCHEDULE A

Group Name Account Or Security Description Asset Clas, Quantity Date Sold Date Acquired Con Baals/IPremlum Rend S.I. Price Net Settlement Amount Resisted G.In/Lon S.F. Transaction ID S.aurtrr Sin CUSIP/S.o uRY ID Term Reporting Currency

25001901376! The Russell Benle Foundation 02/17/05 SLM CORP PFD SER A 6 97% Equities 3 50000 01/15/10 09/15/08 85,203 30 17 132,911 51 47,708 21 20100120/2Y/0000 0003 5 2 /000000803 1 SLMPA 71442P205 L USD

25D049013768-The RUSStB Berle Foundation 02/17/05 LANCASTER COLONY CORP Equities 100000 12/16/10 06/18/07 42, 276 SO 565556
S5

5655001 1427354 20101210/ZY/000OOOOe 15/0000007513 LANC 513847803

..

l USD

15D049053566 The
Russell

Benle FoundNlon 02/17/05 EBAY INC

Equities

3,(X000 01/28/10 12/01/08 37,21620 2354 71,50798 34,29178 20100201/7Y/O0OOOD D29/000OD11942 ERAS 17303

:'4 '

1)50

2 5004 9013 7 6 8-The Ruase011oMe Foundation 02/17/05 MICROSOFT CORP Equltles 500 01/28/10 04/28/06 12 233 45 29 58 14 79176 2,558 31 20100201/ZV/0000000029/0000011840 MSR 5 1 :9 101 L1 650

250049013763 The Russell Belle Foundation 02/17/05 MICROSOFT CORP Equines 3 00000 01/28/10 05/02/06 72,790 50 29 58 88 750 57 15 96007 20100201/ZY/ODDDDOOD29/0000011840 MSFT 5 919 1t04 L USD

The Russell Benle Foundallon2

'37D"490

02/17/05 MICROSOFT CORP Equities 3,00000 01/28/10 06/17/06 61,934 10 29 58 88,750 Si 23,81617 20100201/ZY/0000000029/0000011H0 MSFT 594918104 L USD

D04 9013 7The Russell Benle Foondallon::2: 02/17/05 MICROSOFT CORP Equities 1,50000 01/28/10 03/17/08 41,10000 2958 4137518 327528 20100201/ZY/0000000029/0000011810 MSFT $94919101 L USD

250049013768 The Russell Berrie Faundatlon 02/17/05 AMERICREDIT CORP Equities 7,00000 02/05/10 02/03/09 9'60360 21 17 42,345 46 32,711 86 20100209/ZY/00000017b/0000017796 ACF 0306011101 L AID

25DW905376!The Russell Benle Foundation 02/17/05 BANK OF AMERICACORP Equities 3,80000 02/05/10 01/15/09 30,05154 1473 55.97328 2592174 70100209/IY/0000000176/0000017798 BAC 60505100 L USD

25D049013768 The Russell Belle Foundation 02/17/05 COG COLA CO Equities 1,00000 02/05/10 02/17/05 13 745 80 5304 53041 32 9,795 52 20100209/IY/OOOOOODI7fi/0000017792 KO 191216100 l USD

250049017768-The Russell Berrie Foundation 02/17/05 DELL INC Equities 500000 02/05/10 11/13/08 48,04719 1337 65,87016 1782797 70100209/ZY/0000000176/0000017786 DELL I4702R101 L USD

ll B elle Foundation25D049013768 The Russe 02/17/05 DISH NETWORK CORP CL A Equities A 000 00 02/05/10 10/13/08 61 156 80 17 64 70 51550 9 398 70 201170209/ZY/0000000176/0000017784 DISH ZS470M109 l 050

Be2 5004 9013 768-The Runenle Foundationll 07/17/05 DISH NETWORK CORP [L A Equities 100000 02/05/30 11/21/08 .70340 17 64 17 638 87 848,935 47 20100209/ZY/OIXKXX70176/00000177

D

DISH l25470M109 U10

ISOW9013768 The Russell Berrie Foundation 02/17/05 EBAY INC Equities 3 00000 02/05/10 12/01/08 37,216 20 22 54 67 626 03 D00176/000001778230,409 83 20100209/ZY/OOD TRAY 278612 10 3 L U50

250019017768 the RUnell Berrie Foundallon 02/17/05 LIBERTY MEDIA HLDG CORP EquIII.t 500000 02/05/10 12/01/03 11,776 50 1049 52,466 33 40,689 83 20100209/ZY/0000000176/0000017794 IINTA 57071M 101

L

U50

2 5 0019013 7 6 8-the Russell Bent. ioundallan 02/17/05 MICROSOFT CORP Equities 1,00000 OZ/05/10 03/17/08 27 40000 27 89 27,891 W 191 61 20100209/ZY/17000000176/0000017800 MSFF 5 94 918 101 L AID

Z SDW9013769 TheRuotnil BeMeFoundallan 02/17/05 NEWS CORP CLASS A NEW Equities 1,50000 02/05/10 11/21/08 20,51708 1264 1926425 -125283 20100209/IY/0000000176/0000017790 NWSA 6 52Er 108 I USD

2 50049013 7 68 The Russell Benloundallun 02/17/05 NEWS CORP CLASS A NEW Equltlo 4,50000 02/05/10 12/01/08 3226500 1284 57,79276 75,52776 20100209/ZY/0000000176/OD00017790 NWSA 6 57Es 108 L USD

250019013768 The Russell Be.:e FaundaUOn 02/17/05 PFIZER INC Equities 4,00000 02/05/10 02/17/05 99 4001)0 17 83 71 306 69 -28 093 31 20100209/ZY/0000000176/0000017788 PFE 717081103 L USD

250049013768 The RUSSeB Berl Foundatlene 02/17/05 PFIZER INC Equities 500 02/05/10 10/20/05 11,136 20 17 83 8.913 34 2,222 86 2010D209/2Y/O1X1000D176/0000037788 PEE 7170811103 L USD

Foundation75D049013768-Th e Russ ell Belle 02/17/05 PFIZER INC EqulUea 3,50000 02/05/10 04/22/09 46,34770 1783 62,39335 1604565 70300209RY/0000000176/0000017788 PFE 717081103 5 USD

250049013768 The Russell Berrie Foundation 02/17/05 VIACOM INC NEW CLASS B Equities 3,00000 02/05/10 10/10/08 18,32850 28 73 84,976 91 3:.648 41 20100209/ZY/D013COM176/0000017780 VIAB 92553P201 L 050

25D049013768-Th e Russell Belle Foundation 02/17/05 WELLPOINT INC Equities 500 02/05/10 09/17/08 24 275 90 61 48 30,741 26 465 36 20100209/!Y/OO1700017176/0000017773 WLP 949739107 L USO

The Russell Berrie Foundallon2 5 0019013763 02/17/05 WELLPOIN7INC Equities 500 OZ/OS/30 10/06/08 21,168 60 61 48 30,741 26 9,572 66 20100209/ZY/ODOOD00176/0000017778 WLP 94973V107 L U50

75DW 9013768-The Russell Berrie Foundation 02/17/05 WELLPOINT INC Equities 900 02/05/10 10/10/08 1721270 6148 30,74125 13,52855 20100209/5Y/000 000017 6/000 00 17 7 7 8 WLP 949739107 L USD

2S 0019013 7 6 8-The Russell Berrie Foundation 02/17/05 LIBERTY MEDIA HLDG CORP Equities 5,00000 02/25/30 12/01/08 11,77650 1236 61,79911 50,02271 20100302/ZY/0000000028/0OOOO 4855 LINTA 53071M104 L USD

25D049013760 the Ruaseil Belle Foundation 02/17/05 NEWS CORP CLASS A NEW EquAlea 550000 02/25/10 12/01/08 39,43500 13 36 73 479 07 3404407 20100302/2Y/00 0 0 00002 8/0000004 8 5 7 NWSA 6 52E*108 L USD

250049013768 The Russell Benle Found.tlon 02/17/05 NEWS CORP CLASS A NEW EquItlet 2 50000 02/25/10 01/35/09 20,114 00 13 36 33,399 57 13,285 57 20100302/ZY/000000002 8/0000 004 8 5 7 NWSA 6 52E^101 L USD

25
0049013768

T
he

Russell Berle foundation 02/17/OS VIACOM INC NEW CLASS B Equities 5,00000 02/25/10 10/10/08 80 547 50 29 S9 147,898 12 67,35062 20100302/ZY/0000000028/00000D48S9 VIA9 92553P201

I

USD

25001901)768-The RufseO Benle Foundation 02/17/05 FANNIE MAE PFD S 50% Equities 1,20000 03/12/10 09/09/08 7 856 80 1 35 1 616 98 -2,23982 70100316/ZY/000 00003 4 5/0000005 2 17 FNMAK 313 58 1.2. L USD

25250049013768 The Russell Berrie Foundation 02/17/05 FEDERAL NATIONAL MORTGAGE ASSN Equities 7,80000 03/12/10 09/10/08 26,17142 134 1045109

.

-15,67033 20100316/ZY/0000000315/0000005715 FNMAG ]13586877 L USD

25D049013761 The Russell Berrie Foundation 02/17/05 NEWS CORP CLASSA NEW Equities 4001%X100 03/22/10 03/22/10 5,61944000 1405 561944000 20100326/SB/ODODDD0170/0000000001 NWSA 65210308 5 USD

25DW9013768 The Russell Berrie Foundation 02/17/05 LIMITED BRANDS INC 7 600% 7/15/37 Flaed Into. 75,00000 04/14/10 12/02/08 34 652 70 94 25 70.68750 36,034 80 20100416/ZY/0000000354/0000008372 11037 532716AN7 L USD

250049013768 The Russell Berle Foundation 02/17/05 LIMITED BRANDS INC 7 600% 7/15/37 shed Inc., 75,00000 04/14/10 12/02/08 34 295 65 94 25 70,687 50 36,391 85 2010041fi/IY/0000000754/0000008772 13037 532716AN7 l 050

25 004 9D13768 The Russell Berrie Foundation 02/17/05 USG CORPORATION NEW Equities 290000 04/14/10 11/18/08 20 372 79 19 68 57,082 05 36 709 26 20100416/ZY/00000003S4/0000008 3 7 5 USG 903293405 L 050

250049013768-The Russell Berle Foundation 02/17/05 USG CORPORATION NEW Equities 1,00000 04/14/10 11/19/08 6 22190 19 68 19 683 47 13.461 57 20100416/ZY/O1100000754/000000817S 0569 90]293405 L U10

25DW 9013768 The Russell Bernie Foundation 01/17/05 USG CORPORANON NEW Equities 1.10000 04/14/10 12/01/08 8 778 66 19 68 71,651 81 12,873 15 70100116/ZY/000000035.1/0000008 3 7 5 USG 903297405 l USO

250049013768 The Russell Berle Foundation 02/17/05 TRAY INC Equltlea 4,00000 04/16/10 12/01/08 49 621 60 26 84 107,358 18 57.736S8 20100420/ZY/00001300008/ODDDDI1134 EBAY 278642103 L 050

25D114 9013 7 6
8-Th

e Russell Berrie Foundetlon 02/17/05 LIBERTY MEDIA HLDG CORP Equities 5,00000 04/16/10 12/01/08 1177650 1632 81,61362 69,83712 20117D420/ZY/ODODDDD408/000OO11128 LINTA 53071M1Oa l 050

250049013768 The Russell Berrie Fnundallon 02/17/05 101645
CORP

Equities 3,01X100 04/16/10 04/30/09 75'17490 38 61 115 842 14 40,667 24 2010 420/ZY/ODDDDDDIDH/ODDD011130 L 5/0424108 S USO

210019013768 The Russell Beetle Foundation 02/17/05 050 CORPORATION NEW Equities 5,00000 04/16/10 12/01/08 39 903 00 19 81 99,015 32 59,142 32 20100420/ZY/OOOOOD0108/OOOOOI 1136 USG 907297405 I USD

25204901376! The Russell Berrie foundation 02/17/05 AMERICAN EXPRESS CO Equines 1,50000 04/16/10 10/10/O8 31,SGI 50 4618 69,26703 3770553 2010W10/ZY/000OOOW08/0000011132 AXP 25816109 L USD

250019013768 The Russell Bernie Foundation 02/17/05 AMERICAN EXPRESS CO Equities 1,50000 04/16/10 11/13/08 25 30215 16 18 69167 03 43,964 58 20100420/2Y/000OOOMOH/OOOOO1I 172 ASP 25816109 L 050

1 3 Rutte08enie Foundation 02/17/05 AMERICREDIT CORP Equities 4,00000 04/16/10 02/03/09 1920720 2532 101,28429 0207709 20I00420/ZY/0000000408/0000011138 ACT 07 060110 1 L USD

250049013768 The RuttnO BeMeFoundatlon 02/17/05 AMERICREDITCORP Equities 600000 07/22/10 02/03/09 28,81080 2395 1436577 11486577 20100726/ZY/00000004 7 3 /00000 04 2 2 4 ACT 030608101 I USD

250049013768 The Russell Berrle Foundation 02/17/(75 PFIZER INC Equities 2 50000 10/05/10 04/22/09 33,10110 17 15 42: 7 9 5Z 9 774 02 20101007/IY/0000000129/0000001215 PFE 717081107

1

010

750049013768
The

Russell Bence Foundallon 02/17/05 PFIZER INC Equilles 2,50000 10/OS/10 04/24/09 77,01800 17 15 42 879 52 9,861 SZ 70101007/ZY/000000012 1/.7235 PFE 717081107 1 050

25001901]768 The Russell Berle Foundallon 02/17/05 VIACOM INC NEW CLASS B Equltlea 300000 10/05/10 12/01/08 43 619 10 36 48 109,437 24 65,818 11 20101007/ZY/00001700129/0000007237 NAB 92557P201 1 USD

250049013769 The Russell Berle Foundnlon 02/17/05 CLOROX COMPANY OE Equities 2,00000 10/05/10 01/28/10 120,42200 66 73 133,464 54 13,042 54 20101007/ZY/000000 012 9/0000007 2 3 9 CLX 189054109 S USD

250649013768 Th. Russell Berle Foundation 02/17/05 EBAY INC Equities 1,00000 10/27/10 12/01/08 12,40540 2901 2903661 1663121 20101030/ZY/0000000002/OODD009397 EBAY 278642107 L 000

2 5001 9013 768 The Russell Berne Foundation 02/17/05 EBAYINC Equities S,OD000 10/27/10 01/15/09 65,72500 2904 145,18304 7915804 20101030/ZY/0000000002/0000009393 EBAY 278642103 1 USD

2 50.410137 The Russell Benle Foundation 02/17/05 LIBERTY MEDIA HLDG CORP Equities 1000000 10/27/10 12/01/08 23,55300 1453 14529654
121,743

54 201OlO3O/ZY/0DDOW0002/0DDDDO9395 LMTA 53071M104 L USD

250019012768 The Russell Belle Foundallan 02/17/05 ABERCROMBIE & FITCH CO CLASS A Equines 1,00000 12/02/10 11/19/08 14,603 10 5416 5417636 39,57316 2Q101107(IY/0000000107/O000008598 ANF 1896207 l USD

250049013769 The Russell Bence Foundation 02/17/05 ABERCROMBIE & FITCH CO CLASS A Equines 2,00000 12/02/30 12/01/08 33,22000 5118 108 752 77 75,132 77 z0101z0]/ZY/1X)00000107/OOOOOD8598 ANT 2896207 1 USD

2S004901J768-The Russell Berrie Faundatlon 02/17/OS CLOROX COMPANY DE Equities 1 00000 12/16/10 01/28/10 60,21100 62 43 62127 84 2,216 84 70101220/IY/0000000115/0000007547 CLX 189054/09 5 USD

250049013768 The RUUell Berrie Foundation 02/17/05 COU COLA CO Equities 3,00000 12/16/10 02/17/05 129,737 40 65 12 19S 76209 6562469 20101220/ZY/00000064 15/0000 00 7 54 5 KO 19 12 16 100 L

1

USD

250019013768 The Russell Berrie Foundation 02/17/05 COMGST CORP Cl A SPl Equities 200000 12/16/10 08/19/09 27 645 20 203 40 591 51 12 946 31 20101220/2Y/000OOl70415/0000007541 CMCSK 20030N20 L USD

2 5 0019013 7 6 8-The Russell Berle Foundation 02/17/05 AMERICREDITCORP 0750%9/15/11 Comertlbl 250,00000 01/28/10 12/10/08 165.52540 9S 237,50000 71,97460 20100201/7Y/0000000029/0000011937 A000711 030605AP6 I USD

$ 7,903,367 73 $ 9,669,735 52 $ 1,766,367 79
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2010 FORM 990-PF, PART IV ATTACHMENT
SCHEDULE B

A...t CI... Bub Cl... 5.00101, Security D.oodpeon Quantity UnadjuM. d Unit C olt Buy Data Pelee 8 . 8 be ts Un.mn.ted Cost 8..1. Proceed. R..Oz.a G.WL0., Short Realized G.bHLoF. Long % 081N10.0 Acaatmt Name count N-b.,
Equrb .. Cemmon Stock AB8 -Al: TD SPONSORED ADR 13000000 1055 310

2005 1934 16 Fab 2010 14677353 26896158 000 1222 4805 6332 RUSSELL BERRIE FOUNDATIONI THE STRAUS GROUP 592.01338
Equka. Cemmon Stoc k ABS

•-AB
B LTD SPONSORED OCR 24100000 1055 31 Oct 20118 1957 01 25437381 4717 31 000 21742150 6547 RUSSELL BERRIE FOUNDATIONI THE STRAUS GROUP 582-01338

Equk.. Common 5bck ACM "'ACCENTURE PLC IRELAND SHS CL A 5500000 2899 Verb- 4076 1B Feb 20101 0 1591832] 22823215 000 6174892 4080 RUSSELL BERRIE FOUNDATIONI THE STRAUS GROUP 592-017]9
Equlp.. Co.... Stock AON AON CORP 4000000 3766 06 J..2010 4013 10 F a b 2010 15075560 16055796 000230 000 850 RUSSELL BERRIE FOUNOATIONI THE STRAUS GROUP 582.01338
Equ81e . Common Block APC ANADARKO PETROLEUM CORP 44X1000 4370 V. 960. 8979 10 Fab 2010 79230464 30711609 000 11 8 811 I5 5970 RUSSELL BERRIE FOUNDATK)NI THE STRAUS GROUP 592-01338
EquBna

Co....
Stock APC ANAOARKO PETROLEUM CORP 7800000 4370 V.- 3759 09 Jun 2010 33216256 28569893 000 4840393 .1399 RUSSELL BERRIE FOUNDATIONI THE STRAUS GROUP 592-01338

EVuba Common Stock ATVI ACTIVISION BLIZZARD INC 13200000 1129 OB Jan 2010 1102 18 Feb 2010 14' 04384 1/560471 -343913 000 -231 RUSS ELL B ERR
'E
FOUNDATIONI THE STRAUS GROUP 592.01338

Equb. a Common Stock BOX BECTON DICKINSON & CO 3100000 6872 V,do 7735 18 F ab 2010 21303776 23951 95 000 2677519 1257 RUSSELL BERRIE FOUNDATIONI THE STRAUS GROUP 592-0!338
Eqult. Cooooon

Stock
CAH CARDINAL HEALTH INC 3400000 2458 V.rbw 3223 05 Jan 2010 8358226 10980842 000 2802BIB 3114 RUSSELL BERRIE FOUNDATIONI THE STRAUS GROUP 582-01338

Egdba : Common Stock CAN CARDINAL HEALTH INC 3700000 2858 V. rou. 3373 18 Feb 2010 9095717 12483641 000 3387024 3725 RUSSELL BERRIE FOUNDATIONI THE STRAUS GROUP 592-0 1336
EgoS.. Cemman Stock CAH CARDINAL HEALTH INC B 400 000 2458 Vuou 35 42 17 M.r 2010 157 331 32 22569000 000 S8 35056 N 09 RUSSELL BERRIE FOUNDATIONI THE STRAUS GROUP 592-01338
Equb . Comman Stock CVA COVANTA HOLDING CORPORATION 8400 000 1969 Vwu. 17 51 18 Feb 2010 165169 92 147 166 13 000 -18

303
79 -1106 RUSSELL BERRIE FOUNDATIONI THE STRAUS GROUP 592-01336

Equm.. Common
Stock

CVE '-CENOVUS ENERGY ANC 1500000 2062 V. rbu. 2560 18 F.b 2010 3093163 3841048 000 747863 2418 RUSSELL SE RRIE FOUNDATIONI THE STRAUS GROUP S02-01338
Eq-- . Common Stock DVN DEVON ENERGY CORPORATION NEW 1300000 7188 V 8970 18 Feb 2010 0345313 9061053 000 -284260 -308 RUSSELL BERRIE FOUNDATIONI THE STRAUS GROUP 592-01338
ERWiw. Common Stock DVN DEVON ENERGY CORPORATION NEW 800000 7188 V.noua 7726 230- 2010 5750962 BI 61063 000 430101 748 RUSSELL BERRIE FOUNDATIONI THE STRAUS GROUP 592-01338
Equb.• Common Stock ECA "'ENCANA CORP 1500000 23 73 V.rbw 3307 10 Fab 2010 35 80717 4981938 000 1401219 3935 RUSSELL BERRIE FOUNDATIONI THE STRAUS GROUP 592-01336
EgAb.. Common Stock ECA "'ENCANA CORP 2500000 2373 Vubu 2818 02 S . p 2010 5934529 7040006 000 1105477 1883 RUSSELL BERRIE FOUNDATIONI THE STRAUS GROUP 502-01336
Emob. • CommonSock HRB H L R BLOCK INC 8]00000 2193 Von. 2100 IS Fab 2010 18207693 17436501 000 771192 J24 RUSSELL BERRIE FOUNDATIONI THE STRAUS GROUP 592-01336

EgoS . Common Stock HRB H & R BLOCK INC 14200000 2193 Various 1028 20 Oct 2010 31150512 146024 65 000 - 16548047 -5312 RUSSELL BERRIE FOUNDATIONI THE STRAUS GROUP 592-01338

Eq.b.. Common Stock IBM INTERNATIONAL BUSINESS MACHINES CORP 2400000 7718 Vn1.- 1260' 19 F ab 2010 18519848 30251839 000 11731991 6335 RUSSELL BERRIE FOUNDATIONI THE STRAUS GROUP 592.01338

EgWM . Common Stock KR (ROGER CO 15000000 2841 V.ro.F 2006 59 Jan 2010 39622950 30102276 000 .0520874 - 2.03 RUSSELL B ERRIE FOUNDATIONI THE STRAUS GROUP 592.01338

Equ11Na Common Stuck L LOEWS CORPORATION 5500000 1013 V.nnu 3597 18 Fab 2010 22073845 19788740 000 2284897 .1035 RUSSELL BERRIE FOUNDATIONI THE STRAUS GROUP 592-01336
EquNa . Common Stock L LOEWS CORPORATION 1000000 101] Vnba 3808 12042015 7625441 74 22205 000 -20]236 -267 RUSSELL BERRIE FOUNDATIONI THE 9TRAUS CROUP 392-01]]8
Ego'. Cernrnon Sock MCY MERCURY GENERAL CORP NEW 3700000 /154 Vriam 3924 78 Fab 2010 18.81304 14521045 000 -19594 39 -1189 RUSSELL BERRIE FOUNDATIONI THE STRAUS GROUP 592-01338
Eg0N.. Carnman Stock MCY MERCURY GENERAL CORP NEW 8300000 4454 V.rbu. 4365 09 Dac2010 28062098 27830640 000 -432258 -154 RUSSELL BERRIE FOUNDATIONI THE STRAUS GROUP 592-01338
Equew . Common Stock MEOH ETHANEX CORP 7300000 1058 Various 2205 18 Feb 2010 7728201 16103084 000 8374793 10837 RUSSELL BERRIE FOUNDATIONI THE BTRAUS GROUP 502-01338

EgoN.. Common Sock MEOH -METHANEX CORP 1300000 1058 V. nuu. 2024 12 Mu 2010 1376271 3411481 000 2035210 14799 RUSSELL BERRIE FOUNDATIONI THE STRAUS GROUP 592-01338
EgoS.. Common Stock MTS M8 TBANK CORP 1500000 11935 V.000. 7443 18 Fab 2010 17902740 11,65610 000 -0737122 .3703 RUSSELL BERRIE FOUNDATIONI THE STRAUS GROUP 592-01338
Eq-. Common Stock MTB MiTBANK CORP 500000 11935 V.rnu. 9476 22 Jun 2010 59875 4738459 000 -1229121 2060 RUSSELL BERRIE FOUNDATIONI THE STRAUS GROUP 592.01338
Egok.. Common Stock ORCL ORACLE CORP 11000000 1953 V.muc 2412 18 Fab 2010 21495078 28542882 000 50/7584 2348 RUSSELL BERRIE FOUNDATIONI THE STRAUS GROUP 592-01338
Equta Common Stack OXY OCCIDENTAL PETE CORP 1900000 35 20 Vvbu. 8052 18 Fab 2010 17249892 39459198 000 22209508 12675 RUSSELL BERRIE FOUNDATIONI THE STRAUS GROUP 592-01330
Equn. Common Stock PFE PFIZER INC 2000000 1722 17 M., 2010 1742 12 Od2010 4478968 4530883 51715 000 115 RUSSELL BERRIE FOUNDATIONI THE STRAUS GROUP 592-01330
EgoIN.. Common Stock PKG PACKAGING CORP AMER 9200000 1535 V.nou. 2233 16 Fab 2010 14128140 20549687 000 8423547 1547 RUSSELL BERRIE FOUNDATIONI THE STRAUS GROUP 592-01336
Equma . Co.... 5bck POD PIONEER NATURAL RESOURCES CO 5000000 3165 V . n01n 5099 05 Jon 2010 15826630 25499544 000 9872914 6112 RUSSELL BERRIE FOUNDATIONI THE STRAUS GROUP 592-01338
EgoN.. Common Stock POD PIONEER NATURAL RESOURCES CO 5500 ODD 3165 V. nou. 4852 19 Fab 2010 17409293 26588541 000 0277248 $329 RUSSELL BERRIE FOUNDATIONI THE 5TRAU5 GROUP 592.01336
EquN" . Comman Stock PXD PIONEER NATURAL RESOURCES CO 1000000 3165 V.notn 6803 23 Apr 2010 3165320 6603648 000 34]8322 10562 RUSSELL BERRIE FOUNDATIONI THE STRAUS GROUP 502-01330
Equn.a Common Stock ROA REINSURANCE GROUP OF AMERICA INCORPORATED 2200000 3216 Vvbu. 4069 13 F a b 2010 7075882 10272219 000 3196337 4 517 RUSSELL BERRIE FOLINDATIONI THE STRAUS GROUP 507-01338
Equeh. Common Stock SYMC 6YMANTEC CORPORATION 6 100 000 1837 06 J.n 2010 18 95 18 F.b 2010 14894398 1373 7411 -11 469 73 000 -7 71 RUSSELL BERRIE FOUNDATIONI THE STRAUS GROUP 592-01336
Equ"', Cemmen Sock TRV THE TRAVELERS COMPANIES INC 37000W 4345 Va.- 5101 18 F . b 2010 10079715

3

19171 SB 000 3003111 1924 RUSSELL BERRIE FOUNDATIONI THE STRAUS GROUP 582-01338
EquIS.. Common Stock VIA VIACOM INC NEW Cl A 7700000 18 54 V. Us 31 12 IS F . 1, 2010 142 802 86 239 701 80 000 Be 899 14

07
BB RUSSELL BERRIE FOUNDATIONI THE STRAUS GROUP 592-01339

Equlb.. Aubr Lkn1E .E P.,N. ,N NSH NUSTAR GP HOLDINGS LLC UNITS RPSTG LTD LBLTV COINT B 300000 2008 Vuou. 27 47 18 Fab 2010 168 . 73208 228.06699 000 81.334 93 3B 79 RUSSELL BERRIE FOUNDATIONI THE STRAUS GROUP 592-01338
8 8,148 ,698 93 $7,392,99959 5 (4.589 35) 9 1,250,600 01



THE RUSSELL BERRIE FOUNDATION, A NEW JERSEY NONPROFIT CORPORATION

EIN: 22-2620908

2010 FORM 990-PF, PART 1V ATTACHMENT

SCHEDULE C

Group Name Account Open Account Update Socurlty Description Asset Class Type Quantlty Date Said Date Acquired Cost Beall/(PremWm Rood) Sale Price Net Settlement Amount Remitted Galn/Loss Sale Transaction ID Securfty CIISIP/Securhy ID Term 809019lne CurreeFy

250049004768 The Russell Berrie Foundatl 02/17/05 09/21/11 AMERICAN EXPRESS CO Eauroes 1500 00 02/05/10 08/18/06 79 883 10 37 63 56,451 28 -23 431 82 20100209IZY/ODDDOOl7176/0000017758 ASP 25816109 l USD

25DO49OD4768 The Russell Berne Foundatl 02/17/05 09/21/11 ROSETTA RESOURCES INC Eaultlet 750 12/07/10 02/16/06 13 502 69 36 99 27 742 13 14 23944 20101209/ZY/0000000185/0000007487 ROSE 777779307 L USO

25D049004768-The Russell Berrie Fuundatr 02/17/05 09/21/11 BERKSHIRE HATHAWAY INC Cl B Equities 200000 02/05/10 02/17/05 12040975 727 14540720 24,99745 20100209/ZY/0000000176/0000017760 BRKB 84670702 L USD

25D0490047681h e Russell Berrie

Found

ati 02/17/05 09/21/11 COCA COLA CO Eaultles 1,00000 02/05/10 02/17/05 43 085 09 52 95 52 954 37 9 869 28 20100209/IY/OODOD00176/OOOf1017764 KO 191216100 L USD

25D149OD4768-The Rot ell Berrie Foondat1 02/17/05 09/21/11 DISCOVERY COMMUNICATION INC Eaumes 4000 00 02/05/10 11/16/05 52 600 97 25 42 101,696 35 49095 38 20100209/2Y/0000000176/OOOOD1776I DISCK 25470(302 L USD

250049004768-Th e Russell Berrie Foundatl 02/17/05 09/21/11 GENERAL ELECTRIC CO Equities 340000 02/05/10 04/16/07 120,17360 15 67 53,267 71 -66 905 89 20100209/ZY/OOD0000176/0000017754 GE 369604103 L USD

250019004768-The
Russ

ell Berrie iound.U 01/17/05 09/21/11 HSBC HLDG PLC SP ADR NEW Equities 240000 02/05/10 04/11/06 2022 950 51 15 I22
748

49 -79 481 01 20100309/ Y/0000000176/0000017750 NBC 404280406 L USD

250049004768 The Russell Berrie Foundall 02/17/05 09/211

11

IEFFERIES GROUP INC NEW Equities 1,50000 02!05/10 05/16108 26,82709 24 93

.3

37,39064 10,563 55 201002092YN000000176/0000017770 LEE 4723172319100 l USO

ussell Berrie Foundatl2 5 004 9004 76
8-The

R 02/17/05 09/21111 JEFFERIES GROUP INC NEW Equities 2,100 OD 02/05/10 05/16/08 39 346 40 14 93 54 9939 38 15 492 98 10100209/ZY/17000000176/OOOOD17771 SEE 472319102 L USD

ussell Bee Rme Foundatl25D04 9001760-Th 02/17/05 09/21/11 NESTLE 5 A SPONSORED ADR Equities LODD 00 02/05/10 11/14/05 29 744 71 44 97 44 969 47 7748 NSRGY15,224 76 20101i2091ZY/0000000176/000001 641069406 L 050

The Russell Berrie Fuundall25004900/76 02/17/05 09/21/11 PANHANDLE OIL & GAS INC Eeullles 1,50000 02/05/10 09/19/06 77,614 75 2076 31,13460 3,51985 20100209/ZY/0000000176/ODDD017768 PHK 698477106 L 050

25 5019004 7 6 e Ruf.+ell Berrie Faundatl:.1h 02/17/05 09/21/11 PRICE SMART INC Equities 673 02/05/10 02/08/06 5 681 65 2024 13 624 72 7 943 07 20100209/ZYA70000001 76 /0000017 7 7 6 PSMT 741S11109 L USD

25DG49OD4768
The

Russell Berrie Foundatl 02/17/05 09/21/11 ROSETTA RESOURCES INC ECUluef 2 00000 02/05/10 02/16/06 36 007 18 20 39 997 54 3,99036 20100209/ZY/17000000176/0000017766 ROSE 777779307 L USD

250049001768-The Russell Berrie Foundall 02/17/05 09/21/11 WASHINGTON POST CO CLASS 8 Equities 100 02/05/I0 02/28/05 90014 75 420 65 42,064 51 -47,950 24 20100209/SY/ODODOt10176/0000017752 WPO 939640108 L USD

250049004768-The Russell Berrie Foundatl 02/17/05 09/21/11 WYNDHAM WORLDWIDE CORPP Eoultlef 1410170 02/05/10 04/15/05 5840275 2059 2883266 29,57009 20100209/ZY/0000000176/0000017774 WYN 98310W108 L LISD

25D04 9004 7 6 8-The Russell Rerrle F 02/17/05 09/21/11 WYNDHAM WORLDWIDE CORP

E

600 02/05/50 10/26/05 22,788 75 2059 12 356 86 -1043189 20100209/ZY/O1700000176/0000017774 WYN 98310W108 l USD
und

250049004768-The Russell Berrie found all 02/17/05 09/21/11 PRICE SMART INC Equities 1.327 OD 02/08/10 02/08/06 11202 89 2009 26 665 59 1546270 20100130/SY/OODOOOOI02/OOOOOO64B4 PSMT 741511109 L USD

250049004768-Th e Russell Berrie Faundatl 02/17/05 09/21/11 GENERAL ELECTRIC CO Equities 230000 03/03/10 04/16/07 61 29390 1618 37 208 20 .44085 70 20100305/ZY/0000000129/0000005510 GE 369607103 I. USO

25D049004768 The Russell Berrie Foundatl 02/17/05 09/21/11 GENERAL ELECTRIC CO Eaurties 100000 03/03/10 12/20/07 3661995 1618 16,17748 -2044147 20100305/ZY/I70D0000129/00DOD05510 GE 369604103 l 050

250049004768 The Russell Berrie Founded 02/17/05 09/21/31 GENERAL ELECTRIC CO Eaultles 1,000 00 03/03/10 07/14/08 27,229 45 16 I8 16 177 48 -11051 97 201003052'//OOOOOOD129/00000D5510 GE 369604103 L USD

25D049004768-The Russell Berrie Founded 02/17/05 09/21/11 WYNDHAM WORLDWIDE CORP Eaurtles 800 03/09/10 10/26/05 30 384 99 23 83 19,067 55 -11,31744 20100312/ZY/00000DD280/0000005334 WYN 9831OW10B L USD

250049004768-The Russell Berrie Founded 07/17/05 09/21/11 WYNDHAM WORLDWIDE CORP Fealties 280000 03/09/10 12/18/06 89,852 38 23 83 66 736 41 -23 115 97 20100312/ZYA7000000280/17000005334 WYN 98310W 108 L U.

2500491704768-The Russell Berrie Founded 02/17/05 09/21/11 DISCOVERY COMMUNICATION INC EOOIIIes 425000 05/19/10 11/16/05 55 888 53 31 22 132,697 03 76 80850 20100521/ZY/ODDDD00427/0DO11006772 DOCK 25470F302 L 050

250049004768-The Russell Berrie foundatl 01/17/05 09/21/11 FRONTIER COMMUNICATIONS CORP Eau Nes 01192 07/13/10 10/14/09 091 7 47 089 -002 20100713/CA/17000000136/0000000658 FIR 35906A108 S USD

2 5 004 9004 768-T he Russell Berrie Founded 02/17/05 09/21/11 FRONTIER COMMUNICATIONS CORP Equines 720 07/20/10 10/14/09 552219 747 537591 .14628 20100722/ZY/OOOOOO420/0000002980 FIR 3590SA103 S USD

25DO49004766The Russell Berrie Foondotl 02/17/05 09/21/11 AMERICREDIT CORP Eaulilef 5,00000 07/22/10 01/25/08 64,33463 2401 12004483 5571020 20100726/ZY/ODDDODD473/ODODM4222 ACF 030SORIDI L USD

25D049004768-The Russell Berrie Foundatl 02/17/05 09/21/11 AMERICREDIT CORP Equities 2 500 00 07/22/10 02/15/08 31909 95 24 01 60022 42 28,112 47 20100726/ZY/0000000473/0000004222 ACF 030608101 L USD

250049OD4768-The Russell Berrie Founded 02/17/05 09/21/11 WASHINGTON POST CO CLASS 8 Equities 100 10/15/10 02/28/05 90,014 75 3792 37,920 38 -52094 37 20101010/ZY/OO170000359/0000005258 WPO 939640108 1 USE)

250049004768-The Russell Berrie Founded 02/17/05 09/21/11 WASHINGTON POST CO CLASS 8 Equities 100 10/15/10 09/19/05 $2 029 50 379 2 37 920 38 -44 109 12 20101020/ZY/ODDDDD0359/0000005258 WPO 939640108 L USD

250049004768

Th

e Russell Belle Founded 02/17/05 09/21/11 ROSETTA RESOURCES INC Eaurtles 100000 11/09/10 02/16/06 18,003 59 31 32 31 323 92 13,320 33 20101115/LY/0000000 2 7 8/0000 003 6 8 9 ROSE 777779307 L USD

250049804768 The Russell Berrie Foundatl 02/17/05 09/21/11 AMERICREOIT CORP E.uwlles 2,50000 02/05/10 01/25/08 3216732 2124 53 ,09962 20,92230 20100209/ZY/OOO17000176/0000017756 ACF 030608101 L USD

$ 1,6 24,767 66 $ 1,525,906 00 $ (90, 86 L 66)



THE RUSSELL BERRIE FOUNDATION, A NEW JERSEY NONPROFIT CORPORATION

EIN: 22-2620908

2010 FORM 990-PF , PART IV ATTACHMENT

SCHEDULE D

Group Name Security Description Asset Class Type Quantity Date Sold Date Acquired Cost Basis/(Premium Rcvd) Sale Price Net Settlement Amount Realized Gain/Loss Sale Transaction ID Security Symbol CUSIP/SewrltY ID Tom Reporting Currency

75D054126768-LO(sn Urd. UTAH ST HSG FIN AGY 4000%7/01/31 Flaed Income 11000000 01/01/10 05/29/09

110,ODD 00

100 110,00000 20100101/ZYIDDDDDDDDD5/0000000127 U3H4031 91755NUW3 S USD

r350051476768 Lopn Ucle UTAH ST HSG FIN AGY 4000% 7/01/31 Fried Income 100,00000 01/01/10 06/03/09 100,00000 100 10D,00000 20100101/ZYN000000005/0000000179 U1H4032 91755NWT8 S USD

rda250054426768 Lop- U BRAT CORPOPMTION Fixed Income 85,00000 01/05/10 07/22/09 84,96685 10409 88,47735 3,51050 20100107/ZV/D000000106/0000006062 657 G7 05531FAC7 S USD

2 50054 4 2 616 8 Lo{en Urcle PRAXAIR INC NOTES Ftred income 150,00000 01/05/10 11/10/09 149,56500 99 87 149,806 50 741 5 20100107/ZY/0000000106/0000006059 Pit GV 74035PAW4 5 050

250054426768 Lopn Urcle COMM 2004 LNBI CL- 404873%10/15/37 Flaed Income 21,196 23 01/15/10 10/06/06 23,739 33 100 21,196 73 7569 70100111/LY/0000000731/0000000115 C7C4037 200/714608 l USD

250054426768 Lopn Circle FREDDIE MAC SERIES 2668 Flaed ncome 744056 01/15/10 01/27/06 7,41353 100 7,44056 2703 20100114RY/0000000234/00000D0035 31394H1V3 L USD

3 5 505412 6 7 6 8 Loan CIrcI. IF MORGAN 01 CIBC2 A 6 244% 4/15/35 Flood Income 3,96017 01/15/10 10/18/06 4 022 05 100 3,96017 61 ee 70100111/ZY/00000007J1/000000011 a 46675M CT4 L USO

250054426768-LO{en Urde

".

CHASE 0610P7602307% 4/15/15 Flaetl nrnme 6,76515 01/15/10 06/23/06 6,78077 100 6,76515 155770100114/TI/0000000234/0000000091 1076045 46628F9M L USD

250054426768- Lop, Clrcla 1PM CHASE 06 LDP7 602202% //15/45 FIaed ncome 2,278 24 01/15/10 11/15/06

2

3134 8 100 2,278 24 35 21 20100111/ZY/0000000734/0000000091 1026085 46678FM9 L USD

2SD05412 6 7 6 8' Lopn Urcle LB UBS COML OS C7 1 82088% 4/17/30 flood ncome 113 31 01/15/10 05/02/06 403 91 100 117 31 9 49 20100111/TI/00000007J1/0000000065 1.014 30 52108N3D4 L USD

7 5 005412 6 7 6 8 • Lo(en Urde LB UBS COML 05 Cl 1 82088% 1/17/30 Flood ncome 417 34 0]/15/10 05/31/06 403 35 100 413 31 9 99 70100111/ZY/0000010231/0000000065 LCDI830 52108H304 l USD

250050126768 lcpn Circle le LISS COMLO4 Cl 3 24595% 3/15/19 Flaed :" come 1 502 02 01/15/10 05/19/06 1,415
19

100 1,502 02 86 23 20100114/ZY/0000000234/0000000088 LC03229 52108HZW7 l USD

750051176768 lapn Urde WOAR TR SER 1.1111117919% 1/17/12 Fhad come 15 069 23 01/15/10 09/15/09 15,115 35 100 15 069 23 -34612 70100115/IP/0000000612/0000000002 WT55212 981560AD9 S USD

750054426768 lo(rn W. GENL ELEC CAP CORP 123875%12/09/ 11 Flood income 25000000 01/14/10 10/07/09 7552/125 10187 751,67975 562 70100115/ZY/0030 0797/0000007701 0EC1711 36967HAC1 5 U10

250054426768' Lopn UMa BANG AMER FOG 05 A 2 89779% 3/20/39 Flood Income 81817 01/20/10 05/17/06 837 65 100 81812 1047 20100119/ZY/0000000327/0000000015 0AF5135 059460055 L USD

250054426768-Lo(en ClrcI. AMERICAN HOME 04 2 2 12641%2/25/44 Ftred loco 8,26715 01/25/10 05/25/06 802689 100 8,26715 1402610100172/ZY/00000111/ODDDDDOISJ AH04544 02160T8C6 L USD

250054426768 Lopn Circle CWALT I9C057302 549109%1/25/36 Fixed Income 4,02128 01/25/10 01/ 18/06 4 ,06322 100 4,02129 4194 70100172/ZY/00000004 I I/0000000115 0055364 1266 8AU45 L USD

250054476768 Lo{en Urde FNMA POOL a 812392 2922%10/01/35 Flaed noome 8,981 04 01/25/10 31/29/05 9,007 70 100 8,98104 26 56 70100122/ZY/00000D 412/000000 100 5423924 31407V2 Z7 L USD

750054176768 to{an Cir cle 1ST HORIZON 04 4A1 2 34279% 6/25/34 Flaed Income 181 97 01/15/10 01/26/06 178 96 100 181 97

7

3 01 20100122/ZY/0000000411/0000000140 1404834 720510305 L USD

cle250054426768 lo5en Cir I P MORGAN 2005 ALL 2 92471% 11/25/35 Flaed ncome 12,005 12 01/25/10 12/20/05 11 847 55 100 1200512 5 57 201001Z2/ZY/D1100000411/000=110e1 1PM4935 466247056 I. USD

250054426768 Lollen Circle MASTA ADS RT 05 7 2 14457% 9/25/35 Floyd Income 2
44

6 29 01/25/10 04/26/06 241 7 81 100 24 629

2
28 48 2010o122/ZY/DGDwo 431/DDaaaoo1J7

M_35

S 76E r41 L U50

25DO54426768-1e(en Circle MERRILL LYNCH 05A 76779%6/ZS/75 Flaetl Income

,

105822 01/25/10 02/24/06 4,00559 100 405822 5763 20100127/ZY/0000000111/00000001217 M104735 5902020U3 l USD

750054476768 lo(en Urde RAM 2003 8511 All / 92799%12/75/33 Flaed ncome 3 511 33 01/75/10 11/05/00 3 411 43 100 3,511 33 99 9 70100177/ZY/O110000041I/0000000177 8764833 760905834 l USD

750054176768- Lo(sn Ord: RESIDENT ASSET 05 SP 5 250% 9/25/34 Flaed Income 14,782 25 01/25/10 06/13/06 11136 39 100 11,387 25 245 86 20100175/IP/ODDODOO055/0000000002 761120518 l USD

750054426768 Lo{- Urcle SS IN TR 2006 9 0 50333% 4/25/17 Flood nrnme 18,170 SO 01/25/10 12/09/09 13,125 37 100 18,170 80 45 43 20100122/ZY/ODDDDDD4 11/0000000407 5170217 79443KA82 5 USD

250054426768 Lopn Urde 55 LN TR SER 2007.80515%7/75/15 Fixed ncome 6,78913 01/25/10 09/18/09 6,79064 100 6,78913 84920100177/ZY/0000000411/0000000100 704440AA5 S USD

250051426768- 1o{sn CRCle SLMS INTR SER 200090375%10/25/14 Fixed ncome 14,10727 01/25/10 09/16/09 14,09845 100 14 10727 802 20100122/ZT/0000000411/0000000385 784-5CAAO S USD

290054420760' LO(sn Ord: WAMU 82035 6816 2 59996% 17/75/35 Thad lnmma 5,375 74 01/25/10 01/10A'76 530315 100 5, 335 74 77 09 Z0100177/ZY/000OOD0111/0000001112 20054816 97977F6W3 l 090

250058426760 Lopn Clyde WELLS FARGO 05 ARZ 2 73016% 3/25/35 Fixed Income 2,812 59 01/25/10 01/25/06 2,79917 110 2,842 59 43 42 20100172/ZY/ODDOOD0411/0000000118 WF04535
91921

UAE9 L USD

250054426768- 105e00r4, FNMA POOL C 797393 2 40898% 12/01/31 Flood Income 7,714 53 01/25/10 01/01/01 7,717 73 100 7,711 53 3 2 20100127/IP/ODDDOO 967/03DDDDD105 797393A 31405R3A2 L USD

150054416768 Lopn Urcle FNMA POOla 800158247196%11/01/34 Flaed lncoma 60797 01/25/10 01/01/01 69707 100 68397 131 20100127/IP/0000000969/0000000005 0001586 31405U5T7 l USD

750054426768 La{en Circle PRUDENTIAL SEC KEY 7727% 2/15/10 Flood Income 78,865
39

01/08/10 01/08/10 79,013 26 10019 79,013 26 70100127/50/0000000222/0000000003 74436JF710 $ U50

]50054476760- LO(en 0r de 0TR SER2005-BA 0615%10/15/ 12 Flood Income 107,00000 01/27/10 11/13/09 106,16500 9995 106,94118 476482010013O/20/000000DO02/ODODD07592 161571411 5 USD

250054126769 Lo{en CIrde UTIGROUP FDG INC 093625%5/05/11 Fixed Income 350011000 01/27/10 05/21/09 350,52850 9996 349869/5 6590520100130/ZY/0000000007/0000007e95 CFIOBII 17317YA49 5 USD

250051126768 Loan Urcle UTIGROUP FOG INC 093625% 5/05/11 FN.d Income 185,00000 01/27/10 10/01/09 181 886 78 99 96 184 93100 44 22 20100130/ZY/ODD000D0117/0000007895 Cf10911 17713YM9 S USD

2500541267681apn Urcla UTIGROUP FOG INC 097625%5/05/11 Fled ncome 305 ODD DO 01/27/10 11/16/09 30/83734 9996 304,00673 588970100130/ZY/0000000002/OOOOOD7895 CF10911 17313YAA9 9 USD

250054426768 1080n Circle DELL INC Fried Income 200,0011 10 01/27/10 12/10/09 208,80200 10428 208,55800 244 201017130/ZY/0000000002/0000007901 DELLGI 24702RAH1 3 USD

2500544767 1a(en Urcle

::

GENERAL DYNAMICS FLaed Income 225p0000 01/77/10 11/12/09 22830300 1014 228,15000 153 701170130/ZY/0000000002/0000007886 GD GI 769550AP3 S USD

: 105.0 Circle
25')0544267

GEN ELEC CAP CORP SODO% 7/08/10 Flood Income 70000000 01/27/10 01/05/09 30000000 10006 300,17520 175220100130/ZY/0000000007/01100007853 GECSOIOA 76967HAF1 l USO

250054426760- Lopn Clyda ORACLE/OZARK HLDG GLOBAL NTS Fbhed inborn. 700011000 01/27/10 09/15/09 210,30200 10422 20644600 -1,6560020100130/ZY/0000000002/0000007889 ORCLGF 6040214E4 S U50

250054426768- Logan Urde PFIZER INC Flood lnmme 45,0011 D0 01/27/10 03/17/09 44,93835 10662 47,98035 3,0420020100130/ZY/ODDDDDDD02/000OM7892 PFE GN 717081024 S USD

250054426768 Lo{en Circle PFIZER INC Flood Ineeme 100,00000 01/27/10 09/01/09 106,10500 106 62 106,623 00 518 20100130/ZY/000000001J2/0000007e92 PFE GN 717001024 S U50

250094126760 Lo(en Clyde TEXAS ST 1750%12/01/16 FLaed Income 195,00000 01/25/10 06/11/09 195,00000 100 195,00000 2010DI30/ZY/0000000002/0000007880 1510026 81127 21).4 S USD

250054126768 Loon Circle UTAH ST 1,1113 FIN AGY 4000%7/01/31 Flood Income 5000000 01/25/10 05/29/09 5000000 100 So,00000 20100170/ZY/0000000002/0000007877 U5H4031

5

91755NUW3 $ USO

;:: LoaClyde11D01111 UTAH ST HSG FIN AGY 4000% 7/01/31 Flied Income 500,000 OD 01/25/10 10/08/09 50000000 100 500,00000 20100130/2Y/0000000002/000000l877 USIM031 91755N11W7 S 050:
2'.1

417 lapn UMe SS LN TR SEA 2007 a 0515% 7/75/15 Fixed Income 48 273 43 02/03/10 09/18/09 48,21309 100 48,275 32 62 23 20100208/ZY/0000000152/0000005270 7944404,45 S USD

250054426768 1n(en Circle SLMS LN TR SER 200 0 903 75% 10/75/14 Ftred Income 86,584 29 03/07/10 09/16/09 86 53017 10011 86,679 00 140 e3 201002os/zY/OOODDD0152/DDDGDO57n 78115CAA0 5 USD

250054426760- Lo(en Ur de GENL ELEC CAP CORP 123875%12/09/11 Fix ed:,-, e 15000000 01/77/10 10/02/09 153,144 75 10184 152,75490 -38985 20100210/ZY/0000000189/0000009677 GEC7111 :6967HAC1 S USD

2 50054/26 769-1o(en Urde GENL ELEC GPCORP123075%17/09/I1 Fixed ncome 36500000 01/77/10 10/30/09 377,37700 10181 371,70359 66941 20100210/ZY/0000000189/0000009677 6EC1211 6967NACI S USD

250054426768- Log- Urde BSCMS 5E82006 PWR 504385%12/11/38
Fad

Inc- 5,23210 02/11/10 01/14/10 577823 100 5,23210 14613 20100212/IP/110000004J3/0000000002 0525138 07388PM9 5 USD

250054426760- LOpn Urcle GECMC SEA20012 6030%0/11/33 flood Income 1853795 07/09/10 02/09/10 4894719 10084 4894749 20100212/S8/0000000134/0D.2 98158YU6 S USD

250054426768-LO{an Circle COMM 20041N04 CL 404873%10/15/37 Flood inborn. 3,30605 02/15/10 10/06/06 3,20390 101 330605 10215 20100212/ZY/OD00000287/000001J0114 C2C4037 20 47NASS L USD

250054426768 101sn Clyde FREDDIE MAC SERIES 2668 F4ed income 7,18888 02/15/10 01/27/06 716276 100 7,18888 2612 20100212/ZY/0000000287/O00000003S 31391HTV3 l USD

25005026760 • Lo{en GMa

:

IP MORGAN 01 UBQ A 6 714% 1 /15/35 Flood Income 3,992 85 02/15/10 10/18/06 4 055 71 100 3, 997 85 -62 39 20100716/IP/0000000541/OODD000002 16675MCf4 l USD

17 6 7 6{- Lopn Circle7 5 DOS IPM CHASE 06 LDP7 602202% 4/15/45 Flood Income 6,137 53 01/15/10 06/23/06 6 453 57 100 6,437 53 15 99 70100212/ZY/0000000287/0000000097 1076045 46628F&69 L USD

250051116768 Lo(en C1 de 1PM CHASE 06 LDP7 602202% 1/15/45 Fixed Income 7 310 92 02/15/10 17/15/06 2 37713 100 2 340 92 36 21 20100212/ZY/OD00000287/000000OD97 1C06045 46628FM9 L USD

250054426768 • Lo(sn Clyde PRUDENTIAL SEC KEY 7727% 2/15/10 Fixed Income 30458 64 02/15/10 01/08/10 30,515 75 100 30,158 63 5712 20100212/ZY/00170000290/ODD0003991 744361F1f0 5 USD

2 500514 2 6 7 68 • Lapn Urde WOAR TR SER 2007 B 5 27959% 1/17/12 Fixed Income 13,961 69 02//15/10 09/15/09 14 282 37 100 13,961 69 320 68 20100216AP/000000058210000000002 WT55212 982960409 5 USO

250054426768 105e0 0,01e 10-085 COML 05-C2 4 82088% 4/17/50 Fixed Income 2,785 e1 02/18/10 05/02/06 7,331 3e 100 2,305 e1 5143 70100218/IP/0000000674/0000000007 1001830 52108H304 L USO

"00544
26768 Lo{m Clyde LB UBS COML05 Cl 4 82088% 4/17/30 Floyd Inmme 2,155 82 02/18/10 05/31/06 7 ,728 1J 100 1 385 02 57 69 20100218/IP/0000000674A700D000002 1[04830 5310811304 l 030

25DO50426168- Lopn Ord. LB UBS CO-L04 Cl 3 24595% 3/15/29 Flood Income 2,199 Z7 02/18/10 05/19/06 2 073 01 100 2 199 27 126 26 20100718/IP/OOOOODD687/00O0O0ODD2 1003229 52108HZW7 L USD

250051126768 Lapn Circle BAN[ AMER FOG OS A 2 89279% 3/20/35 Flood Income 287 79 00/20/10 05/17/06 279 79 100 283 29 3 5 201OD219/ZY/0000000]90/0000000018 9AF5135 0594650.15 L USD

25M114261
6E-lo1sn Urde GCCFC SE81007 GG9 5153%10/10/11 Fixed lnmma 165,177

OR

02/09/10 02/09/10 16967466 10239 16967466 20100277/5B/0000000199/0000000002 201730//9 S 050

7 5005112 6769. Lo{en Clods WELLS FARGO BANK N A Fixed Income 25000000 02/18/10 09/03/09 262 572 50 102 37 255,93250 •664000 70100121/ZYNOOOODO43SAXI00003551 WFC IH 949748AE7 5 USD

250054426768-lopn Circle FEDERAL HOME IN MTG 1975%2124/12 Flood Inc... 20000000 02/24/10 02/24/09 200 ODD 00 100 7170000 DO 20I01227/ZYN000DOOFSI/0000000007 FHL2312 322000029 5 USD

250054426768- L0(sn Clyde AMERICAN HOME 04 2 2 22641% 2/25/44 Fixed Inmme 4,671 97 07/75/10 05//5/06 4 53619 100 4,67197 135 78 2010W 24/2Y/OOOOOO 4 7 3 /00000001 9 5 0H04544 07660TBC6 L USD

25DO51426760 lopn Clod CWALT INC OS 73C8 549109% 1/25/36 Fixed Income 2,97834 07/25/10 01/18/06 3,00910 100 297834 -3106 20100224/ZY/0000000473/OOOODD0157 005536A 126606045 L 010

25DON426760 • Lo{en Condo FNMA POOL 8847392 2 927 %10/01/35 fixed Income 264 33 03/25/10 11/29/05 265 11 100 264 33 -0 7e 70100I71/ZY/ODD000D471/0000000374 8423926 3110MZ7 L USD

2500544 76768-LOpn Circle 1ST HORIZON 04//1234279% 6/25/34 Ftred Income 1,17155 02/25/10 04/26/06 1,15270 100 117155 193570100224/ZY/ODODOO413/0000100382 11104834 320510305 I. USO
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2010 FORM 990-PF, PART 1V ATTACHMENT

SCHEDULE D

250054426768- talon Circle I P MORGAN 2005AS 2 92471% 11/25/35 Flood Inceme 8,44503 02/25/10 12/20/05 8,33119 100 8,44503 11094 20100224/ZY/0000000473/0000000125 1PM1935 466247016 l USD

250051126768 Lopn Urcle MASTR ADI .11117 11N57%9/25/35 P16.6lnmme 1,73881 01/15/10 01/26/06 1,71857 100 1,778 B1 lON 20100221/2Y/0000000473/OOOOOOU179 M-35 5 76E ,42 SD

25D054426768 lopn Urde MERRILL LYNCH 05-A 2 6229% 6/75/3505-A Fhed Inmme 1,951 78 07/15/10 02/11/06 2,913 50

,

100 1951 78

'

38 28 10100271/2Y/000OOOD173/OOO0OO2j63 MLO1715 59010VYW L USD

250051126768

Logan

CI,de RAM 1007 RS11 A17 82199%12/15/37 Fixed Income 1.861 61 02/25/10 11/15/06 2 80865 100 1 86161 2 96 20100771/LY/000OOOW 73/000OOOD772 8264833 760985834 L USD

250051126768 Lo(en Grda RESIDENT ASSET OSSP 5 250% 9/25/34 Fixed Income 14,329 53 02/25/10 06/13/06 14,094 57 100 14,329 53 244 96 20700221/ZY/ODOD000473/ODD0000201 761128078 L USO

25D054126768 Lo(en Ord. WAMU 82005-ARI6 258996%12/75/35 FIa.d Income 6,70280 02/25/106,702 01/10/06 6,66876 100 6,70280 3404 20100224/ZY/0000000473/ODCOO(Ol33 20056816 92927F6W3 L 6S0

250094426768 talon Cirde WELLS FARGO 05 AR2 2 73816% 3/25/35 Fleed Incom2 7,135 41 02/25/10 01/25/06 2,398 21 100 2,435 41 372 20100221/IY/000ODOW73/0000000160 WF04535 94981UAE9 L 650

250054176768-1o{en Circle DUKE ENERGY CORP 7375% 3/01/10 lied Income 220,00000 03/01/10 11/16/09 724,77740 100 22000000 4,32710 20100777/ZY/0000000002/0000010039 0w10 2643990P8 S UfD

150054416 766-1o4en Urde FNMA POOL 1797393 2 40899% 12/01/34 Fleed Inmme I,75479 02/25/10 01/01/01 2,75593 100 2,75479 111 20100l02/IP/0000000169N000000003 797393A 31105R341 L 650

250051/76768- Lopn Urde FNMA POOL t 800158 71]196%11/01/31 Flaed Incame 7 673 B6 01/15/10 01/01/01 2 72506 100 2,67386 -51 2 70100307/IP/0000000170/0000000005 800158A 31105U5T7 L 650

750051426768 L.( en Urde SURUNGTONRESFIN 6680%7/15/11 Flaedlncame

'

200,00000 03/02/10 11/04/09 2,1375800 10576 211,51000 2,24800201003W/2Y/000000010VUOOD004433 8RF6611 12201PAA4 5 650

2 5 005112 6 7 6 8 lo(en Urde MORGAN STANLEY Fixed:::Income 250,00000 03/02/10 11/10/09 759,74000 10358 91500
21

795 10100301/IY/0000000101/0000001136 MS TI 617/65857 5 USO

250051136768 Lap,. Clrcb BEAR STEARNS COS 2 35625% 5/18/10 "aecamed

'

22000000 03/03/10 11/79/08 218 741 86 10001 2200D044 1,302 11 20100305/ZY/0000000129/0000OD5563 BSC2510 0739205025 l 610

150054126768 La(en UrcI. BANK OF AMERICA CORP

:

FHetl ncome: 150,00000 03/01/10 07/23/09 157,016 50 102 6 153,89400 5475 70100308(IY/0000000136/0000005170 BACGDF 060505610 f USD

2S0054126768•la(en C6de FEDERAL HOME LOAN MTG CORP Flaed Inrnme 18804027 03/04/10 03/04/10 196,61894 10458 196,61894 20100309/SB/0OD000OW5/0D00000003 FMCC3327141 31393LZ73 S USD

2 50051426765 Lo{en Coale GE COML MTG CORPSE 435293%6/10/48 Flood Income 23464 03/10/10 11/03/06 27866 100 23161 596 20100310/IP/0000000326/0000000007 GCM4348 3682906N5 L USD

2 5005142 6768- Logan Circle GE COML MTG CORPSE 4 35193% 6/10/48 Flood Income 140 79 03/10/10 11/03/05 177 25 100 140 79 3.54 20100310/IP/0000000326/ODOWDD002 60M4348 3682800N5 l USD

25D05412676!-Logan Urde BSCMS SEA IOO6 PWR S 04785% 17/11/38 Fixed lnceme 6.21631 03/11/10 01/11/10 6,38993 100 621631 17362 20100311/IP/0000000362/0000000002 8525138 07788PAA9 S 650

250051126768-lapn Circle GECMC SER 2001 I 6030%8/11/33 Flced Income 4,97400 03/11/10 02/09/10 5,01597 100 497400 -419720100311/IP/0000000364/0000000002 56156YU6 f 650

25DO54426768 Loten Ur de CNN 2009.6 AS 2 970% 3/15/13 Flaed Inccme 27 !48 71 03/15/10 07/01/f0 22,628 01 100 22 348 71 -279 36 20100312/Tn/0000000292/0000000616 17670TACS S USD

250051126768 Lo(en Circle GCCFC SER 2007-669 5 233% 10/10/61 Flaed Incame 42 569 31 03/12/10 07/09/10 43,586 98 100 42 569 31 1,017 67 201003115/IP/0000000417/0000000002 2027306.69 f
650

250054426768 Logan Circle FREDDIE MAC SERIES 2668 Fded Income 7,15070 03/15/10 01/77/06 712172 100 7,15070 259820100312/ZY/00000002N2/0000000039 31394H1V3 l 650

250051426768 Lo{m Orda 1P MORGAN 01-UBC2-A 6244%4/15/35 Fixed Income 5,77577 03/15/10 10/18/06 5,86602 100 5,77577 902520100312IZY/OD00000292/ODODOOD111 46625MCT4 L USD

150054476768- Lo{en Circle IPM CHASE 06 LDP7 6 02202% 4/15/45 Fixed Income 9.117 85 03/15/10 06/13/06 9,11051 100 9,117 85 22 66 20100312/ZY/ODODDDD292/0000000093 1016045 46628FM9 L USD

250054126768 Lopn Circle IPM CHASE 06 LDP7602202% 4/15/45 Fixed Income 3,31558 03/15/10 11/15/06 3,36687 100 331558 -517910100312/2Y/000000019I/0000000093 1106015 46628FAA9 L USD

2 5005112 6 768 -La(en Circle WOAR TB SER 2007 B 127959% 1/17/12 Flaed Income 13064 27 03/15/10 09/15/09 13 364 34 100 13064 27 30007 30lOO3lS/IP/000000O3O6/0000000002 98735212 99156DAD9

1

USD

750054126768-LOBen Clyde BP CAP MKT3 PI C•US0 Fixed Income 200,000 00 03/05/10 03/05/10 201,97000 10098 20197000 20100316/SR/W0000OD99/0000000003 BPJM 0556508M9 5 650

25D054 26768 Lo{en Circle COMM 2004 1054 CL• 4 04873% 10/15/37 Flied Income 4,85377 03/15/10 10/06/06 4,70380 100 4,85377 149 97 20100316/IP/OCOODD0622/D000000002 C2C4037 200475658 l USD

250051116768 lapn Urde FHLMC POOL 4013753 5 500% 2/01/21 Flood Income 216 982 73 03/01/10 03/04/10 232,713 98 107 25 132,713 98 2010071fi/Se/0000000097/0000000003 G13753F 3126M061A0 5 USO

I5D054 4 2 6 7 68 La(en Urde MIMC SERIES 7115 6000%7/15/19 Fixed Income 100,00000 03/09/10 07/09/10 105,51563 10552 10551563 20200316/SB/0000000096/0000000003 1524019 51339WTN6 f USD

25D054416766- LoBen Circle COO 7009 8 AS 2 970% 3/15/13 Fleed Income 110,616 M 03/12/10 03/01/10 113,!71 55 101 3/ 223,581 37 706 82 70100]1]/IY/0000000359/0000003309 12520TAC5 f USD

25 005112:;::-L*{eClad. 18 UBS COML 01 Cl 417098%4/17/30 Fked Incame 2370709 03/17/10 05/02/06 23,16237 100 23,70309 51077 70100117/IP/OOOOD00676A]OOOOOOOOI 1094830 521080304 L USO

25005112- Lap,. Urde 16 UBS COML 05 Cl a 82088% 1/17/30 Fixed Inc... 23,70309 03/17/10 05/71/06 23,129 95 100 23,703 09 573 14 20100317/IP/0000000676/000000DD02 LC04830 12108530/ L USD

25DO54426768 Logan Circle LB USS COML 04 Cl 3 24595% 3/15/29 Fixed Income 1,946 97 03/17/10 05/19/06 1,74093 100 1846 97 106 0-4 20100317/IP/0000000690/ODDDOD0007 LC03229 5210857W7 L USO

750054426768• La4en Ur de SIMON PPTY GROUP L P 4875%3/18/10 Fixed Inc... 5000000 03/19/10 03/31/09 50 ODD CO 100 50,00000 20100317/2Y/0000000372/0000004468 5PG4810 8288078A4 f USD

15005 4 16768 1o{en Circle 851445 SER 1006 PWR S 40447%, !/11179 Flaetl Income 100,00000 03/07/10 03/03/10 101,813 75 10194 101,613 75 20100319/58/0000000177/0000000002 8525539 07337MA8S S USD: 2676a

15009 LoBen Circle OTIGROUP INC Fleed Income 55000000 07/16/10 03102/10 55/38350 10077 554,242 70 -1408 20100318/ZY/OODD000396/0000005615 C CW 173146.689 S USD

350054426768 - Logan Ord. CREDIT SUISSE NEW YORK Fixed Income 200,ODO 00 03/04/10 03/04/10 207,17200 10359 207,17200 20100319/SB/0000000130/ODDDDDDW4 CS COL 225460A83 5 USD

250054126768- Lo{en Ord. BANC AMER FOG 05 Al 89229% 3/20/35 Flaed Incume 237 36 03/20/10 05/17/06 234 43 100 237 36 2 93 20100311/7Y/OIDIIO0420/OIIIIDDII5 BAFSIJS 059460053 L USD

2 5005117 6768-LOpn Circle 1PMORGAN CHASE & 148063%6/15/12 Flcad Income 930,00000 03/18/10 03/02/10 91567203 10057 915,21148 15955 30100372/IY/0OOOOOW50/0000005975 JCCD012 481247673 S USO

250051426768 Lap" Cl de MORGAN STANLEY F010 60330% 6/70/12 Flaed Income 100,00000 03/19/10 03/02/10 10.331

CO

100 85 100649 50 -81 5 20100353/IY/0000000476/0000007911 60510612 6175752629 5 USO

2 5 0115112 6 76 8- 1a (en Ord. FNMA POOL 4842392 2927%10/01/35 Flood Income 3.71327 03f2S/lO 11/29/05 3,72424 100 3,71322 1102 20100721/ZY/0000000502/0000000393 8423926 811079227 L USO

25D054126766 la{en Circle ISTHORIZON 04MI 2 34279% 6/25/34 Fixed Income 17706 03/25/10 04/26/06 17411 100 17706 292 20100324/ZY/CC CCD501/0000000179 1604834 510510305 1 USD

250051126768 Lapn Urde 1 P MORGAN 2005-A! 2 92171%11/25/35 fixed Income 6,19681 03/25/10 12/10/05 6 115 51 100 6,19681

&133

20100321/ZY/ODDDDDD501/0000000122 JPM4935 466247Y56 L USD

150054426768 - Lo{m Urde

L

MASTR AD) RT 05 7 2 44457% 9/75/35 Fixed Income 1,90622 03/25/10 04/76/06 1 884 03 100 1,90612 22 19 20100321/2Y/0000000501/0000000176

M.,35

5 76EH1 l USD

Circle2 5005117 6768 - L MERRILL LYNCH 05 A 2 6719% 6/15/35 Fleed Income

I

1,977 02 03/25/10 02/14/06 1.9079S 100 1,97101 15 07 20100311/IY/0000000501/0OOOOOOl60 44101775 590101YU7 l USD

250051426768 Logan Circle RAM 2003 8311 All 4 82799% 12/75/77 Flced Income 3,44574 03125/10 11/15/06 3,34771 100 3,445 74 9803 20100324/]Y/000000050I/00000007!1 RIM833 760985X34 L USD

255054426768 Lop, Ur de RESIDENT ASSET 05-SP 5250% 9/25/31 Flied Income 14,77701 03/25/10 06/13/06 14,03195 100 14,27701 2440620100324/ZY/ODD0000501/0000000198 761121578 L USD

250054426768 Logan Circle WAMU 82005 0016 258996%12/25/35 Fixed Income 4,91904 03/25/10 01/10/06 4,89406 100 4,91904 2498 20100331/2Y/000OD00501/WWW0130 2065AR16 9292216W3 l USD

250054426766- talon Circle WELLS FARGO 05.442 2 73816% 3/25/35 Fixed Income 1.16611 03/15/10 0185/06 1,11101 100 1,46641 221 20100321/11'/0000000501/0000000157 WF01535 91981UAE9 l USD

7 5005112 6 7 6 8- Lopen Ur de AMERICAN HOME 04 2 2 22641% 2/25/44 Flood Income 7.872 91 03/35/10 05/25/06 7,64410 100 7,871 91 228 81 10100321/ZY/0000000501/0000000112 A904141 0266008C6 L USO

290054426768- Lopn Circle CWALT INC 0573CO 519109% 1/25/36 Flood Inrome 1,19102 03/25/10 01/18/06 1,10617 100 119402 121520100771/LY/000000050I/0000000154 005536A 1266601945 L USO

750051176768 Lopn Clyde 851445 SER 7005 PWR 1 73191% 9/11/42 Fixed Income 1600000 03/16/10 03/16/10 161 113 75 100 71 161 143 75 20100326/58/0000000171/0000000002 BS24742 07387BAE3 5 USO

25D054126768 loan Ord. IOHN DEERE CAPITAL 1054%6/10/11 Flyed Income 200,00000 03/16/10 03/16/10 201,61180 10081 201,612 80 20100326/5B/0000000174/00ODDDO4 IDCODII 24422EQ21 5 USO

250051126768 Logan Circle FNMA POOL 8 797793 2 40898% 12/01/34 Fleed Income 9,57427 03/25/10 01/01/01 9,578 25 100 9157427 3 98 20100776/IP/0000000946/0000000005 797393A 35405R3A2 L USD

250054426768 Logan Circle FNMA POOL 8 800156 2 47196% 11/01/34 Fixed Income 1,239 53 03/75/10 01/01/01 1,267 27 100 1,279 53 23 74 20100326/6P10000000956/0000000005 8001S8A

11101" 11

1 050

2 50054 4 2 6 7 68 Logan Circle HEAT SER 2006 7 0 4203% 1/25/37 Flood Income 16,473 71 03/25/10 07/03/10 16 226 60 100 16 477 71 247 11 20100326/1P/0000000941/0000000001 16520437 .1 09 A59 S USD

250O54426768 Logo, Circle MORGAN STANLEY 101045425%3/13/12 Fixed Income 50000000 03/75/10 02/26/10 50264950 10037 50187000 -779520100326/ZY/0000000512/0000003111 MSF0412

;

61757UAN0 5 USO

2500551426768-LOeen Ord. CWASS INC2005-23031831%5/25/37 Fixed Income 5,761 70 03/75/10 03/08/10 5,68968 100 5,76170 720220100319/IP/W00000986/0000000002 C120337 12666CA69 S USD

250054426768 Loge, CIMe CMSI SER 2004 6 5 42358% 9/25/34 Fixed Income 32,901 26 03/10/10 03/10/10 32,942 39 10012 12,912 39 20100337/SR/0000000199/0000000002 025531 172971180

S

USD

750050426768- La(en CI,aI. 1PMAC SER 2007 U11 59339%10/25/36 Flaed:"come 57,756 31 01/11/10 03/11/10 53,487 58 99 5 53,487 SB 20100331/58/0000000198/0000000002 1525936 160101A80 S USD

250051176768 • LoBen Circle

L

OTIGROUP INC F16ed nsome 360,00000 04105/10 03/02/10 362,36920 100 63 362,253 21 615 96 20300106/ZY/0000000104/OD00005518 CCW 173544488 S USD

7 5 005 417 6]68 L Circle MORGAN STANLEY P010 60778% 6/20/12 FIcad Income 810,00000 01/01/30 03/02/10 817,511 10 100 73 815 913 78 -1 597 37 20100406/Z1'/00000001d/0000005515 MSF0611 61757UA19 S USD

250054426768 loge, Grde MORGAN STANLEY FDI 045425%3/13/12 Flood Income 10DODO 00 04/05/10 02/26/10 10052990 10035 1003/900 180920100406/IY/0000000104/0000005521 MSF0412 fi1757UANO f USO

250054126768 La(:" 0d 1PMCC SER 2004 CI 1 30171% 1/I5/7{ Flced Income 157,969 95 03/02/10 03/02/10 159,376 87 10089 159,376 87 70100108/SB/0000000039/0000000002 1524338 46625MV63 f U3D

75DOSIIIfi766 • la(m Urde IPMCC SEA 2001 C7 4 70171% 1/15/11 Fleed Income 157,969 95 0]102/10 07/02/10 160,601 58 101 67 160,604 58 20100108/58(0000000078/0000000002 1514338 4662560963 5 USO

200054426268 La{en Grde BSCMS SER 2005 PWR 4 77491% 9/11/42 Flood Incaane 8,551 64
04/ 11/10

0l/16/10 8 615 99 100 8,554 84 -61 15 2aI00112AP/000000a7J7/0000000007 8524742 073878603 S USO

75D0511T676( lo(en Circle BSCMS SER 206-PWR 504385% 12/11/38 Flood Income 6,12109 04/IS/10 01/14/10 6,29513 100 6,12109 -1]104 70100117/IP/0000000734/0000000002 8115138 07388PAA9 5 650

pn Ord.250051116768 Le GCCFC 1E1 2007 009 5 233% 10/10/11 Fixed Ineorne 2,96701 04/11/10 02/09/10 3,03794 100 2,96701 -70 93 2010 4S 2/IP/0000000341/OD00000002 2017306.69 S UfD

{en251054426768 lo Ci d GECMC SER 2001-2 6030%8/11/33 Fixed Inrome 23,67050 04/12/10 02/09/10 23,87022 100 23,67050 1997220100111/C5/000MODI02/000000000I 361581U6 S USD

.z cy, bZ
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SCHEDULE D

750051126768 Lapn Clyde GE COMLMTGCORPSE439293%6/10/18 Fla d Income 19195 01/10/10 11/03/06 18708 100 19195 18770100112/IP/0000000716/0000000002 GCM1718 368280RN5 1 050

25D05N76768 La {.n Circle GE COML MTG CORPSE 175293%6/10/IB Fla.d Inwme 11517 0//10/10 11/03/06 11727 100 ]]517 1970100113/IP/0000000316/OOOOOOOW7 GCM4348 3 68 2 8009 5 L USD

25D0544 2 6 76 8 to{en Circle BEAR STEARNS COS INC FNed Inc.,.. 725,00001 04/09/10 11/03/08 221,52272 10079 226,78200 2,2592820100117/2Y/I700D000274/0000005318 1PM MF8 073902609 L USD

15D054426768-Lo{.n Circle FHIMC GOLD F15ed Inwme 622050 04/15/10 03/18/10 6,28659 100 6,22050 6609 201OD411/ZY/0000000298/0000000603 31397PYA2 S USO25DO54

211 Lopn Circle IP MORGAN 01 CIBC2 A 6 244% 1/15/35 Heed Income 24,283 99 01/15/10 10/18/06 21,663 42 100 24,28380 .37962 20100115/CA/WOOW0130/0000000001 46625MCT4 l USD

2500541767681.{.n Clyde 1PMCC SER 1004 C1430171%1/15/38 F68d Into.,. 98616 04/15/10 03/02/10 99494 100 98616 87620100115/IP/0000000552/0000000002 1524338 16675MV63 S USD

{en Cl d.750051126768 Lo 1PM C/IASE 06.LDP7 6 02701% 1/15/15 FIaed Incom e 6 511 73 01/15/10 06/23/06 6,53052 100 6,11 33

:

16 19 20100111/IY/00 0 0 0 007 9 8/c000000095 1C06015 466281649 L USD

750051126768 • lo. Circlep 1PM CHASE 06-1DP7 602202% //15/45 Flaad Income 2,368 85 01/15/10 11/15/06 7 105 50
100

l 852 -!6 65 10100111/ZY/0000000198/000000009S 1[06015 46628FM9 l U50

250051126768 Lo{an Urde MBNA CA CARD 05 6 4 500% 1/15/13 Flaed Income 750,00000 04/01/10 04/01/10 253,176 56 101 39 253,476 56 20103415/S8/0000000087/0000000003 MCC4513A 5526470E8 3 U50

750051126768. Ic... CIM. SIMA TR SEA 2007.3 0 29689%10/25/17 Fded Income 15000000 04/02/10 04/02/10 118,387 81 98 92 118,382 81 10100115/S8/OODD000087/0000000007 0150317 78M3YA82 5 USD

750051126768 • Lopn 0 do TARGET CORP Fixed Income 12000000 01/12/10 06/26/09 127,977 60 104 38 125,251 80 2,72280 20100111/ZY/0000000301/0000006661 TOT HO 27612EACO S USD

25D054426768' Lopn Clyde WOAR TO SER 2007 6 5 27959% 1/17/17 Fixed Income 16,600 77 04/15/10 09/15/09 16,982 07 100 16,600 77 -381 3 70100115/IP/ODDMO0561/0000000002 WTS5212 98156DAD9 S US0

250051126768 Lop. Cbde CHAIT SER 20076A 023765%1/15/12 Fixed Income 250,00000 04/15/10 03/17/10 249,98047 100 250,000 00 195370100c15/CA/I0 0 0 00012 9/c00000cOW 0220112 1615718W3 S USD25

005112 6 76 8 -lop. Clyde COMM IOOI I .N. CL 101873% 10/15/37 Fixed Income 6,81319 01/15/10 10/06/06 6,607 96 100 6,81319 110 53 70100111/IY/OOOOD00798/0000000101 C2C4037 2ca7NA88 l USD

25D05M26768- Loeen a de FHIMC POOL 8G137535500% 2/01/11 Fked Inc..,. 600693 04/15/10 03/03/10 6,52873 100 606693 111720100111/ZY/0000000799/0000001767 6137539 5128MCMAO S USD

2
5DO544

26768 Logan Clyde FEDERAL HOME LOAN MTG CORP Fixed Inc.,,. 7,49481 04/15/10 03/01/10 7,83793 100 7,19181 -31311 20100411M/0DOOD00298/11000000578 FMCC3327141 31393LZT3 S USD

250051126768 Lepn 0,4. FREDDIE MAC SERIES 2668 Fixed e: 7,111 742 01/15/10 01/27/06 7,086 88 100 7,112 72 25 64 20100114/ZY/OODC0W298/0000000035 32391HN3 L USD

250051126768 Loam Circle US UBS COML 05.4 4 82080% 4/17/30
Fix ed

._

ma 250 31 04/16/10 05/02/06 211 63 100 25034 5 71 20100116/IP/OOOOOOOW0/0000000002 L004830 51108H304 l USD

250054426768 Lo-.n 0l4. US 081 COML 05.4 4 82088% 4/17/30 Flaed:"Inc..,. 21014 01/16/10 05/]1/06 211 29 100 250 71 605 30100116/IP/0000000640/0000000002 1004830 52508HIDI L US11

250054426768- lace. Clyde US U85 COMl01 Cl 3 24595% 3/15/29 Fhetl me 4,05719 01/16/10 05/19/06 7,831 26 100 4,057 19 232 93 20100116/IP/0000000652/0000000002 LC07IS9 52108HZW7 l USD

250054426768 lean Clyde FHIMC REM 2617 GF 0 630% 11/15/30 ilaed Income

9955 04/1 /10

03/18/10 991 26 100 9955 1 24 20100/16/1P/0OO00OOfi55/0000000007 FR506J0 31393R6C9 S USD

250051126768 Lopn Clyde FHLMC REM 2617 GF 0630%11/15/30 Fixed Income 2,15918 04/15/10 01/02/10 2.41141 100 2,45918 3 07 20100116/IP/00D0000655/000DOODD02 FRSM30 3139386C9 S 050

250051126768 • Logen Circle BANC AMER FDG 05 A 2 89229% 3/20/35 ihed Income 315 39 04/20/10 05/17/06 34113 100 315 39 4 26 201W119/ZY/ODD0000380/0000000015 8415135 059460055 l 630

25DOSU36768-LOpn Clyde WACHOVIA BK COMI MTG TR Flud Income 92,151 88 01/09/10 01/09/10 92,592 11 10015 92,592 11 20100420/58/0000000115/0000000007 919766W74 3 650

150051126768• LO{en Ord. GECMC 2005.4 186252%7/10/45 Fixed income 125,00000 04/15/10 01/15/10 125,12695 1001 125,12695 20100171/SB/0000000175/0000000002 6244845 368T84PU1 S USD

250051126768 • Lo{.n Clyde AMERICAN HOME 04 2 2 22641% 2/25/44 Fixed Inc.,.. 11,760 21 01/75/10 05/25/06 11,11813 IDD 11,76071 341 79 2o1Da23/ly/0ooooo 481/0ao0DOO168 67104511 07660TSC6 6 USO

250051126768 loge. CRde CWABS INC 2006 13 0 31834% 5/75/37 Fixed Inc..,. 1,78660 01/25/10 03/08/10 1,726 77 100 1,786 60 59 83 20100126AP/000000D859/0000000002 020337 12666CA89 S USD

2 5005117 6 7 6 8-LO{en Clyde [WAIT INC 05.7308 519109% 111/76 Fled Inc..,. 1,02128 04/25/10 01/18/06 1,06377 100 107178 -1196 70100/73/ZY/000OOOO/81/0000000133 0055364 12668AW5 L USD
15DOSN16768- Lo{m 0r00. CMSI SCR 2004 6 5 42358% 9/25/34 Fixed Income 2,392 85 04/25/10 03/10/10 23994 100 7 392 85 2 99 10100173/ZY/0000000481/0000W0582 0215534 172973C60 S USD

25 005112 6 7 6 8- LOBen Cl de FNMA REM 2005 9IFC 0 5/15/3369717% F15ed Income 6,337 33 04/25/10 03/17/10 6,326 39 100 6,333 77 5 91 201 WI33/lY/000OOOW81/0000000600 1750537 353949715 3 USD

15 D054426768•LO{en Clrtle FNMA POOL8 797393 2 40893% 12/0111 Fixed Income 5,16812 01/25/10 01/01/01 5,17027 100 5,16812 -215 20100173/ZY/0000000187/OD00000278 797393A 3140583A2 L OlD

252051126768 Lopn Circle FNMA POOL 8 600158 1 17196% 11/01/31 flaetl Income 181 77 01/25/10 01/01/01 788 31 100 184 77 354 20100473/ZY/0000000482/0000000241 SCO156A 314056532 L USD

250054426768 Loam Clyde FNMA POOLE 642392 2922%10/01/35 FI.cd Incom 26909 OIR5/10 11/79/05 26989 100 26909 -0e 2 01 0012 3/IY/OOD000O482/0000000382 8423926 31407V2Z7 l USO

750051116768 la{.n ado 1ST HORIZON OI .111.219. 6/25/31

e

Flaed

Income

255 45 04/15/10 01/26/06 251 23 100 25515 4 22 201CC423/ZY/ODDOOOW81/L1000000155 1904934 320510305 l 6S0

2 5 00544 2 616 8 Lap. Clyde HEAT1E8206-7 04203% 1/25/37 Fixed Income 18,40340 04/25/10 03/03/10 18,12735 100 18,40310 2760570100113/2Y/000000018I/0000000562 6520437 43709NA89 S USD

25DO54426168-Logan 0r09. 1P MORGAN 2005 AS 292471%11/25/35 Fixed Income 800857 01/25/10 1I/20/05 7,90346 100 800857 10511 2010017!/ZY/OOOOOOM81/OOO00OO122 1PM4935 466247716 l USD

250054426168. Lop. Circle IPMAC SEP 2007 CHI 5 9779% 10/25/36 flaetl Incom e l 1125 86 44/75/10 03/11/10 11,368 73 100 11,115 86 57 13 2010M23/ZY/0000000181/0000000585 1575936 466301A80 5 650

250054416768 Lo{en CI, do MASTR AOI 0705-7211157%9/25/35 Flaed Incom e l,ll167 04/25/10 04/26/06 1,11850 100 1,13167 131770100123/7Y/OODDDDD41/0000000152

Me'

35 576E 041 l USO

250051426768 Lo{en a,de MERRILL LYNCH 05 A 26229%6/75/35 Fixed Income 1,75612 04/25/10 02/11/06 469474 100 1,75612 616820100423/ZY/0DDDD08481/0000000139 M101735 S902OUYU3

L

USD

25D054426768 Lagers Cbcle RAM 2003 8511 617 4 82733%11/25/33 Flaed income 319081 04/25/10 11/15/06 310006 100 319081 907870100123/2Y/0000000181/0000000197 8261633 76008567/ l USD
250051126768 Lepn Clyde RESIDENT ASSET 05.515 250% 9/25/34 Fixed Income 9,53824 04/26/10 06/13/06 9,37518 100 9,53820 16302 20100426/CA/WDDDD0233/ODDDDDDODI 761118578 l USD

250051126768 Logan Circle SS LN TA 20069 050333%1/75/17 Fixed Income 15,61960 04/25/10 12/09/09 15,58055 500 15,61960 390520100923/ZY/000ODDW81/0000000500 SLT0217 79443KA82 S U50

250051126768 loge. Circle WAMU 82005 AR16 258996%12/25/35 Fixed Income 653928 04/25/10 01/10/06 6,50607 100 6,53928 3321 20100423/ZY/ODDMOW81/ODD0000130 20054016 97922F6W3 I USD

25DOS1126768- LOpn Clyde WELLS 1400005 A811 73816% 3/75/35 Fixed Income 2,226 71 01/25/10 01/25/06 2,192 70 100 2,216 71 ]101 20100423/2T/000000 481/17000003136 WF04535 91981 64E9 l U50

2S[1051426768. been Circle CHASE ISSUANCE 700021507%6/16/11 Fixed Income 25000000 04/26/10 03/08/10 218,32031 9917 278,67188 3515720100178/ZY/0000000567/0000009004 020711 767571826 S 030
250051126768 • Logen 4rcle GOLDMAN SACHS GROUP INC Fixed Inc... 65,000 00 04/30/10 03/30/09 61 999 35 101 14 65,740 87 741 52 2010W30/ZY/00MOM602/0000005545 GS HQQ 381467678 l USD

250051126768•Log.. Clyde ALBANY N Y INOL DE 156193%5/01/35 Fixed Income 15,00000 05/01/10 06/16/09 1500000 103 15,00000 20100501/7Y/0000000005/0000000123 ANY5235 012//04413 S USD
250051126768 • loll. Orcle SIMA TR SEA 2007 3 0 28689%10/75/17 Fixed Income 135,00000 01/30/10 04/30/10 1!4 177 34 939 134,177 34 2010050[/58/0000000018/0000000007 5T30317 7443YA82 S 650
250051126768 Lopn [hde PROCTER&GAMILU 099625%5/07/10 Fixed Income 1,1000000 05/07/10 05/04/09

110,
00 100 110,00000 70100506/IY/OOOODOD106/0000007691 PGOD910 747777AD2 L USO

25D054426768 Lopn Clydo SLMA TR SER 1007 7 0 26689%10/75/l7 1hetl Income 135,00000 04/30/10 04/30/10 11117731 9939 134,17731 20100507/58/0000000065/OOODDOODD7 5250317 781137082 S USD

250051426768 Lop- Clyde GE COML MTG CORPSE 435293%6/10/18 fixed Income 20694 05/10/10 11/03/06 20169 100 20694 52520100510/IP/0000000314/0000000002 GCM1318 388280RN5 L 030
250051126768 Logan Clyde GE COML MEG CORPSE / 35293% 6/10/48 Fixed Income 124 17 05/10/10 11/03/06 121 05 100 IN 17

1

11 20100510/IP/0000000]71/OOOOOOOOOI GCMINe 7682801(X5 L USD
750051126768 laNn Circle BSCMS SER 2005 PWR 4 77191% 9/11/42 Fixed Income 1 019 32 05/11/10 03/16/10 1,026 61 100 1 019 !2 119 20100511/IP/ODDOOOW 58/0000000002 8571712 0738710E3 5 USD
150051126768 Iola. Circle 850445 SER 1006 PWR S 04385% 12/11/38 aed IncomeFl 8,511 02 05/11/10 01/11/10 8 779 57 100 8 511 01 138 55 10100511/IP/0000000357/0000000002 8115138 07788/449 3 650
250051126768 Log.n C1 do 8HP BILUION FINANCE Flaed Inc..,. 200 D0000 05/07/10 09/14/09 209,17800 102 26 204 512 DO 4 666 OD 201ODS I I/ZY/000000018//DDDDD11960 BHP GI 05SLSIAC2 S USD

750051126768 Lo{.n Clyd. BHP BIW TON FINANCE Flaed Income 100,000 DO 05/07/10 03/17/10 103,27000 102 26 102 256 00 -1,01100 20100511/ZY/OOW000184/0000011960 BHP 6) 055151AC2 S USD

250051126768 loyn Clyde GCCEC SER 2007-GG9 5 233% 10/10/11 Flaed Income 3,473 65 05/12/10 02/09/10 3,556 69 100 3,47365 83 0c 20100512/1P/0000000413/0000000002 201730649 S USD
25005112 6 7 6 8-Lol.n Circle 1PMCC 2001 CBK At 418399% 1/12/37 Fixed Income 1,54600 05/12/10 04/26/10 151600

'

100 1,51600 20100512/IP/ODDDDOOWB/0000000002 1204037 466257056 5 USD
250051126768 Logo, Circle PACIFIC GAS & ELCC C Flaed Income 220,00000 05/10/10 11/16/09 727 620 80 102 61 225,74860 1 872 20 20100512/ZY/0000000210/0000007313 PCG IV 684308GC5 5 USD
150051126768 Logo, Circle PACIFIC GAS & ELEC C Fired Income 100,00000 05/10/10 03/03/10 103,29700 102 61 102,613 00 -681 20100512/ZY/0000000210/0000007313 PCG IV 604308GC5 3 USD

25205426763 • Lo{en Clyde

:

GENERAL ELECTRIC CAP CORP Fixed Ineeme 21D,00003 05/11/10 01/05/10 209,729 10 10106 212,219 70 2,49060 20100513/2Y/ODDOD002 3 3/000 000S606 GE HMY 36962GIH1 5 USD

2S11054 26768 • Logo. Circle GENERAL ELECTRIC CAP CORP Fixed Income 25000000 05/11/10 03/02/10 253,19500 10106 252,64250 5525 20100513/ZY/0000000233/0000006606 GE HMY 36962G4H4 5 USD

76: Lon Clyde2 5 D011: 1: .ORGAN STANLEY NOTES Fixed Income 175,00000 05/11/10 03/02/10 186,527 75 103 81 181 728 75 4 798 50 20100513/IY/0000000133/0000006609 MS PI 617//6963 3 050, 7

7500516• lop. Cbcle WACHOVIA SK COMI MEG TR Fixed Income 72,685 65 05/15/10 04/09/10 72,793 54 100 72,685 65 107 89 20100511/ZY/0000000291/0000000763 919766W74 S USD

25DO
476768• Lo{en Circle WOAR TR SER 2007 B 5 27959% 1/17/17 Fixed Income 11,552 02 05/15/10 09/15/09 11,886 76 100 14 551 07 334 24 201OD517/IP/ODDD00068O/0000000002 WTS5212 981560009 5 USD

250051126768 • Lo{an Clyde ON EQUIP TR 7007.0 34026% 9/17/12 Fixed Income 9,38867 05/15/10 01/77/10 9,35053 100 9,388 67 38 14 201005111IY/0000000291/0000000791 CET0312 12619D DI S USD

250051126768 Lo{an Cbcle COMM 21011684 CL 404873%10/15/37 Fixed Income 856969 05/75/10 10/06/06 8,30490 100 856969 26179 20100517/11r/0000000599/0000000002 C2C1037 20047NA88 L USD

150054426768. Logan Circle COMM 7004-W84 CL-104873%10/15/37 Fixed Inca.,. 19,13894 05/15/10 04/27/10 19,13296 100 19,13894 598 20100517/IP/0000000599/ODDD000007 0201037 20047NA88 S USD

3 ^ l-Z
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250054426768. Logan Circle LHLMCFOOL 8013753 5500%7/07/71 FWdlnmme 5,79586 OS/IS/10 03/03/10 5,78706 100 5,39586 •391210300511M/0000000792/0000001618 G1)75]1 3128MCM00 S USD
756051116766 Lopn ad. FEDERAL HOME LOAN MTG CORP flaed Income 717381 OS/15/10 03/04/10 7,77414 100 7,17781 31033 70100511/Z1'/L1000000791/000000066] FMCC3777711 319931113 S USD

2 50054426 768- Lo(en Urde FHLMC REM 7617 GF 0 630%11/15/30 flaed lneeme 1,03729 05/11/10 03/18/10 1,035 99 100 1,077 29 1 3 20100514/29/0000002291/0000000687 FR30630 71)97R6C9 S USD
250051126768 - Logan Clyde FHLMC REM 2617 GF 0 670% 11/15/70 F4 td lnrome T,S62 72 05/15/10 04/02/10 2,559 51 100 1,562 71 32 ]0100511/Z1'/00 0 0 0007 91/00000 0068 7 FR306l0 !1l97R6C9 5 USD

75D05442Lopn Clyde:;:: FREDDIE MAC SERIES 2668 F4ed Income 7 074 94 05/15/10 01/27/06 7,049 24 100 70 494 75 7 10100514/ZY/0000000291/0000000050 31394HM l USO.,

oe 0 clt2 500514

2

FHLMC GOLD Fired Income 4,61977 05/15/10 03/18/10 4,66875 100 461927 -490820100514/ZY/0000000291/00DODOU690 31397PYA2 S USD

250054426768 Lo{+n Clrcle IPMCC SER 2004 Cl 4 30171% 1/15/38 Fhed lncomt 1,06966 05/15/10 03/02/10 107919 100 1,06966 953201ODS240Y/0000000291/0000000650 1571778 16675MV6J 3 U50

25005442676810{en Circle IPM CHASE 06 LDP7602202%//IS//S Flood Income 7,13053 05/15/10 06/23/06 744899 100 743053 .184620100514/7Y/0000000291/0000000113 IC06045 46678FM9 L USO

7 500514 7 6 7 6 8 Lelan Urde 1PM CHASE 06 LDP7 602202% 4/15/45 FIeld Income 2,707 01 05/15/10 11/15/06 2743 81 100 2,702 01 41 8 20100511/Z9/0000000291/0000000113 1006045 46628fM9 I. USO

250054476768. Lo(en Circle LB U85 COMLOS CS 482088% 4/17/30 i4ed Income 02S 05/17/10 05/02/06

2

0 74 100 0 25 001 20100514/2Y/OD00000291/DDDODDDD84 L004830 5210681364 L USD

250054426768 Lopen Urdt LB UBSCOMLO511182081% 1/17/30 i11dInromt 025 05/17/10 05/31/06 024 100 025 00110100511/Z1'/0000000791/0000000081 LCDIBJO 5210821304 L 050

250054426768 Le(en Urdt LB UBS COML04 C7 ! 24595% 3/15/29 Fhed Income 1,564 81 05/17/10 05/19/06 1,474 97 100 1,561 81 89 64 20100514/ZY/000000291/0000000107 L003219 52108812W7 L 050

250051176768 Loyn Clrc4 WBCMT 7003 CB A7 389]98%11/15/35 Flood lncame 221980 05/17/10 01(76/]0 7,219 63 100 T,22980 01770100511/ZY/000000079I/0000000796 W1A3835 979766LW1 S USD

25DO'4

4267

Lapp Circle FEDL NATL MTG ASSN 2 000% 9/28/12 Thad Income 760,00000 05/11/30 09/11/69 259,92200 100 51 261,32600 140400 20100518/ZY/0000000347/0000008431 FNM20128 313984ZF2 S USD

25D05412 6 76 8 Lo{en Clyde BANC AMER P000SA 2 19179% 1/20/35 Fired Income 545 36 05/20/10 05/17/06 538 63 100 $4536 673 20100519/ZY/OODOOD 372/0000000015

0 005

8605135 059/60055 L ISO

750058176768 loBen Circle U S TREASURY NOTES NOV 2039 Fired Income 60,00000 01/28/10 04/28/10 57,825 00 96 78 57 82500 12011110""16.32 110 91283006! S VSD

25DO54426769 Logan Circle PACCAR FINANCIAL CDR 1 950%12/17/12 Flaed Income 210,00000 05/18/10 12/09/09 709,682 90 100 82 211 728 30 201510 20100520/7Y/ODOODO 401/0000011756 PFC1912 69]721172 S USD

250054426768• Lo(en Cl de PACCAR FINANCIAL COR 1950% 11/17/12 Fhed nrnmt 100,00000 05/18/10 03/18/10 30011500 10082 10082300 70820100520/ZY/ODDDOOW01/0 000011 7 5 6 PFC1912 693718172 5 USD

250051476768- LOpn Circle 6E015 6092005 4 047232% 10/25/35 Fhed noome 1,527 57 05/25/10 04/27/10 1,193 20 100 1,527S7 34 37 2010D524/3Y/000OOO0451/ODODDDD670 AA20535 007WMGE1 S USD

250054126168 Lo(en Circle AMERICAN HOME 042 2 22641% 2/25/44 F4ed ncome 12,941 03 05/25/10 05/25/06 12 564 93 100 12,941 03 1 20100574/ZY/DDDDODD451/0000000200376 6004544 02660T9C6 L USD

25605447676810(en Clod. AMERIQUEST MTG 200040005%5/25/]5 Flood Income 467009 05/25/10 04/27/10 4,53582 100 4,67009

2

]342720100574/ZY/DOODDOWS1/0000000667 AM20435 030725696 S USD

256054426768 • Lopn Urde AMERIQUEST MTG 2000 40005% 5/25/35 Fixed ncome 1,99257 05/25/10 05/18/10 1,932 79 100 1,992 57 59 78 20100524/ZY/0000000451/0000000667 AM20435 030725A96 S USO

75D054426768 - Lnpn C4cb CWABS INC 2006.23 0 31834% 5/25/37 Flaed ncame 732 49 05/25/10 03/08/10 773 33 100 737 49 9 16 20100525/IP/WWOOD945/ODDD000002 020337 12666CA89 S USD

25D054426768 La{en Clyde CWALT INC 05 7308 5 49109%1/25/36 Flatd ncome 4,01128 05/75/10 01/18/06 4. 3 11 100 402128 .4319420100524/ZY/000OOO 45 I/0000000165 005536A 12666AU45 L 050

25DO51126768. Lope Urtle CM51 SER 2004 6 512358% 9/25/34 Flood ncome 2 506 81 05/75/10 03/10/10 2,509 94 100 2 506 81 -3 13 10100574/ZY/OOOOOO 451/D000000604 325534 172973080 5 USD

250051421761 Logan Circle FNMA REM 2035 9IFC O 69717% 5/21/33 Flaed noomt 6 188 72 05/25/10 03/17/10 6 182 92 100 6,18872 5 8 10100524/ZY/0000OD 1 51/00000006

22

0110533 31394FZF5 S USD

ZSW54426768 • Logan Circle FNMA POOL 1 797393 Z 10898% IZ/01/31 Flatd Income 7,571 47 05/25/10 01/01/01 3,57595 100 3,57447 .1 48 20100521/ZY/0000000157/1700000D177 7973936 914056362 L 050

250051176768 Lope Urde FNMA POOL 1 800158 2 47196% 11/01/34 F4ed Income 1,31947 05/25/10 01/01/01 1,37531 100 1,34917 ZS81 20100581/IY/DDODDOOISZ/ODODDOD2/0 BOOISBA 31405U512 L USD

25D054126768 Apr Circle FNMA POOL 8 42392 2922%10/01/35 F4ed Income 769 7 05/25/10 11/79/05 770 5 100 369 7

-0 IT

70I00571/ZY/OOOOO 451/0000000351

/

542392A 31407VZZ7 L USD

250054426768- Logan Clyde 151 HORIZON 04 M1 2 34279% 6/15/34 Flood Income 1 846 36 05/25/10 01/76/06 1 815 81 100 1 846 36 3049 20100524/ZY/000OODD4 ( 7000000187 1H01834 320516305 l USD

050054416768• lope Urdt HEAT SEC2006.1 04103%1/25/37 Flatd Ineome 32,45545 05/25/10 03/03/10 31,96867 100 32 45545 4868370100521/ZY/OOOOOOW51/000U000566 0520437 43709NA89 S WD

750054426768- Lope Circle INHEL 2001-A MI 1 22186% 7/75/34 Flaed Income 20,225 85 05/25/10 05/18/10 20,023 59 100 20,225 85 202 26 20100525/IP/0000000985/0000000MZ 12M0834 456606601 S 050
250054176]68 Lapn Cbcle I P MORGAN 2005 All 2 92471%11/25/35 F4ed Income 10,402 79 05/25/10 12/20/05 10,766 25 100 10,402 79 13654 70100521/ZY/0000000151/0000000133 1PM4935 166247106 L USD

25005 426768 1a{en Cbde JPMAC 5E0 2007 CHI 5 9339%10/75/36 Flood lnromt 10971 35 05/25/10 03/11/10 10,917 49 100 10,972 75 54 SG 2010052/ZY/000000 451/0000000607 1525936 466301A00 1 050

25
D054426768.

L.Can Urde MASTR AD) FIT 05 7 2 44457% 9/25/35 F4ed Income 2,193 24 05/25/10 04/26/06 2,16771 100 7,193 24 25 53 20100524/ZY/00000004S1/OOOW00184 Mar- 35 5 76E041 L USD
25D054426768 lopn Circle MERRILL LYNCH 05 A Z 6219% 6/25/35 Flaed Income 3 648 77 05/75/10 02/11/06 3,60140 100 3 4112 47 71 ]01005 7 1/21'/OOOOOO 451/0000000171 ML01735 0902011703 L USD

250054026168. Le(en Urtlt MM 7007 RS1S All 1 87799% 71/75/77 Fhtd Income 3,013 50 05/25/10 11/15/06 2,92776 100 3 017 50 BS 71 20100521/ZY/OOOOOO 451/0000000275 0261833 160985634 L USD

750054476768 • Lo(en Ord. WAMU 82005 AR16 2 58996%12/25/35 Fiend Income 4,663 85 05/75/10 01/10/06 4,64017 100 4 663 85 23 68 20100521/ZY/ODDDD00451/0000000141 200SARIS 92927F6W3 I. 050

25DO 426763 Logan Clrclt WELLS FARGO 05 M7773816%7/75/75 F4ed ncome 1,36976 05/25/10 01/15/06 1,31875 100 1,36976 1091 70100571/ZY/OOOOOOW 51/0000000 3 6 8 Wf01515 919BIUAE9 L USD
150051176]6 Lo{m Circle

a0
DMA" SACHS GROUP INC Flood lnceme 65,00000 05/27/10 O]/30/09 64,999 35 101 03 65 671 45 673 3 7010060I/lY/OOD000007 8/000001 7 3 1 5 GS

HOD

38116FAF8 L USD
250054126768 La{en Urde

.0
MAN SACHS GROUP INC Flood Income 7500000 05/27/10 04/16/09 7530150301 10 10103 75,7717575 ,774 75 47325 20100601MPo000000028/OOOOD12715 GS NQQ 36116FAFB l USD

250051126768 Logan Circle GOLDMAN SACHS GROUP INC F4ed Income 450,00000 05/17/10 03/02/10 156 3 184518 45 101 03 4S4 632 1,68620 20100601/ZY/000000002B/0000012318 GS HQQ 38146F608 S USD
150051116768. Lo en C1 Cie GOLDMAN SACHS GROUP INC F4ed income 35,00000 05/27/10 03/02/10 75,491 44 10103 35,361 55 -329 89 20100601/ZY/OOO0OOO7 B/0000012315 OS NQQ 30116F618

S

USD
256051126768 LoSen Clyde CIDGROUP FOG INC GT 2125% 7/12/17 Fixed nmmt 31000000 05/28/10 03/07/10 316,91008 101 98 316,71866 -19112 70100602/ZY/0000000051/0000005291 0012117 17111YAG6 S USD
2 5 005117 6 7 6 8-LO(en ClMe CITIGROUPINC Flood ncome 1,00000000 06/07/10 05/13/10 100114900 10019 100]91000 791 70100603/ZY/0000000079/0000001361 C.CW 171146688 5 USD
25D054426768 Lo{en Circle OTIGROUP INC Flaed ncome 18000000 06/01/10 05/14/10 181,319 40 100 79 181,429 20 1098 20100603/2Y/00000O0D79/ODDDO04361 C CW 173146618 S USO
250051126768 Lope Circle FHLMC SEC 2568 5000.3/15/32 Flatd Income 40,00000 06/01/10 06/01/10 41,60000 104 41,60000 20100608/58/0000000072/0000000003 F025032 11113"

X8

S USD
250054126768 L.Bm Circle CONNECTICUT ST HSG 03455%11/15/38 F4tdlnrnmt 25000000 06/07/10 05/29/09 25000000 100 250,00000 20100609/7Y/0000000168/DDOOOD9W2 C3H2938 20774WPZ8 l USD

250051426768- Lapn Clydt KENTUCKY HSG CORP 1050D% 7/01/37 Flved Income 200,00000 06/02/10 06/11/09 '00,00000 100 200,00000 20100608/ZY/0000000155/0000018715 6HC1837 491)0PV84 S 050
7 500514 7 6 76 8 Lopn Clyde MARYLAND ST STAR AUT 2 200% 12/15/19 F4ed Income 200ODO 00 06/02/10 06/02/09 20000000 200 tw000 00 70100608/ZY/0000000155/0000010720 M532719 574297CBI S USD
250051126768 1o{tn Clyd. BACM SEA 2005 1 1 50099% 7/10/43 Fixed Income 7,642 11 06/10/10 05/19/10 7,711 07 100 7642 11 68 96 70106610/IP/OODOOO 102/0000000002 6523413 059470642 S USD
25D05112676! lope Circle COMM 7005 Co A 2 4 99898% 6/10/44 F4ed Income 18,160 21 06/10/10 O5/ l1/10 18,177 24 100 18 160 21 17 03 20100610/IP/0000000358N000000002 C2A4944 12617LAB3 5 050
2 5005412:;::, Lo(en Clyde GE COML MTG CORPSE 4 35293% 6/10/48 Fixed ncome 191 91 06/10/10 11/03/06 188 01 100 192 91 49 2010D610/IP/OOD0000364/0000000002 GCM131B 3682800N5 L USD
7 50054 4 7 lope Grda GE COML MTG CORPSE 4 35293% 6/10/18 Fired ncome 115 75 06/10/10 11/03/06 112 BI 100 115 75 2 91 20100610/1 P/0000000364/000000OOD2 GCM434B 3682801LN5 L USD
250054426760 Lopn Urdt BSCMS SER 2005 PWR 4 7)494% 9/11/42 Flaed Inca me 923 48 06/11/10 03/16/10 93008 100 923 48 -66 20100611/IP/0000000112/0000000002 8S24742 073878A(3 5 USO
150054476168 La{en Urde BSCMS SEC 2006 PWR 5 04385% 12/11/38 F4ed lneeme 4,390 98 06/11/101/ 1006/1 01/14/10 1,513 62 200 4,390 98 -12264 20100611/IP/0000000413/0000000002 8525138 077B8PM9

S

USD

25D054426768 Le{an Circle GCCFC SER 7007 009 S 233% 10/10/11 14ed Inrnme

1/ 1

7,691 58 06/1 03/09/10 7,75900 100 1 694 58 64 41 20100611/IP/OOOOOOMII/0000000007 201730669 5 USD

25DOSN76168 Lopn Circle IPMCC 2004 CB%A7 4 18399% 1/17/37
'"d:"
tcome 1,132 69 06/12/10 04/26/10 1 /J7 69 100 1 432 69 20100614/IP/0000000471/0000000007 12A4037 46625YD96 S USD

2 5 00514 2 6 768 Logan Circle MSC 2004-515 AT 468985%6/13/41 Flud ncome 23,29018 06/13/10 05/11/10 23,40976 100 23,29018 .1191870100611/IP/000000D476/0000000002 M2A4641 61745ML27 S USD

250054476768. lope Circle 1PM CHASE 06-LDP7 602202% 4/15/45 Fixed Income 16,985 13 06/15/10 06/23/06 17,027 33 100 16,985 13 42 2 20100615/IP/0000000658/0000000002 1006045 46628FM9 L 050
250954426768 Lopn Urde 1PM CHASE 06 LOP7 602202% 4/15/45 Fixed Income 5,931 25 06/15/10 11/15/06 6 023 00 100 5,93125 91 75 20100615/IP/0000000558/0000000002 1[06045 466780669 L USD

250051126768 Lo {m Cbcb NALT SER 2009 B 1 2199% 9/15/11 Flood Income I,N9 91 06/15/10 05/29/10 1,45130 100 4,44991 1 39 70100614/ZY/0000000297/0000000717 N121211 664750AB6 S 050
25D094476768- Logan Circle UNITED TECH CORP NOTES Flood Income 20000000 06/15/10 09/21/09 213 41200 102 81 205,62910 .7,78290 20100611/2Y/0000000303/0000000161 UTA GI 913017802 S USD
2SDDS4426768 Lapn Urde WOAR TR 5E92007 B 5 27959% 1/17/12 Fixed Income 12 975 71 06/15/10 09/15/09 13,273 75 100 12,975 71 29804 20100615/IP/0000000640/0000000002 WT55211 98156DAD9 3 050
250054426768 • Lo{en C,d. CNH EQUIP TR 2007.0 31026% 9/17/12 i4ed Income 1.11141 06/15/10 04/22/10 5,668 79 100 5 691 41 23 12 20100614/ZY/0000000297/0000000686 CET0312 126l9DAD1 S 050
256054426768 le{tn Clrclt 019 SER 20095109898%6/15/17 F4td Income

"

17500000 06/15/10 09/16/09 17541016 100 175,00000 4101670100614/ZY/0000000303/0000000166 CTSIO12 161571DP6 S U50
2 5 005112 6 7 68 Lo{en Crclt COMM 1001 68184 CL 401873%10/15/37 Fixed

In_me
l 72700 06/15/10 10/06/06 322420 100 3,32700 1028 20100611/ZY/0000000297/0000000106 C2C4037 2Da7ru88 L 050

25D054426768 Lb{en Clyde COMM 1001 LNB4 CL 4 04873% 10/15/37 Fixed Income 7 430 29 06/15/10 04/27/10 7,427 97 100 7 43029 2 32 20100614/ZY/ODDDDD1297/OOOW00106 C7 C4037 20017NABB S USD
250054426768 10 {en Circle FHLMC POOL 8613753 5506% 1/01/71 Fixed Income 7,14728 06/15/10 03/03/10 7,66546 100 7,14728 -51818 20100611/ZY/000000D298/0000001639 G13753F 11128MCM00 S USD

Zf -e /L
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25005442676!. Lupo UMe FEDERAL HOME LOAN MTG CORP Flood Income 6,277 81 06/15/10 03/04/10 6 565 77 100 6 277 81 -287 41 10100614/ZY/D00000D2297/ODDDDM563 FMCC3327141 31393L1T3 S USD

25005412676!. Lopn Qrde FHLMC SIR 2588 5 000% 3/15/33 Flud lnceme 3,800 68 06/15/10 03/02/10 3,993 68 100 3,800 68 -193 70100615/1P/0000000673/0000000002 F525032 3139351208 S USD

750054176768-Lo{en Ckde FHLMC REM 2617-GF 0630% l l/15/30 Fled Inc..,. 83971 06/15/10 03/18/10 83866 100 83971

'

105 20100614/!Y/OD00000297/0000000586 FR50630 3139336C9 S USD

25005442676! Loam Code FHLMC REM 7617 GF 0630%11/15/30 Fleed Income 7459 06/15/1020 04/02/10 1,071 99 100 ,071 562,07: 2 59 70100614/ZY/D000000297/0000000586 FR30630 3138386C9 5 USD

2 500514 26768- Lo{en Orc1e FREDDIE MAC SERIES 2668 FIoed Inc....

3

7,037 35 06/15/10 01/27/06 7,011 79 100 7,037 35 25 56 70100614/ZY/0000000297/0000000039 31394KTV3 L USD

250054426768. lepn COd. MIMC GOLD Fined Income 7 971 81 06/15/10 07/18/10 1,01101 100

3

971 81 422 20100614/Z1'/0000000297/OOOOGOO589 31397P9A1 5 USD

7 5DO5112 6]68-Lopn Circle GEMNTSEP 20051 4130%6/15/13 Fixed Income 125,000 00 06/15/10 03/01/10 126,23047 100 12500000 -1,1301720100615/CA/OOOOOODlb]/0000000001 l6159SANI S USO

250054426768• 11{en Qrtle GEMM SER2005J 4130%6/15/13 Fined lnwme 150,00000 06/15/10 03/12/10 151,76563 100 150,00000 1,76563 20100615/CAIODDID0016]M000000001 361591AN1 S USD

250054426768 Lapn COO. GEMNT SER2005 1 4730%6/15/13 Flxed Inc..,. 2000000 06/15/10 04/09/10 20,12031 100 10000 00 11031 20100615/CA/OOD0000167/0000000001 361591681 3 USO25

005111 6]68 la{en Clyde GCCCM T 5082007 l 0!3511%6/15/13 Fixed Inc..,. 710,00000 06/15/10 01/06/10 209,36016 100 21000000 6398170100615/CA/00000001681000000OOD1

4

0520313 361591802 S USD

250054126]68 Lo{en Clyde GE CAP CCMT 2007.3A. 5 400% 6/15/13 Fixed Income 150,00000 06/15/10 02/04/10 757,17750 100 150,00000 0 70100615/CA/11000000163/00000000012,437 50 l61591 8E0 5 USD

150051176]68 Lofen grcle GE CAP CCMT 7007-IA 5 400% 6/15/13 Flxed Inc..,. 10000000 06/15/10 03/76/10 100,97 7 fifi 1 00 1 00, 00000 -977 66 10100615/Cll/0000000163/0000000001 361591880 S U5D

7 5005117 6 7 6 8-LO(m and. GE CAP CCMT 2007.36 5400%6/15/13 fixed Inc..,. 65,00000 06/15/10 01/09/10 65,53066 100 65,00000 53066 70100615/CAPoOUOW0163/0000000001 36159BE S USD

250054126768 • Lepn Qrde JPMCC SER 2001 Cl 1 30171% 1/15/32 Fixed Income 110,603 34 06/15/10 03/02/10 111 588 41 100 110603 34 -985 07 20100615/1P/0000000660/0000000002 1S24338 46625MV63 S USD

250051416768-LO{en Circle LB LOS COME 05.02 4820!8%4/17/30 Fined Income 1112 06/17/10 05/07/06 1109 100 1442 037 20100fi17/IP/000DOOO827/OOOOOOOODI L[Ofe7D 521081304 L VSD

250054426768-1o(en Cirtle Lp UBS COMLO5 CS 482088%1/17/70 flied lnmme 1111 06/17/10 05/31/06 1406 100 1111 035 70100fi17/IP/000OOOO827/OOOOOOOOOI 1057870 52108630/ L USD

150054426768 Lopn Circle LS.UBS 2003 CO Al 4 20693% 11/17/27 Fixed Inc... 29 421 92 06/17/10 05/18/10 29,486 28 100 29 421 92 64 36 20100617/IP/0000000830/000DDD0D l 62A4210 5310OMKS S 650

25D054426768•Lapn Qr[le lp UBSCOME01 [2374595%7/75/79 Flood Inwme 2,96617 06/17/10 05/19/06 2,81173 100 2,98617 1711420100fi17/IP/0000000831/OOOOOOOODl Lm3229 52108/11W7 L USD

25D054426768-LOPn a de L8-UBS COMLOL CI!24595%3/15/29 Fixed Income l1 06/17/102.7: 7 05/29/10 2,73005 100 113732 72770100617/IP/0000000831/0000000007 1C03229 5210812W7 S USD,

250051426768• Lopn Cbcle WBCMT 2003 C8 62 389398%11/15/35 Fixed Income

8 2

95 06/17/10 04/26/10 96617 100 968 IS 008 20100617/IP/0000000832/0000000002 W2A3835 979766LW7 S USD

25D054126768 Lopn OMe WACHOVIA BK COML MTG TR Fixed Income 1,54552 06/17/10 04/09/10 1,547 81 100 1 545 52 -2 29 2010061]/IP/0000000833/ODODOOOW2 929766W74 S USD

25DD54426768 Lo{en Orde !ANC AMER FOG 05 A 2 89229% 3/20/35 Fixed Income 716 25 06/20/10 05/17/06 707 41 100 716 25 884 20100618/ZY/00000D0403/ODDDOD0015 SAF5135 059460055 L USD

25005N76768 • Lo(en Clyde BAXTER FINCO 80 Flied Income !55,00000 06/09/10 06/09/10 359,735 70 101 33 359 735 70 20100622/Sp/000000157/0000000007 845 GN 071810A89 5 USD

25DOSM76768 lo (en Orde [COT SER 7007-65 5502% 6/72/12 Fhad Income 115,00000 06/12/10 04/02/10 227,777 89 100 225 00000 2,377 89 20100671/LY/00OD000137/0000000001 67SOSEDVI 5 USD

250054121768-lufen Clyde CSF! SEA2005 Cl 50165%8/15/38 Flaed Inc..,. 126,53308 05/77/10 05/77/10 1768296/ 10023 126,87964 70100623/5!/0000000171/0000000002 C525038 225458N20 S USD

250051176768 • Le{en Qrcle WBCMT SER 7005 CI] / ]8196% J/15/17 Flied Income 116 581 83 06/02/10 06/07/10 146,594
83

100 146 Sao 87 70100673/58/17000000165/0000000007 W324742 979166!85 5 USD

250051426768 • Logan Ord. AEGIS ABS 2005 4 047232% 10/25/35 Flood Income 1,230 27 06/25/10 01/27/10 1,201 59 100 1,23027 27 68 20100624/2Y/0000000511/0000000606 4620535 00764MGE1 5 U50

250051426768. Logan Clyde AMERICAN HOME 042 2 22641% 2/25/44 Fined Income 8,216 14 06/75/10 05/25/06 7,977 36 100 121114 238 78 20100624/ZY/0000000511/0000000183 A3404544 02660E9C6 L USD
250054476768 Lo(en Cl de AMERIQUEST MTG 100040005%1/25/35 Fined Income 3,37035 06/25/10 04/27/10 327315 100 3,37035 96920100614/ZY/OOOOOOD511/0000000603 65120435 030723696 S USD

150054/2 6 768- LO{en Qrde AMERIQUEST MTG 200040005%5/25/35 Flaad Inc,.,. 1,43802 06/25/10 05/18/10 1,39488 100 1,43802 431420100624/7Y/0000000511/ODDDDOO603 AM20435 030721696 5 USE)

Lo(en25005111:7:: Clyde CWAp51NC 100677 0 31831% 5/25/37 Fined Income 5,858 66 06/25/10 03/08/10 5,785 42 100 5,858 66 73 24 20100625/IP/0000001029/ODOODDDD02 020337 12666Up9 S USD7

25D054 4 2 lop. Qrcle CWALTINC 05 7308 549109% 1/75/76 Fled Income 2,74329 06/25/10 01/18/06 2,771 90 100 2,74329 -7861 201OD62VZY/000000O511/011100O148 Q05536A 11668AU45 L U50

250054426768. Lo(en Clyde11 CMSI SER 2001 6 S 11358% 9/25/34 Fond Income 3505 31 06/25/10 03/10/10 3,509 69 100 3,505 31 .4 38 20100624/ZY/0000000511/0000000545 CS25534 172973C80 3 USD25

50054476768 Lo{en arose FNMA REM 2005-91FC 069717%5/25/33 Fixed Income 6,01743 06/15/10 07/17/10 604176 100 604743 56720100624/ZY/0000000511A7000000563 F170533 313941275 S USD
250054426768 Logan Cl de FNMA POOL 1797393 2 40898% 12/01/34 Flied lnwme 10,223 47 06/25/10 01/01/01 10,277 77 100 10,223 47 -4 25 10100621/ZY/0000000512A'1000000231 7973936 3140583A2 L USD
25D054426768 Lopn Clyde:: L* FNMA POOL! !00158247196% 11/01/34 Flood Income 1,31865 06/25/10 01/01/01 134390 100 1,31865 2525 70100624/ZY/0000000512/0000000734 800158A 31405U1T2 L USO.

750054476768- Logan CNcle FNMA POOL a 842392 2922%10/01/35 Fixed Inceme 5517638 06/25/10 11/29/05 5560096 100 55,43638 16458 3010062l/ZY/0000000517/0000000312 842392A 3140MZ7 l USD
250054126768 Lcpn Clyde 1ST HORIZON 04 AAI 234279% 6/25/34 Fixed Income 2,51967 06/25/10 04/26/06 2,47801 100

2

51962 4161 20100624/2Y/000OW051l/0000000170 1HO4834 320510365 L USD

750054426768 logo Circle HEAT SIR 7006 7 0 4307% 1/25/37 Fined Income 31,474 01 06/25/10 03/03/10 31,98690 100 324 74 01 487 11 20100624/ZY/0000000511/0000000527 H820437 13709NA39 5 050
250051126768 to{an Clyde INHEL 2001 A MI 1 22186% 7/25/34 Fixed Income 5.572 95 06/25/10 05/18/10 S

S27
22 100 5,572 95 573 20100625/IP/0000001052/0000000002

5

12M0834 456606EQI ! USO

250054426768. Log., Circle 1 P MORGAN 2005 AR 1 92471% 11/25/35 Fixed Income 15,721 59 06/25/10 12/20/05 15,515 24 100 15,721 59 63 5 20100625/IP/0000001068/000000000220 IPM4935 /662/7736 L USD

2 5005412 6 76 8 1e9en Clrtle IPMAC SER ]007-[61 5 9119% 10/25/36 Flied Income 14,502 09 06/25/10 03/11/10 11,129 58 100 11 502 09 72 51 10100624/ZY/000OGOD5I I/ODMOD0548 1125936 46630IAp0 5 USO

7 5 00514 2 6 76 8 Lope a a MASTR AO1 RT 05 7 2 44457% 9/25/35 Fixed Inc..,. 2,319 73 06/75/10 04/26/06 2 332 38 100 7 349 73 27 35 Z0100614MH7000000511/0000000167 Mar- 35 5 76E 011 L USD
250051126768 La{en Circle MERRILL LYNCH 05 A 16229% 6/25/35 Flied Income 3,102 64 06/25/10 02/14/06 3062 40 100 3 102 64 40 24 20100624/ZY/000000051l/0000000154 ML04735 59020UYU3 L U50

2 5 005412 6 76 8 Logan Qrde RAM 2003 0511 AV 4 82799%12/25/33 Flied Incomb 1,92508 05/25/10 11/15/06 1 870 31 100 1 92508 S477 20100624/ZY/0000000511/ODD0000203 1264835 760985114 L USD

250051126768 Lo(en Qrde WAMU 12005 ARAB 158996%12/25/35 Flood Income 6,18714 06/25/10 01/10/06 6,15572 100 6,16711 31 42 20300624/ZY/0000000511/0000DO0124 20054916 929I2F6W3 L USD

250054426768- L,(en Clr de WELLS FARGO05 AR2 2 73816% 7/15/35 Flied Income 1,89337 06/25/10 01/25/06 1,86445 100 1 893 37 28 92 20100624M/OODDDOO511/000000D151 WF0e535 94981UAE9 L USC

1 5 005117 6 7 -Lo{en Orde:: GULF POWER CO 0!8313%6/2y10 Fined Income 75000000 06/28/10 12/16/09 250,13250 100 25000000 1315 20100675/ZY/0000000510/0000001871 GPCO3IO 402419821 S 030

1 5 005111 6

7

-Lopn Circle QTIGROUP FDG INC GT 1125%7/12/12 Fixed Income 31Q00000 06/30/10 03/02/10 31632772 1026 318,054 73 1,7270120100701/2Y/0000000002/ODOOO4967 CF12112 17J13YAG6 5 USE)

250054426768-Logo. Urde GENENTECH INC 1400%7/15/10 Flood Inc..,. 325,00000 06/30/10 05/02/07 324,93270 10016 325,50700 574 3 70100701/ZY/0000000002/OOOOOW971 0144110 36871OAE9 L USD

25DD54426768- Logan Cbde HSIC USA INC Fixed Inc.,.. 35,00000 06/30/10 07/23/09 36,33245 10367 3628317 4928 20100701/2Y/0000000002/0000001964 HBC HQ 4042EPMS S USD

250054426768 Lap, Circle HSBC USA INC Fixed Income 150,00000 06/30/10 09/14/09 15604020 10367 155,49930 5409 20100701M/00000000021COOWW964 HOC HQ 4042EP6A3 S USD

25005412676! La{w arose NATIONAL RURAL UFI 106469% 7/01/10 Fixed Inc..,. 10000000 07/01/10 17/16/09 100,37100 100 10000000 371 70100701/ZY/0000000002/U000005876 NRUI010 697132163 5 USD

250054126768- LO(en Qrcle GENERAL ELEC CAP CORP MEDIUM Fixed Inc..,. 180,000 DO 06/29/10 09/16/09 19459620 107 72 193,89600 -7002 20100702/ZY/0000000077/0000008510 GEAAD 36962GYY1 5 USD

250054426768- Lop, Qrde GENERAL ELEC CAP CORP MEDIUM Fixed Inc.,,. 100,00000 06/39/10 05/14/10 10795300
107

72 107,72000 .233 20100702/ZY/0000000027/0000008510 GE AAD 36962GYY4 S USD

250054426768 Lo(en QMe !ACM 168 2005-3 4 50099% 7/10/43 Fled Income 4,62657 07/10/10 05/19/10 4,608 32 100 4,626 57 41 75 70100712/IP/0OD0000f19/0000000002 8523443 05947UR42 5 USD

250054416168 - Lopn Circle !SCMS SER 2005 PWR 4 73494% 9/11/42 fined Income 1,03100 07/11/10 03/16/10 1 038 l7 100 101100 7 37 7010071 2/11`/000OOO04 23/ODDODU0002 8524742 073875AE! 3 USO

250054428768 Logan Ntle BSCM5 SEA 7006 PWR S 04385% 12/11/38 Fixed Inc..,. 5 036 61 07/11/10 01/14/10 5,177 21 100 5,036 61 14067 70100712/IP/ODDDDDD425/0000000002 6325138 07388PM9 5 050

2 5 005412 6 7 6 8 Lofen Clyde IPMCC 2004 COX AS 4 18399% 1/12/37 Flood Income 12 155 17 07/12/10 04/26/10 12 155 17 100 12 155 17 20100712/IP/0000000390/0000000002 1264037 46625/2086 5 USD
150054426766 Logan Circle COMM 2005-C6 A 2 4 99899% 6/10/44 Fixed Income 69,666 68 07/10/10 05/14/10 69 731 99 100 69 666 68 -65 31 30100713/IP/ODDDDDD439/0000000002 064944 126171A83 3 USD
250054126768 Lo{en COole GE COML MTG CORPSE 4 35293% 6/10/48 Fixed Income 1,704 71 07/10/10 11/03/06 1,66143 100

1,70471
43 28 20l00713/IP/0D0D0D0103/O00DOD0002 GCM4346 368290095 L USD

25505142676! Lo{en Clyde GE COML MTG CORPSE 4 35293% 6/10/48 Fixed Income 1,02282 07/10/10 11/03/06 997 09 100 10 1 82 25 73 20100713AP/ODDODDD503/ODDDODOOD2 GCM4348 36828QIW5 l USO
255054426768 1o{en grde GECMC 2005-0 4 86252% 7/10/45 Fixed Inc..,. 108 124 79 07/10/10 04/15/50 108 23460 100 108 124 79 109 81 20100713/IP/DDDDOMS02/0000000002 0744845 76838OPU4 5 USD
250054426768 - Logan 0n00. MS 2005 H06

774
108% 8/13/42 Fixed Income 11,479 11 07/13/10 10/24/06 11,290 33 100 1147911 18973 70100713/IP/ODDDOOD478/0000000002 M214 84I 61745M600 L 050

250054416768• Logan Urde MSC2004-T15 A2 468985%6/13/41 Fixed Income 3,43880 07/13/10 05/11/10 1 40, 100 3,43880 17610100719/IP/GOOOOOW79/0000000002 M2M641 61745ML77 S USD
250054426768 - Lopn Qrde CNH EQUIP TR 7007 0 51026% 9/17/12 Fixed Income 5,182 65 07/15/10 04/22/10

: :

6160 100 5,18265 21 05 20100714/ZY/0000000263/0000000661 6110312 126190A01 3 USD

150054426768-LO6en Circle COMM 2004 0154 CL-404873%10/15/37 Fixed Income 2631 58 07/15/10 10/06/06 2,55027 100 2,63158 8131 20100711/ZY/0000000263/0000000106 C2CA037 200470689 L USO

210054111761 Lo{," grcle COMM 1004 LN!4 Cl 4 01871% 10/15/37 Fixed Income 5,87719 07/15/10 01/27/10 5,875 75 100 5,877 19 1 84 70100714/ZY/0000000263/0090000DI06 C2C4037 200476458 3 USO

25805442676e -LO6en grde FNLMC POOL 7011751 5500%2/01/21 Fixed Incnme 6,28645 07/15/10 03/03/10 6,74222 100 6,28645 -455772010D]14/T//0000000261/0000001649 G13753F II18MCMAO S USD

2 500514 26768- Lopn QMe FEDERAL HOME LOAN MTG CORP Fixed Income 5,95242 07/15/10 03/04/10 6,22493 100 5,952 42 272 51 70300714/2Y/0000000263/0000000537 FMCC3327141 31l93LZT3 ! USD

s0(Z
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25DDSN76768•LO{en Circle FHLMC SER 1588 5000%3/15/37 Field Inneme 597617 07/15/10 07/07/10 6,77996 100 5,97647 3034910100715/IP/0000000564/0000000002 0515032 31393M2%8 S USD

ISOOSN76768 1epn Circle FHLMC SER 2588 5000% 3/15/32 Fhed Inneme 1 593 77 0]/15/10 06/01/10 1,65718 100 1,593 73 63 75 20100]IS/IP/0000000561/0000000002 F575032 31393M2%8 S USD

250054426768. Lepers Clyde FHLMC REM 2617 GF 0670%11/15/30 Filed Inc.,.,. 143186 07/15/10 03/19/10 1,13007 100 143186 179 201 D0714/7Y/000OOO0263/0DDDODD561 FR50630 31393R6C9 I USD

250054426768 • Lo{en CAde FHLMC REM 2617 GF 0 63DIL 11/15/30 Filed Income 3,537 53 07/15/10 04/02/10 3,573 11 100 3,537 57 4 42 20100711/ZY/0000000263/L1000000561 9850630 31393R6C9 S USD

250054426768 • Loll" Circle FREDDIE MAC SERIES 2668 ncomeFlae!: 6 999 96 07/15/10 01/27/06 6,971 57 100 6 999 96 2513 70100711/ZY/J000OOOI6J/0000000039 3139181V3 l USD

2SDOSN76768 Lopn prde:1 FIILMC GOID nFlaecome X1]7 11 07/15/30 03/18/10 1,519 89 100 1,177 J7 -17 57 70100111/ZY/000000026J/OOOOOOOSW 11397P362 I USD

Lo{en Oct.250054406768' IPMCC SER 2001 Cl 4 30171% 1/15/38 Flaed ncome 89813 07/15/10 03/02/10 906

13

100 89813 -8 20100711/ZY/0000000263/0000000524 1521338 ' 46625MV63 S USD

1:D01111:;:: Lo{eCbtle 1PM CHASE O6LOP7 607707% 1/15//1 f4ed Income 16,823 44 O]/IS/]0 06/13/06 16 865 74 100 16 823 79 .41 85 70100715/G/0000000171/000000000] 1C06045 16628FM9 L USD:

1D05112 Lopn Circle 1PM CHASE 0610P7 602202% 4/15/45 Fled ncome 5,874 78 07/15/10 11/15/06 5,965 66 100 5 874 76 -909 10100715/CA/000000017d/0000000001 JC06045 46678FM9 L USD

IS 00514 7 6]68 lopn ClMe MINAS 2003 Al 48 053968%17/17/17 Flaed Income 7500000 07/15/10 06/18/10 75,DD2 93 100 7500000 -293 10100711/ZYN000000269/OODDDDOW7 M2A0512 55761TG7 5 USD

25DOSN36768 la(en Circle NAIT SER 2009 B 1 2199% 9/15/11 Flaed Income 5 757 55 07/15/10 05/18/10 5 759 35 100 5,757 55 1 8 10100714/2Y/0000000263/0000000761 8111211 654790A86 S USO

25D05N76168 lagers CI de NAL Te SER 2009 A Cl, 1010% 4/15/11 Fled Inmme 68,619 33 01/15/10 06/21/10 68,742 63 100 68,619 33 123 3 20100715/IP/0000000707/DDDD000002 65430AA83 1 USD

1SD054426768 • LO(en Circle WOAR 18 SER 2007.8 5 27959% 1/17/12 Flaed Income 11 081 31 07/15/10 09/15/09 14 407 31 100 1.,081 31 323 5 20100715/IP/0000000708/0000000007 0.155212 981560609 5 USD

250054416768- Lo{en Clyde 18 LAS COML05 Cl 482088%4/17/30 floe.Income 1,42946 07/16/10 05/02/06 1,39685 100 1,12946 1261 70100716/IP/0000000791/0000000008 1d04830 52108H3D4 L USO

/50054426768 • Lopn Urde US UBS COML 05 C2 4 82088% 4/17/30 Filed Incom 1,42947 07/16/10 05/31/06 1,394 91 100 1,129 47 34 56 20100716/IP/0000DOD791/0000000008 1C04830 5210814304 L USD

250054426768 Lopn dIrde 18 665 2007 CIS 62 1 70697% 11/17/27 Fired
Inc..:

e 10 219 50 07/16/10 05/18/10 11,250 60 100 11 719 50 J11 20100716/I P/0000000]98/0000000001 12A1710 521080365 S USD

250054476768 - Lopn Circle LB 061 COMLOI Cl 1 24595% !/15/79 Flaed ncome 490 77 07/16/10 05/19/06 162 59 100 4907 7 2818 20100736/IP/0000000799/OODOODDD02 LC03229 52108HIW7 L USD

25DON/26768 • Lo{en dIrde 18 085 COML Od Cl 3 21595% 3/15/29 FGed Income 4498 7 07/16/10 05/28/10 148 68 100 449 87 119 20100736/IP/0000000799/00000D0002 LC03229 52108HIW7 5 USD

250054126768 Lo(m Circle WBCMT SER 2005 017 4 78196%3/15/42 Flaed Income 108 07/16/10 06/02/10 108 100 108 20100716/IP/L1000000752/0000000002 W124742 929766885 1 USO

2505544 2 6 7 6 8 La(Cl :, BCMT 1007 C8 A2 389798%11/15/35 FGed income 95517 07/16/10 04/26/10 9551 100 95517 00770100716/IP/000000075l/0000000001 50263839 9297661W1 3 USD:: :

rcle750051126768 to{en Cl WACHOVIA 80 COML MTG 18 Flaed Income 249 07/16/10 04/09/10 24 94 100 24 9 -004 20100716/IP/0000000749/O1DDODDO002 929766W74 S USD

250051426768 la(erl Circle WBCMT SER 2005 020 5 28488% 7/15/42 Filed Income 190,320 36 07/16/10 06/03/10 190,751 56 100 190,320 36 431 2 70100719/IP/0000000844/0000000006 W515242 929766414 5 USD

250054426768. Lopn Orcle BANG AMER 900 OS A Z 89229% 3/20/35 floe.Income 1,492 11 07/20/10 05/17/06 1,173 69 100 1 492 11

so

17 70100719/ZV/1700000031I/0000000015 8A95135 05946%055 L USD

250054426768 Lopn Circle FHLMC REM 1541 FH 053748% 2/15/17 FISed ncome 48,17964 07/15/10 07/15/10 4815706 9995 48,15706 20100771/58/0000000160/0000000003 9830617 31393H D3 S USD

250054/26 768-1o{en Clyde FHLMC REM 2541 FH 053718% 2/15/17 F4ed Income 48,17964 07/15/10 07/15/10 48,17211 9998 48,17211 201007x2/SB/0000000158/00OODDO003 9850617 3139362D3 S USD

250051116)68-LOBm Orde WAMU 81005 6816 258996%12/75/35 Flied Income 1,]0516 07/25/10 01/10/06 4,68157 100 1]0516 7389 70100776/IP/OOOOODI061/0000000007 20056876 92917f6W7 L USD

250051426768 Lopn Circle WELLS FARGO 0568227!816%3/25/35 Flaed Income 1,43079 07/25/10 01/25/06 1,338]5 ]OD 1,11079 215420100726/IP/0000001100/ODDODDDD02 WF04535 9d781UAE9 l USO

25D054426768-Lopn Urde AEGIS ABS 2005.4 017737%10/25/35 Filed Income 3,20037 07/25/10 01/77/10 312836 100 3,20037 7201 20100726/1P/OD00000980/0000000002 6820535 OD76/MGE3 S 010

25D054126768 - Lo{ en Clr de AMERICAN HOME 04 12 22641% 2/15/11 Flaed Income 5,921 77 07/25/10 05/25/06 5 752 58 100 5,974 77 172 19 20100726/IP/0000000984/00110000002 AN04544 0266051C6 I. USD

2 5005412:;:: Lo{eCircle AMERIOUEST MTG 2000 40005% 5/25/35 FLaed Income 812 54 07/25/10 04/27/10 789 18 100 817 54 23 36 2010072615P/0000000987/g00000OD02 66420435 030721696 5 USD

7 5005412 Lepn Clrcle AMERIOUEST MTG 2 00 0 400115% 5/21/35 Flaed ncome 346 68 07/29/10 OS/18/10 336 28 100 346 68 10 4 20100726/IP/00000009 8 7/00 0 0 0 00001 AM 20435 0307 25A96 5 USO

250054426768 lalen Urcle1:001 AMSI SER 2004 R7 0 80591% 8/25/34 Filed Income 6 668 37 07/25/10 04/22/10 6,56814 100 6 668 37 10003 10100726/IP/0000000990/0000000002 6520734 0307210E5 I USD

7DOSN76768-lagers Circle CWABS INC 2006-23 0 31834% 5/25/37 Flied:" come 1180 66 07/75/10 03/08/10 4 425 61 100 1,181 66 5602 10100776/IP/t10000010i5/OOOODOOOOI 020337 12666U89 S USD
250054426768 • Le{en Clyde CWALT INC 05.73CB 14110916 1/25/36 Fixed me7 3 06 97 07/25/10 01/18/06

3099

97 100 3 067 97 32 20100726/IP/0000001030/0000000002 0055366 126666645 L USD
250054426768- Lopn C1 de FNMA REM 2005 91FC 0 69717% 5/25/33 Flaed Income 5 908 45 07/25/10 03/17/10 5902 91 100 5903 45 5 54 20100726/IP/0000001038/0000000007 9150533 313942/95 S USD

25D051126768 Lc(en Oct. FNMA POOL 8 797797 2 40898% 12/01/34 Fixed Income 12,65161 07/25/10 01/01/01 12,657 07 100 12,651 81 5 26 10100723/ZY/00000W45/0000000211 797393A l1105R3AZ L USD

250054426768 Lo(en Urcle FNMA POOL8 800158 2 47196%11/01/3I Flaed Income 5,49346 07/25/10 01/01/01 5,59865 100 5,49346 10519 70100773/ZY/0000000415/0000000229 DC0159A 51405U5T2 L USD

25005441:1 68 lagers Cbde FNMAP0010942392 2922%10/01/35 Fhed
inco

me 17467 07/25/10 11/29/05 17519 100 17467 -052 70100773/IY/0000000445/0000000367 812392A l1407V2Z7 1 USD

2 5 00514 2 76 8 La(m Cbcle 1ST HORIZON 04 AAI 2 34279% 6/25/34
'..dIncome

401927 07/25/10 04/26/06 4,021 68 100 4,089 22 67 54 20100726/IP/ODODD01070/000000OWZ 1HO4834 32051D305 l USD

110054
161 Lngen Clyde HEAT SIR 1006 7 0 4103% 1/75/37 F4ed Income 17 084 08 07/25/10 03/03/10 I6 827 81 100 17 084 08 256 27 20100726/IP/ODDDDD10D4/OD00000002 6520437 437098A89 S USO

250054126168 L.(an Circle 1 P MORGAN 2005 AB 2 92471% 11/25/35 Filed Income 10,78550 07/25/10 12/20/05 10 643 94 100 10 78550 141 56 20100726/IP/ODDDD01015/00000D0002 1PM4935 466247YS6 L USO

250054416768 lagers Circle IPMAC SIR 7007 [N1 11339% 10/75/36 Filed Income 1072 87 07/76/10 03/1 1/20 1052 50 100 1,071 87 2037 10100776/CA/0000000168/0000000001 1575976 466lOUBO S USD

7 5005417 6768- leg.n Circle MASTR ADl RT 05.7 2 44457% 9/25/35 Flaed Inname 2 041 92 07/25/10 04/26/06 2,018 15 100 2 041 92 23 77 20100726/IP/00000O 090/00000000172 Me, 35 5 76E .41 L USD

75D054426768. Lo{m Clyde MERRIIl LYNCH 05 A 7 6229% 6/25/35 Flaed Ineome 3,504 43 07/25/10 02/14/06 3,458 98 100 3,50443 45 15 20100776/IP/0D0 00010 7 3/OOOOOD0OD2 ML04735 59120UlU3 L UID

25D054426768 Le(tn Circle RAM 7003 8511 617 4 82799%12/75/33 Flaed Income J IN 89 07/75/10 71/15/06 3,346 88 100 3 444 89 98 01 20100726/IP/0000001032/ODOODDOO 4 R2A4833 760985%34 L USO

25 D054426768. lagers Orcle SLM STUDENT LOAN 03677M 7/25/2 Flaed Incame 24 819 76 07/15/10 06/21/10 24 720 87 100 24 819 76 98 89 70100726/IP/0000000988/0000000001 S5L0422 784426009 S USD

25D054426768 - Lo{en Clrcle SLMA 2006 3 A 3 0 54776% 4/25/17 Flaed Income 51,046 71 07/25/10 06/30/10 50,98818 100 51,046 31 57 83 20100726/IP/0DDDOOD977/OOODOOOOO 5260317 794426S53 5 USD

250051426768 Lopn Urde SS IN TA 20069 050777%4/25/17 Fhed Income 17,62193 07/25/10 12/09/09 17,57788 100 17,62197 44057010072fi/IP/OODDD00997/0000000002 5170717 7&17KABi I 050

250051126768 Log.. Circle SIMA09 SER 7007 3 0 78689%10/15/17 Fludlncome 7,91870 07/25/30 04/02/10 1,86671 100 291820 714620100726/IP/0000001037/000000OW2 5750717 )B/u0682 S 650
750051126768 Logen Circle S1MA Tit 5C8 2007 3 0 78689%10/15/1] Flaed Income 583 64 07/25/10 04/20/10

S789
100 563 64 A 74 20100726/IP/ODDD001037/0000DO0002 STS0317 79443YA82 5 USD

250054126768 la(an Circle SLMA TR SIR 1007 3018689% 10/25/17 Filed Ineeme 2,62639 07/25/10 04/30/10 2,61039 100 2 626 39 16 20100726/IP/t700D001037/0000D00002 5730317 79443YA82 S USD

250051126768 Loan Circle CMSI SEB 2004 6 5 42358% 9/25/34 flaed Income 3,483 55 07/25/10 03/10/10 3,487 91 100 3,483 55 -4 36 20100727/IP/0000001219/0000000002 C525534 171973080 I USD
25D054426768 Lo{en Urde FED NAIL MTG ASSN 1050%7/30/12 Flied lnmme 215 ODD 00 07/30/10 08/24/09 21500000 100 215,00000 70100729/2Y/0000000552/0000000005 FNM2012A 3139UYP1 S USD
750054426768-LO{en .Ode CONOCO FUNDING CO Filed lnceme 32500000 08/03/10 03/01/10 352,77100 1069 347,42988 479212 20100803/CA/0000000044/00DODOOW5 COP GU 2057SUABO 5 USD
2503514 2 6 7 6 8' Lo{en Circle SOCIETE GEN NO AMER 8/02/10 Inreatment 6Lh 6' 580,00000 07/30/10 07/30/10 579 988 88 100 579,98599 20100803/58/0000000011/ODDODDD0l71 SGNS210 83365SH22 S USD
25D054426761' Lagers Circle CSFB SCR 2005 Cd 5 0165% 8/15/38 Filed Income 4,374 27 07/16/10 05127/10 1,384 52 100 4,774 27 1025 20100801/IP/0000000210/0000000002 C525038 225438N20 I USO

250054426768- Lopn Circle WACHOVIA CORP NOTES 8K/ENTRY Flaed Income 110,00000 08/02/10 02/18/10 14866600 10525 147351/0

0

-I,l1/60701008D1/Z'//00000000]7/00000019l7 WFC OP 929903007 S USO
ISOOSN36768 la{,, Clyde WACHOVIA CORP NOTES-81f/ENT0Y FLaed Inc.,.,. !5,00000 08/02/10 03/01/10 !7,17215 10531 368574 5 315 20100801/21'/0000000077/0000001940 WFC OP 929903CF7 S 010
2,005442676a . Log,. Clyde WACHOVIA CORP NOTES 8K/ENT99 Fleedlncome 21500000 08/07/10 03/01/10 228!4505 10525 2262896 5 -2,0551070100804/ZY/00000000 7 7/0000004 9 3 7 WFC OP 929903C77 I USD
25DO54426768 Lap, Circle US BANK NA Filed Income 300,00000 08/04/10 03/01/10 321,97600 10572 31714800 4,8300020100806/2Y/0000000117/OOODOD5146 USBrV 90333WM6 5 USD

750054126768 Log- Circle BACM SER 2005 3 4 50099% 7/10/43 FLaed ncome 1 202 08 08/10/10 00/19/10 1 211 93 100 1 702 OB •10 85 20100810/1P/0000000311/0000000002 8517117 059470442 S USO

250054426768- Lelen Urde COMM 2005 C6 Al 4 99898% 6/10/44 Fded:" me 115 21 08/10/10 05/14/10 115 35 100 145 21 -0 14 20100810/IP/0000000336/000DOOOW2 C2A4944 126171AB3 I USD

250054426768- Lopn Circle OTIGROUP INC Flied ncome 180,00000 08/05/10 09/16/09 187 56360 10217 184,44240 3 121 20 10100809/7Y/0000000151/0000005449 COA /7296780 5 USD

250054416768 Lolen Circle OOGROUP INC Filed Income 170,00000 08/05/10 03/17/10 125,006 40 107 47 122,961 60 .2044 80 10100809/ZY/0000000154/0000005419 C OA 1779678C4 5 USD

250051116768 - Logen Clrch GE COML MIG CORPSE 4 35797% 6/10/48 Flved come:" 2 336 39 08/10/10 11/03/06 2 279 02 100 2,33539 59 37 20100810/IP/0000000318/0000000001 6CM4348 3682 80AN5 L USD5

250054126768. Logen grde GE COML MTG CORPSE 4 35193% 6/10/48 Fded ncome 1 403 04 08/10/10 11/03/06 1,367 74 100 1,403 04 35 3 20100810/IP/0000000319/0000000002 6CM43/8 8368201IN5 L USD

16768 Loge,, UrdeI500544 GECMC 2005 Cl 4 86252% 7/10/45 Flied Income 1555871 08/10/10 04/IS/10 15,571 51 100 15,558 71 258 20100810/IP/0000000321/000DOOD002 6244845 36828O7U4 S USD

2 500514 Lo{en arde26768 RSCMS SER 2005-PWR 4 73494% 9/11/42 Flved Income 965 27 08/11/10 03/16/10 972 17 100 965 27 69 7010081l/IP/0DDD0OD3S2/0000000002 8S24742 07387BAE7 3 USD

250054426768 Lo{en Oct. BSCMS SER 2006-PWR S 04385%12/11/38 Filed Income 4,439 35 08/11/10 01/14/10 4,563 34 100 4 439 35 123 99 20100811/IP/0000000353/0000000002 SS25138 07388PM9 3 USD
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150051126768 Lop.n Urcle JPMCC 2061 CB%A3 4 18399% 1/12/37 Flaed Incame 1,44738 08/17/10 04/26/10 1,47 38 100 1114718 70100811/IP/000000J65/0000000002 J2A4037 466250086 5 USE)

IS005112:;:: LOCirde CHASE ISSUANCE TRU 01063% 1/15/13 Fhed Inc.,,,. 290,00000 08/10/10 03/17/10 289,682 81 99 99 289 966 02 261 It 20100812/2Y/DD00000230/0000010368 010213 161571BB9 S 050

I90054 4 2 Lopn Clrcle MS 2005 H06 7 74108% 8/13/42 Fixed Income 1,17860 08/13/10 10/21/06 2,142 77 100 2,17860 95 63 20100813/IPI000DDDD436/ODDDDDDD02 M244812 61743M600 L USD

25D054426768 Io{en Ord. MSC 2001-T15 Al 4 68985% 6/13/41 Fix d "Inc.,,,. 3 021 25 08/13/10 05/11/10 3,037 72 100 3,022 25 15 47 20100813/IP/0000000438/0000000002 M2A4611 62745ML27 S USD

25 051426768 • lo8.n Ur de CNN EQUIP TR 7007 0 31026% 9/17/11 Flaetl Income: 5 014 65 08/15/10 04/22/10 4,99428 100 51465

2037

70100813/ZYjO0DDDD07 88/000 0 00062 3 CE10317 126190601 3 050

25D054426768 • Lop.n Urd. COMM 20011716/ C1- 4 01873%10/15/37 Fleed Inc.,,,. 3106 37 08/IS/10 10/06/06 3 10107 100 3,106 32 105 25 20100813/IY/0000000288/O000000104 C2G1017 70a7NAe8 L USD

250051126 7 • Lo6.n Or de COMM 2001 17114 CL 4 01873% 10/15/37 Flaed Inc.,.. 7,60715 OB/15/10 01/27/10

,

7605 07 100 7,60745 2 38 20100813/IY/0000 0002 88/00 0 0 0 0010 4 C2C1037 1OD4 NABS S USD::

15005//2 6 7 -LOpn Urd. EMERSON ELECTRIC CO NOTES fixed lnwme 200,00000 08/15/10 11/08/09 70880000 100 200,00000 .888000 20100813/ZY/00000 002 9 1/ODDDODS966 EMR GG

1

291011 6916 S USD

250054426768. Lopn Urde FHLMC POOL 8013753 5 500% 2/01/21 Fixed Inc... 5,20819 08/15/10 03/03/10 5,586 11 100 52 849 -377 62 10100817/7Y/00000002R9/0000001588 9137537 1128MCMAO S USD

1508544 2 6 7 6 8 L,B.n COd. FHLMC REM 2511•70 053748%2/15/17 Fixed Inwme 1,89020 09/15/10 07/15/10 168911 100 489020 076 20100813/IY/0000000288/08DDOOD793 7630617 3539392D3 5 USD

250054426768' Lop. U,de FEDERAL HOME LOAN MTG CORP F4ed lnwme 6,54S62 08/15/10 03/04/10 684529 100 6,54562 -79967 10100813/LY/0000000188/OOOOOOOSII FMCC!l77311
31l93LIT"

S USD

250051126768 Lo{en Circle FHIMC 5E82588 5000%3/15/32 Flaed Income 6,16174 08/15/10 03/02/10 6,79303 I00 6,16174 7282970100817/IY/17000000288/0000000511 F525032 35393M253 S U30

250054426768' 1o(.n UMe FHLMC 1E82588 5000%3/15/32 Fixed Inc.,,,. 1,72393 00/15/10 06/01/10 179289 100 1,72393 689630300813M/0000000288/0000000511 7125032 31393M208 S USD

n Or de750051176768 L. FMMC 5E82588 5000%7/15/32 Fixed inc.,,,. 5,38729 08/15/10 07/08/10 5,60952 100 5,38729 2222720100813/IY/OOOOOOO288/ooo000D511 7125032 31393M2%8 S USE)Sa

25D051126768 lon Urde FHLMC REM SER 2580P01 000% 7/15/32 Flaed Inwme 621 63 08/15/10 07/11/10 1113 100 621 63 7 67 20100813/ZY/0000000288/O00000079O FR34032 11393M609 S USD

250051126768 Logan Ord. FHIMC REM SER 2580P04000% 2/15/72 Fixed lnwme 60426 08/15/10 07/11/10 61259 100 60128 83110100813/ZY/00000002Y/0000000790 7834032 3I397M609 S USO

150051126766

San

Ncle FHIMCREM 2617 Gf 0630%11/15/30 fixed Income 1,01556 00/15/10 03/18/10 1,01177 100 1,01558 131 30300913/ZY/OOOOOOD788/0000000515 7830630 l179JR6C9 f USD

250051126768 1.(en U,de FHLMC REM 2617 GF 0 630%11/15/3D
Fixed

Inc.,,,. 7,583 19 08/15/10 01/02/10 2,579 96 100 2S53 19 3 23 30100813/ZY/0000000288/0000000515 7850630 31393R6C9 5 USO

2 5005112 6 768 - LOpn Urde FREDDIE MAC SERIES 2668 iked Inc.... 6,967 76 08/15/10 01/27/06 6 977 17 100 6,967 76 75 29 10100813/IY/0000000268MOD00000l7 31341HN! l USD

150051176768 Lo{m0,de FHIMC GOLD Flaed lnwme !,50009 08/15/10 03/19/10 3,57778 100 3,50009 3719 70100813/!Y/000000(1I88/0000000518 31797PYA7 S USD

w Urele25005111:766 lap FHLMC GOLD Flaed Income 12,600 34 08/15/10 07/27/10 12 702 72 100 12,600 34 -102 38 20100813/ZY/110000D0288/ODDDDOD548 !13B7PYAI S USD

an25D0544 2 768 to Ord. FMMC REM SER 3540 2 00006% 6/15/11 Fix ed ncome 2,337 77 08/15/10 07/08/10 2,35750 100 2,377 77 19 73 20100917/IY/0000000188N000000782 7R52014 3139868C7 S U5D

750051116768 Le{.n d m 1. FHLMC REM SER 3540 2 00006% 6/15/14 Flaed Inwme 1,185 77 08/15/10 07/19/10 1,293 00 100 1,28577 723 7010081!/IY/0000000288/OOOD000782 7652014 3I398EBC7 S USD

150057136768 la(.n UM. 1PMCC SER 7001 CI 430171% 1/15/3e flood Inwme 7771 08/15/10 03/02/10 78107 100
777

1 6 97 70100816/7P/0000000515/0000000001 1521378 46625MV63 3 USD

250051116768 Lop, Urde MSNAM 2000 HA 06303%1/15/13 Fixed Inc.,,. 275,00000 08/16/10 04/02/10 275,04297 100 275,00000 12972010081!/IY/0000000791/DOOW00055 M20DS13 552626010 5 USD

150051176768 le (en Code MBNA CR CARD OS 6 /500% 1/15/13 Flud Income 750,00000 08/16/10 01/01/10 253176 56 100 250,00000 ! 176 56 7010061!/I1'/0000000791/OOOOOOODS! MCUSI7A 552H7DE8 S

USO250051126768• Lopn Clyde MBNA CR CARD 056 4500%1/15/17
Fixed

Inc.,,,. 35,00000 08/16/10 01/28/10 35,38878 100 3500000 3882820100513/ZY/0000000291/0000000053 MCC4513A 55261TOE8 S USO

250051176768 Lopn Urde MBNA CR CARD 05-6 1500%7/IS/I3 fixed income 25,00000 08/16/10 07/70/10 25,05859 100 2500000 •585920100613/ZY/0000000291/00000OOD53 MCC4513A 5526/0006 S USD

250051126768 Lof.n grde NALT SER 2009 B 1 2199% 9/15/33 Flaed Income 6261 11 08/35/70

'

05/29/10 6,763 07 100 6261 11, -196 30100813/ZY/0000000788/000000071! 71521111 651]SOAB6 S 010

25DO511I6768' lofen qMe NAL TR SER 2009 A CL 2 010% 1/15/11 Fix ad Inc.,,. 475 19 08/15/1077 06/21/10 77 617 71 100 77,17819 -139 22 10100813/IY/0000000788/0000000350 654900AB3 7 USD

25D051116768 Lolen Urde WOAR TR SER 2007-B 5 27959% 1/17/12 Fixed Inc... 12,188 76 08/15/10 09/15/09 12,775 10 100 12,188 26 28681 20100816/IP/0000000550/0000000002 WTSS2I2 981560609 S USD

250054426768- Lopn Urde 16-005 COML 05 Cl 1 82088% 1/17/30 Fixed Income 69 08/17/10 05/02/06 6 74 100 6 9 016 30100817AP/000DDD6311011"'D'02 1001870 5210811304 l USD

250054426768- Lopn Urcle LBUBS COML OS C2183088%1/17/30 Fixed Inc..,. 689 08/17/10 05/31/06 672 100 689 017 I0100817/IP/0000000631/ODDDDDD002 107.570 52/081730/ L USD

250051126768 Lo(en grde LB UBS 2003 CS 62 4 20693%11/17/27 Fixed Income Be 738 26 08/17/10 05/18/10 91,91550 100 94 738 26 20724 20100817/CA/0000000152/0000000012 L2A4210 52308X015 S USD

250051116760 Lopn Circle LB UBS COML OI Cl 311595% 5/15/79 Fixed Inc.- 7,097 90 08/17/10 05/19/06 1,977 7/ 100 2092 90 12016 10100817AP/0000000637/0000000001 1C03225 5210801907 L USD

750051126768 Lo(m Urde 18-UBS COML04 CI 3 24595% 3/15/29 Fixed Inc... 1,91819 08/17/10 05/28/10 1 913 39 100 1,91819 51 20100817/IP/0000000637/0000000001 1003229 52108112907 S USO

2 5 0051126768. Lopn UMe

:

WBCMT SER 1005 CI05 28188% 7/15/12 Fixed Income 1,2]7 00 08/17/10 06/03/10 4 281 76 100 4,17208 9 68 20100317/IP/ODDDOOD638/ODDODDDD02 WS25217 9297661 14 5 U5D

25DO54 26768 • Login Orcle WBCMT SER 2005 C17 4 78196% 3/15/11 Fixed Inc.,.. 2,971 94 08/17/10 06/02/10 2,97194 100 2 971 91 20100817/IP/000000061l/0000000002 W024742 929766885 5 USD

250051116768• Lc(.n Urde WRCMT200!{8 Al 189398%11/15/35 Fixed Inc.,.. 31,07997 08/17/10 04/26/10 31,07730 100 31,07997 267 20100917/IP/0000000615/ODD0DMD02 W2A3835 929766LW1 5 USD

150051116768 Lopn Clde WACHOVIA BK COML MTG 79 Fixed Inc.,,. 7101 08/1]/10 01/09/10 71 12 100 7101 -0 1110100817/IP/0000DOD643/08DDDDDM2 929766907/ 5 USO

150051126768 Log-Circle CSFB SER 1005 Cl 5 0165% 8/15/38 Fixed Income 2,56123 08/15/10 05/27/10 1,566 50 100 2 561 23 -5 27 20100819/IP/000OOD0690/0000000007 CS25033 22545RN20 S USD

250031126768 Lopn Urcle DEERE IOHN CAP COR 174563%8/19/10 Fixed Income 105,00000 08/19/10 03/31/09 105,ODO 00 100 105,000 CO 20109816/7Y/000000036 7/0000003 89 3 D1C1710 24422E009 l 050

150051126768 Lop,, grde BANC AMER FOG 05 A 2 89129% 3/20/35 Fixed Income 1,96837 08/10/10 05/17/06 1,91107 100 1,96337 24 3 201 0 819/ZY/0000000390/00000000IS BAF5135 059463055 l USD

250051126768 topn Urcl. AEGIS ABS 2005.4 047232%10/25/35 Fixed Income 2,355 61 08/25/10 14/27/10 2,301 61 100 2,355 61 53 20100821/ZY/o00000D170/0000000510 6620535 00764MGEI S USD

2 5005112 6768 -Lop, U,de AMERICAN HOME 047 2 22611% 2/25/11 heed Income 111!! 52 06/15/10 05/25/06 11 014 05 100 11133 52 419 47 20100824/2Y/ODDOODD470/ODDODD0155 AH04544 11660TIlC6 L USD

250051176]68 Ln{en UrcI. CWABS INC 2006 23 0 31634% 5/25/37 Fixed Inc.,.. 2,496 79 05/25/20 03/08/10 2,46559 100 2 196 79 31 21 70100825/IP/0000000815/0000000001 020337 12666UB9 S 010

750051176768 L,8.n UMe CWALT INC OS•77CB 549109% 1/25/36 Fixed Income 1,071 28 OBIS/IO 03/19/06 4,01112 100 4,01118 -41 94 2010082400/000MOD470/ODDDOOD125 0055364 126686045 L USD

250051126768 lope Urde CMII SIR 1001 6 S 41358% 9/25/34 Fixed Inc.,,.. 5 618 a 08/15/10 03/10/10 5,625 I6 100 5,61811 -7 02 70100025/IP/00000008T6/0000000002 C525531 172973CBD S 0S0

750051176768 Lo (.n Clyde FNMA REM 2005-91FC 0 69717% 5/25/53 Fixed Income 5,771 71 08/25/10 03/17/10 5 766 30 100 5,771 71 511 70100811/ZY/0000000470/0000000167 7130539 31394FZFS S 030

250054426768' LOpn Orde FNMA POOL679739!710898%12/03/71 Fixed Income 3,60761 00/75/10
01/01/01

360911 100 360790 15 70100611/IY/OOOOOOW7l/0000000726 797393A 31405R3A1 l USD

750051126768• Lapn Urde FNMA POOL 8 000158 2 47196% 11/01/34 fixed ncome 16389 08/25/10 03/03/03 16707 100 16389 -314 30100824/ZY/000000471/0000000229 800158A 114050573 L 010

150051126768 lo6.n Circle FNMA P0018 M7791 1122.110/01/3S flood Inc... 5,101 08 08/25/10 11/29/05 5 117 11 100 140S OB .1603 10300831/ZY/0000000171/0000000366 8117916 7110M27 L USD

15D05113 6 7 6 8 Lopn Urde 1ST HORIZON 01 4.61 2 34279% 6/15/34 Fixed Income 1,86302 08/25/10 04/26/06 1,872 25 100 1 863 02 30 77 20100824/ZY/ODDDOOW70/0000000112 14404834
32051

3135 l 1150

25005/116768- Login O,d. HEAT SER 200'7 01707%1/15/77 Fixed Inc... 1616 06/15/10 07/03/10 1789 9991 1815 07610100825/CA/OOOOOOOIIS/OOOOOOOODl X510131 4770971409 5 USD

750051126760 Leyn Circle 1 P MORGAN 2005 AR 2 92471% 11/25/35 Fixed Income 5,503 20 08/75/10 12/20/05 5,130 97 100 5,50320 72 23 20100821/LY/0000000o70/00 00000111 JPM4935 466247916 l USD

250054126768 Lo{en Urde MASTR AOl AT 05 7 2 11157% 9/25/35 Flaed Income 1 012 10 08/25/10 01/26/06 1,99366 1OD 2,02270 27 H 2O100BN/ZY/OOOOOOW]0/OOOOO013B Mu• !5 S 76Er11 L USD

25005826768•Lo{m Uccle MERRILL LYNCH 05 A 26229% 6/25/35 Fixed Income 113661 08/75/10 02/14/06 1,12187 100 1,13661 1474 l0100831/ZY/o00000W]0/0000000131 ..711 590200703 L UID

250054426768' Lcpn Urcb WAMU 12005 6936 158996%12/25/35 Fixed Income 1,90215 09/15/10 01/10/06 1,87756 100 490245 2489 20100824/ZY/ODDDDDD470/0000000122 2COSARI6 92922F6W7 l USD

250054426768 loe.n UMe WELLS FARGO 05-AR2 2 73816% 3/25/35 Fixed ncome 1,56620 08/25/10 01/25/06 1,542 28 100 1,56620 23 92 20100821/IY/OOOD000170/0000000128 WF01535 9/9810AE5 L USO

1 5005112 6 7 6 8- Lo{en Clyde AMERIOUEST MTG 2200010005% 5/75/35 Fixed Inc... 2,64339 05/25/10 04/17/10 2,56739 100 2,613 39 76 20100826/IP/0000000901/OOD0000006 AM20435 030721096 5 050

25005112:;6 8 Lop. Circle AMERIOUEST MTG 100010005% 5/25/35 Fixed ncome 1,127 85 08/25/10 05/18/10 1101 100 1 117 85
33

81 10100826/IP/0000000701/0000000006 AM20435 030725A96 3 USD

7 5005112 6 8- lop' Urde AT&T WIRELESS SVCS INC Fixed Income 283,00000 08/11/10 11/04/09 30609619 1117' 293 567 22 -12,61197 20100816/ZY/ODDDOM525/OMM17l15 T KW 007 094.6E6 5 USD

250051126768 Lolen Urde WACHOVIA BR COML MTG TR Fixed Inc.,.. 117 935 30 08/03/10 08/03/10 113,12911 100 17 113

'29"

20100627/S8/ODOOO 0I 81/000000DDD2 929766W14 S 050

25DO54416769 Lo{.. Circle NATIONAL RURAL UTIIS 4 375% 10/01/10 FWd Income 140,00000 08/30/10 09/11/09 249,49880 100 33 240,796 80 -7,6912 Do 20100901/IY/0000000019/00000(15706 NRU4310 637432040 5 USD

250051126768 • Logan Urde BACM SER 2005 7 1 50099% 7/10/43 Fined Income 172 82 09/10/10 05/19/10 174 38 100 171 82 -1 56 20100910/IP/0000000330/0000000002 8023443 059470842 S USD

250051176768 • Log- Circle COMM 2005 CS Al 1 99898% 6/10/11 Fixed Income 1,31915 09/10/10 05/11/10 4,32350 100 4,319 45 -105 20100910/1P/ODDODD0 3 3 1/000000DD07 C2A4944 126171407 5 USD

2 5 005112 6 7 68- Logan Circle GE COML MTG CORPSE 4 35293% 6/10/48 Fixed Income 166 17 09/10/10 11/03/06 181 39 1110 196 12 1 73 20100910/IP/0000000334/0000000002 GCM4348 3692800N5 L USD

25DO54426769 Lopn Urde GE COML MTG CORPSE 4 35293% 6/10/19 Fined Income 111 67 09/10/10 11/03/06 108 86

1

00 111 67 2 81 20100910/IP/0000000334/OD00000002 GCM4348 36826085 L USD
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25005111fi768 • Lo(en Clyde GECMC TORS Cl 1 86252% 7/10/15 Fhed Income 1,10132 09/10/10 04/15/10 7 10211 100 1,101 32 -113 70100910/IP/0000000336/OD00000007 0711815 368280 U1 S USD

25005117fi768-LaBen prde BSCMS SER 7005 PWR 473491%9/11/42 Flud Income 569171 09/11/10 03/16/10 573542 100 5,69471 407120100913/IP/0000000379/0000000002 8524742 073878AE3 5 U50

250054426768-LRBen Grdo BSCMS SER 200-PWR 504385%12/11/38 Fhed Income 1,19566 09/11/10 01/14/10 1,71786 100
4'195

68

1171830300913/IP/0000000387/0000000002 8025138 07388PAA9 S 650

7 5005112 6 7 6 8-Lnpn Clyde JPMCC 2054-C5% 63 418399% 1/12/37 Flaed Income 1,15118 09/17/10 04/26/10 1,45118 100 1,45116 2010091!/IP/000000139/0000000002 1'A10'1 466259086 S 6750

250054426768 Lopn Clrcle MSC 2001 T15 Al 168985%6/13/41 Flaed Incame 3,73942 09/13/10 05/11/10 3125600 100 23912 -165820100913/IP/OOOODDD135/0000000002 M2U611 61745M127 S USD

25D05:.26763 - Lopn CIrch MS 2005 606 771108%8/13/11 Flaad lnwme 21131 09/13/10 10/74/06 21037 100 24434 40220100911/IP/000COOD441/0000000031 M244842 61745M600 L USD

25DO54426763 Lo(en a,d, CHAIT 5E92007-15 4960%9/17/12 Fhed Income 12500000 09/15/10 05/24/10 126573// 100 12500000 1,5231120100911/ZY/0000000281/0000000061 16157169 S USD

25005412676! Lopn prtle ClTRIER 3009 Al 072591%9/17/]3 shed Income 110,00000 09/15/10 09/16/09 110,00000 100 110,00000 20100911/ZT/OOOOOOOZ81/0000000066 CF30717A 161578024

S

USD

25005U I676! In{en Grtle COMM 200/100/ Cl 4 04873%10/15/37 Fled Income 7,361 83 09/15/10 10/06/06 2,291 76 100 2,761 83 73 07 20100911/ZY/000000027/000000009 65 C2C4037 I0017NA88 L 4450

250011426768 lo(en Clyde COMM 20 4-IN81 Cl. 4 04873%10/15/37 Fhed Inc.,,,. 5,28116 09/15/10 01/77(70 5,279 81 100 5,26116 90t GS 20S0091A/IY/000000027 5/00000000 C1C4037 10017NA89 S 4450

250051126768 Loeen Grde FHLMC POOL 1013753 5 500% 2/01/21 Fhed Income 5,087 26 09/15/10 03/03/10 515609 100 5,08726 -368 83 20100911/ZY/0000000276/0000001579 0137536 1128MCMA0 S USD

250051126768 Lopn Clod. FHLMC REM 2541 FH 053748% 2/15/17 Flud Income 1,093 61 09/15/10 07/15/10 1 093 00 100 1,093 64 061 2010091l/ZY/ODODDD0275/0000000771 6950617 31393H203 5 U50

7 5 005117 6 7 6 8- Lopn Code FEDERAL HOME LOAN MTG CORP Fixed Income 7,64291 09/15/10 03/(4/10 7,992 81 100 7642 91 319 9 20100911/ZY/0000000275/000000M94 FMCC3327141 !1!93117! f US0

250051176768 L'(en grde FHLMC SER 2588 5000%3/35/73 flied ncome 12.69707 09/15/10 03/021, - 13,34181 100 12,69707 W177 20100911/ZY/OOOOOOOT75/OOOOOOD166 7525017 !1l97M288 f VSD

25D054126768 Lo{en Clrcle FMMC SER 2588 5000% 7/15/32 Flaed nwme 3,785 88 09/15/10 06/01/10 3,52131 100 3,385 88 -135 43 20100911/ZY/1700000075/00000OW86 F525032 31393M2%8 5 6780

250051126768 to{en CI,nI. FHLMC SER 2588 5 000% 3/15/32 Flied Income 10,580 89 09/15/10 07/08/10 11,017 35 100 10,580 89 -136 46 70100914/N/0 000000 7 7 1/0111110f86 (525032 31393M208 5 6750

150051126768 Lo{w Grde FHLMC REM SIR 2580P%1000% 2/15/32 Flaed Income 6,09311 09/15/10 07/11/10 6,168 32 100 6,093 11 /ZY/0000000275/0000000721•75 21 201 91 FR1/032 81393M609 5 USO

2 5005112 6 7 68-101en and. FHLMC REM SER 2580P% 4 OOD%2/15/32 Fixed Income 5,92300 09/15/10 07/1//10 600111 100 5,92700

AOD

BIM 30192/17/L7000O002 7 5/0000000 7 21 FR54037 31393M609 S USD

25DOS1126768 • Lofen grde FHLMC REM 2617 GF 0 630% 11/15/30 Flied Income 1,074 62 09/15/10 03/18/30 1,073 28 100

10,

1 67 1 34 20100911/ZY/0000000275/0000000513 FR50630 353938619 S U50

250051126768 Lo(en Cl de FHLMC REM 2617 GF 0 63016 11/15/30 Flied Income 2,654 99 09/15/10 01/02/10 2 651 61 100 7,651 93 7 77 70100911/ZY/0000000175/00ODDODS17 0610630 317938619 S USO

750051126768 • Lepn Ord, FREDDIE MAC SERIES 7668 Flood Income 6,92575 09/15/10 01/37/06 6,900 59 100 6,975 75 15 16 20100911/ZY/OD00000275/0000000075 71f91HSV7

L

USD

250051126768 loan Orcle FHLMC GOLD Flied Income 3,99950 09/3 S/10 03/18/10 1 011 99 100 3 999 50 42 49 20100911/ZY/VOOODDD275/000000D516 31397PYA2 5 USD

7 5 005112 6 76 8-Lo{en Grde FHLMC GOUT FIned lnwme 11,39819 09/15/10 07/17/10 14,51518 100 14,39819 11 6 99 70300911/ZY/0000000275/0000000516 31397PIA2 f USD

250054126768 Logan Grde FNLMC REM SEA 3510 Z OOOO6% 6/15/14 Flied Income 7,197 59 09/15/30 07/08/10 3,321 38 100 7,297 59

7

779 20100911/ZY/0000000275/0f100000710 6612014 313950810 S USD

7 5005112 6 7 68-LoI.n Clyde FHLMC REM SER 7 510 2 00006% fi/15/%1 Flied Income 1,81117 09/15/10 07/19/10 182166 100 181117 101920100911/ZY/0000000275/0000000710 FR52011 31398EBC7 S USD

2 5005112 6 7 6 8- Lopn Clyde IPMCC SER 2001 Cl 4 30171% 1/15/38 Flied Income 822 99 09/15/10 03/02/10 830 32 100 822 99 -7 3! 70100915/IP/0000000611/0ODD0COOO2 1521338 Ifi625MVfi! S USD

250054426768 LCpn Clyde HALT SER2009.8 12199% 9/15/11 Flied Income 5,91927 09/15/10 05/28/10 5,97112 100 5,91927 -18 201 10095/IP/000000064 /00000000025 N521211 65/750886 S VSD

250051176768 been Clyde "ALT SER 2009.6

12199%

9/15/11 Flied Income 36,107 57 09/15/10 09/07/10 36 662 58 100 36,107 57 -550 1 20100915/SP/00000006431V000000002 8521211 651750AB6 S USD

TSDf/51426768 • Lopn Orde NAL TI15ER 3009 A CL Z 010% 4/15/11 Flaed Income 71,387 23 09/15/10 06/71/10 71 556 88 100 71,783 I3 23365 20100915/CA/0000000119/0000000001 651909.683 S USD

750051136768 Lo(en Cbcle TELEFONICA EUROPE 50 Flied lneome 20000000 09/15/10 12/08/09 210,32000 100 200,00000 -10,33000 30100911/7Y/0000000278/OOOOOD5651 TEF GG 879385816 S USD

250054428765-Lo(m Orde TFLEFONICA EUROPE BV Flied ncome 100,00000 09/15/10 03/17/10 103,31300 100 100,00000 7,3170020100911/ZY/0000000278/0000005651 TEF GO 879185/16 S USD

250054426763

logo'

Clyde WOAR TR 5E62007 B 527959% 1/17112 Flied ncome 12,35690 09/15/10 09/15/09 12,61072 100 12,35690 28382 20100915/IP/ODDOOD61B/0000000002 WT15212 98156DA09 S USD

250051126768• L0(en Clyde BACC TA SER 20116 9 0 1859 7%2/15/13 Flied Income 230,00000 09/15/10 01/01/10 219,78138 100
23D,

00000 2156220100914/ZV/0000000281/0000000050 8T10213 05577RAG3 5 USO

T5005112fi7fie • LOpn Clyde BACC TRIER 2006 9 0 18593% 7/15/13 Flied Income 100,00000 09/15/10 06/15/10 99,968 75 100 10000000 31 25 20100914/21/0000000281/0000000050 8750213 05521 FLAG! 5 USO

25DOSII26168- Lo(w CAde CNH EQUIP TR 2007 0 34026% 9/17/12 Flied Inoome 51673 28 09/15/10 01/22/10 5 60013 I00 5 623 28 22
85

20100911/2Y/0000000175/0000OODS89 CET0312 126190AD1 5 USO

ISDOSI426768 - Lo(en ClrcI. CHAIT SER 2007 15 4 96056 9/17/17 Flud Income 15,00000 09/15/10 07/31/10 15,875 39 100 15,00000 875 39 20100914/ZY/0000000281/0000000061 161571CF9 S U50

250051126768 Lop, Cl,cle CHAIT 5E02007 15 4 960% 9/17/12 Flud ncome 21000000 09/15/10 04/11/10 213 67500 100 210,00000 -3 67500 20100911/ZY/0000000281/OODODOD061 161571CF9 S USD

250051176768 lapn Clyde CSFB SEA 2005 CI 5 016536 8/15/38 Flied Income 108 079 65 09117/10 05/27/10 108 30206 100 108,0765 222 41 20100917/IP/0000000744/0000000002 1025030 225458020 S USO

75005026768 lean Clyde 18 UBS COML 05 Cl 4 82088% 4/17/30 Flaed Income
1.29402

09/17/10 05/02/06 1,16678 100 119:02
77

74
70100917/IP/0000000751/OOOOOOOOOI LCM870 526058304 L USD

250054426768- Loeen Clod. LB U85 COML 05 C2462088%4/17/30 Flied Income 119103 09/17/10 05/31/06 1,16516 100 1,19403 288720100917/IP/0000000751/0000000002 LC01830 521086304 L USD

250051126768 1npn Grcle 18 UBS COML04 Cl S 0595% 7/15/I9 610.8 Income 1,188 I1 09/15/10 05/39/06 1102 80 100 1188 21 8511 20100917/IP/0000000761/0000000002 1103119 52I08HIW7 L USOZ'
00511'67

68-LRBenpMe ID 4485 COML06 Cl 121595%!/15/29 iiedlnwme 1,76127 09/15/10 05/28/10 1,36060 100 1,!6122 362 20100917/IP/0000000761/0000000002 1103229 5210861907 S USD

250051176768 • la(en CAde WBCMS SER 21005 C705 28188% 7/15/12 flied ncome: 11,757 59 09/17/10 06/03/10 11,289 89 100 14,257 59 323 20100917/IP/0000000760/000000000I W525242 929766414 S USD

2501151176768 La{m Clyde WBCMT SER 7005 C171 78196% 3/15/12 Fined
.

come 25,517 69 09/17/10 06/02/10 25,517 69 100 25,S4769 20100917/IP/0000000767/0000000002 W524742 919766885 S USO

75D05117 6 76 8 La{en prde W8CI+1T 7003 CO Al 3 89398%11/15/35 Flied Income 6,097 07 09/17/10 04/26/10 6092 59 100 6,09307 018 20100917AP/000OOOD762/0000000005 9783835 9297561W1 f USD

250054416768 101en Grtle BAHC AMER FOG 05 A 7 89279% 3/20/35 Flied Income 249 98 09/20/10 05/17/06 716 89 100 719 98 309 20100917/ZY/0000000356/0000000018 6AF5135 059/65055 L USD

250054426768 101w Clyde MASTR SER20037 066375%9/25/33 FIaed Income 127,199!9 09/16/10 09/16/10 126,56340 100 127,19940 636 20100921/ZY/0000000399/0000002565 352658787 1 USD

25DOS/126768-Lop,,Clyde FNMA POOL 1 800158 2 47196%11/01/34 Flied Income 71158 09/25/10 01/01/01 75868 100 71158 1126 70100971/IY/0000000189/0000000228 8001588 3110544537 I 050

050054826768 L0Ben Clyde FNMA P0011 842392 2922%10/01/3S Flaed nsame 183 57 09/75/10 3189/05 I8406 100 183 57 -051 70100971/ZY/ODOOOOOIB9/0000000765 8173978 714070217 l USD

25005426768-Lolen CI,d. 1ST HORIZON 01M1234279% 6/25/31 Flied lnceme 1,21640 09/25/10 04/26/06 1,19631 100 121640 20092010)924/2Y/0)DOOOO4 B8/0000000115 IH674834 320520305 l USD

25DO54426768 Lopn Chde 1 P MORGAN 2005 AS 2 92471% 11/25/35 Fl..d Income 8,82019 09/15/10 12/20/05 8,70472 100 8,82049 l l5 77 20100921/ZYNOOOOOW88/0000000f196 JPM4935 466247/56 L USD

2 5005//26 768 -Logs, Clrcle MASTR AO1 AT 05 7 2 14157% 9/25/35 Flied Income 860 2! 09/25/10 01/26/06 850 22 100 860 23 1001 70100921/ZY/OOOOOO0488/11000000312 Mer- 35 5 76E. 41 L USD

250051126768 Lo(en CIM, MERRILL LYNCH 05 A 2 6229% 6/25/35 F1 ad Income 1,906 78 09/25/10 02/11/06 1,68103 100 1,900 78 21 75 20100924/ZY/0000000188/0000000131 ML04735 59020UYU3 I. U50

21DO51126768 Logan Cl,,?. WAMU 82005 ARIS 2 58996%12/25/35 Flaed Income 2,63792 09/15/10 01/10/06 1 671 53 110 2 637 92 13 39 20100971/ZY/C10000D488/0000000104 20054016 92912f6W! L U50

2'

250054426768. Lopn Grcle WELLS I... 05 AR2 2 73816% 3/25/35 FIaed Income 1,38303 09/25/10 01/25/06 1,361 91 CO1 1,383 03 21 12 20100927/IP/0000000944/0000000002 WF01535 9191IUAE9 L USD

150051116768 • Le(en .,de AMERICAN HOME 04 7 7 22613% 2/25/44 Flied Income 17,]00 IB 09/25/10 05/25/06 16,797 J9 100 17,70018 502 79 20100921/ZY/OOOOOOM88/0000000158 AH04544 02660T8C6 L 050

250054426768 Lopn Cl,cle AMERIOUESF MTG 200010005% S/25/35 Flie d Income 3,75942 09/25/10 04/27/10 3,65134 100 3,75942 10808 20100921/ZY/0000f100188/ODDD000500 AM30435 030725696 5 USD

250054426768 Lop, Clrch AMERIQUEST MEG 200010005% 5/25/35 Flaed Income 1,601 07 09/25/10 05/18/10 1,555 90 100 1,60102 1812 20100921/ZY/ODOOOOW9$/ODD 000500 66420435 030725896 S USD

250054476768- Lopn Grch CWASS INC 2006.27 0 31831% 5/25/37 FIo.d Income 1,135 56 09/25/10 03/08110 1,38011 100 1135 56 SS 45 20100927/IP/ODODD00902/0000000002 1120337 12666CAB9 S USD

250051126768 Loen Clyde CWALT INC05-73C0 549109% 1/25/36 Flaed Inc... 4,02128 09/25/10 01/18/06 406322 100 402128 .4194 2030D924/ZY/0000000/88/0000000128 005536A 11668AU15 L USD

150051126768 Lo: en CIM. CMSI SER 2054.6 5 42358% 9/25/34 Flied Income 3 219 57 09/75/10 03/10/10 3,733 61 100 3,739 57 101 30300977/IP/0000000931/OOOOOOOOOI 1575571 1729730/0 S USD

250051126768 I..en grde FNMA REM 2005 111C.6170% 1/25/33 Flied Income 5 677 TI 09/25/30 03/17/10 5,631 93 100 5,637 21 5 28 2010092VZY/0000000188/0000000158 7750577 31394 FZF5 3 050

250051416168-Loge,0,de FNMA POOL 179739!210898%12/01/31 Flaed Income 237511 09/25/10 01/01/01 2,77610 100 237511 -09920100924/ZY/000000489/00000DO225 797393A !11059362 l USD

150051126768 lRpn Cb de AEGIS 65520054 017232%10/25/35 Fl..d 1ncmne 7367 09/25/10 01127/10 72011 100 7367 1658 20300971/ZT/0000000188/000000f/503 4A20535 00764MGEI 5 050

2 50051/2 6768-Lo{en CI,oI. FEDI NAIL MTG 6358 1250% 9/29/11 Flied Income 30000000 09/28/10 09/16/09 299,79000 100 30000000 210 20100927/ZY/0000000520/0000000001 FNMI211 31398AZH8 l USD

250051126768 lo{en Clyde FEDL NAIL MTG ASSN 1250%9[28/11 FIoRd Income 770,00000 09/28/10 09/15/09 370,00000 100 17000000 30100917fZT/0000000520/0000000001 FNMI2I1 3139/8708 L USD2500

5112 6 7 6 8-Logs, Cbcle FEOINAFLMTG ASSN 1250%9/28/11 I,=1ncome 110,00000 09/28/10 03/04/10 110.4 000 Lou 110,00000 -440 20I00927/Zn/0000000520/0000000001 RNM1711 31398AZH6 S 050

21250051426768 - Lopn Clyde AM%U SEP 7007-6 052413% 5/15/15 Flaed Income !50,00000 09/23/10 09/73/10 351,01172 10079 !51,01177 20100919/SB/0000000700/0000000002 8570515 025822EV6 S USD

25005026768 lo(engrde IPMORGANCHASEL CO 0860%5/16/11 fhedlncome 200,00000 09/77/10 03/03/10 20001/60 10007 2001/3/0 128820100929/ZY/0000000569/0000006095 1000711 466ISHGN7 S USD

150051126768 L.(an Grde JPMORGAN CHASE & CO 0 360% 5/16/11 Flied Income 200,00000 09/27/10 03/05/10 199,97800 10007 200,14340 1651 70100929/IY/0OODCCO569/0000006095 ICCD3311 46625HGH7 S USO

d' 0^/2
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250054426768. L:{an Urde 1PMORGAN 11115111. 0 760% 5/16/11 Fhed Income 250,00000 09/27/10 05/18/10 750,067 50 10007 250179 25 111 720100979/21'/0000000569/0000006095 J000311 466259097 5 USD

250054426768 -LO{en Grde SWED8ANK 10/05/10 Investment Cash 6 355,00000 10/06/10 10/01/10 351,99053 100 755,00000 947 70101006/CA/OOOD0000]3/0000000001 5/101510 870195K52 S USO

2 500544 2 67 68. la{en Clyde BACM SER 2005 3 150099% 7/10/13 Fhed income 3,751 66 10/10/10 05/19/10 6,833 66 100 8,754 66 .79 20101017/1P/0000000385/00000000D2 8523143 05947U042 S USO

250051126768 Lopn Urde ISCM55E82005 PWR 47]494%9/11/12 Fked Income 7,68050 10/11/10 03/16/10 770681 100 3,68050 2631 20101012/1P/ODOOODD401/0000000002 8524742 073878AE3 5 USD

150054 4 16 8. LO{enproleZ BSCMS 5(62006 PWR 501385%17/11/38 IncomeFhed (5898 10/11/10 01/11/10 88197 100 85898 239920101017/IP/000OOO 402/0000000001 8525138 07388PM9 S USD

2: 768 - 1.Sen prde15005:: COMM 2005 C6 A 1 4 99696% 6/10/44 Flaed ncomeI 109 19 f0/70/10 05/16/10 109 59 100 10919 -01 70101011/1P/0000000406/0000000002 C2AA946 116571683 S 050

250054426768 le(en Circle GE COMI MTG CORPSE 6/10/18 Fhed Income 700 J 10/10/10 11/03/06 195 71 100 700 3 509 70101017/IP/0000000111/0000000007 GCM4343 368280665 1 USD

15D054126768- la(en Circle GE COMI MTG CORPSE 4 35293% 6/10/48 Fhed Inc.- 12019 10/10/10 11/03/06 117 16 100 12018 3 02 20101017/I P/0000000114/0000000007 GCM4348 368280 65 L USD

750051176768 Loeen Circle GECMC 7005 C3 186752% 7/10/45 Fhed
Income

215 18 10/12/10 04/15/10 2154 100 715 17 -023 20101012/CA/0000000130/OOOD000001 0244845 3fie2eOPU4 S 010

250054426768 Lo{an Urde 1PMCC 1001 C8K AJ 4 18399% 1/12/37 Flced Income 1,762 83 10/12/10 OIR6/10 1,767 83 100 1,762 83 20103012/IP/ODDDDD 425/0000000002 12A4037 46625YD86 5 USO

250054426768 ln(Urde BSCMS
'ER

7005 0111 55553% 2/13/42 F4ed Income 157 77 10/13/10 09/23/10 151 79 100 157 77 -0Ol 70101013/IP/0000000509/0000000002 8514542 013836509 5 USD

15DO5N16761 lo(en Circle MS 7005 006 7 71108% 8/13/42 Fired Inc... 769 77 10/17/10 IORI/06 76518 100 269 72 4 44 20101013/IP/0000000520/0000000001 M244841 61715M600

I

USD

25D054426768- lolen Circle MSC 2001 TIS A7 4 68985% 6/13/41 Fhed Income 3 48500 10/13/10 05/11/10 3,502 93 100 3,185 00 17 83 20101013/IP/0000000524/0000000002 M2M611 61715M127 5 USD

25D05112 76 8- Lo(en CIrde: BANK OF AMERICA CORP Fired Income 770,00000 10/03/10 05/13/10 774 974 70 100 51 711,155 fig 818 Sl 2010101!/Zl'/0000000106/00000130J1 BAC,IAO 06050EAH1 S USD

7500511,

7

68 Lo(en Clyde IPMORGAN CHASE & 1 43063% 6/15/12 Flaed Income 680,000 00 10/08/10 05/13/10 683 737 96 10043 682,893 40 -614 5fi 20101013/2Y/0000000206/0000013031 1000017 111217413 3 USD

250054426168• Loj.n Clyde IPMORGAN CHASER 148063%6/15/12 Fired Income 18000000 10/08/10 05/11/10 181,00746 10043 13076590 2415620101013/ZY/0000000106/0000013031 1000012 /81247117 S USE)

250051176763 Lopn prole MORGAN STANLEY 60106033 6% 6/20/12 FIned Income 1,00000000 10/08/10 05/13/10 1,00817600 100 66 1,006,587 00 -1,58900 20101013/ZI'/000000020fi/0000013037 MSF0611 611510619 S USD

750051176163 been Chtle MORGAN STANLEY FDI 0 60336% 6/70/11 Fired rome" 7700000 10/09/10 05/11/10 777,161 60 100 66 771,77819 48111 20101013/ZY/0000000206/0000013037 M5F0612 61157UA19 S USD

250051426768 • Logan Circle MORGAN STANLEY 6 01 0 154 2 5% !/13/11

:

Freed ncome SO ODD 00 10/09/10 07/26/10 50 264 95 100 35 50,177 00 87 95 70101013RY/OOOOD00106/0000017010 MSF0117 67757UAN0 S USD

250054426768 Lopn Clrtle MORGAN STANLEY FDI045425% 3/17/12 Flud lncnme 10000000 10/08/10 02/26/10 100,52990 100 35 100,351 00 •175 9 70101013/ZY/0000000206/0000017010 MSF0112 61757UAN0 S USD

250054426168 Lnpn Circle MORGAN STANL111DIO45425% 3/13/11 Fired Income 1,000,00000 10/08/10 05/13/10 1,004,36600 10035 1,003,51000 876 20103013/ZY/0000000206/0000013040 MSF011.2 66757UAN0

3

USD

25DD5142 68 - L0(en Chet, MORGAN STANLEY F01015175%!/13/17 ilaed Income 18010DO 00 10/08/10 05/11/10 130,313 to 10035 150,637 20 -1309 70101013R9/0000000706/0000013010 M5i0111 617576600 S USD

25D054416768 Lo(en Urcle THIMC REM SEA 3510 2 0000S% 6/15/14 Fired Income 1,68244 10/15/10 07/19/10 1,691 90 100 1,68114 9 46 20101014/2Y/0000000229/00000D0541 FR32014 71J9.EBC7 S USD

15DO54426768 la(an Clyde JPMCC SER 2004 Cl 4 30171% 1/15/38 ihed Income 889 17 10/15/10 03/02/10 89709 100 889 17 7s2 70101015/IP/0000000660/0000000001 1524338 16675MV67 S 050

750051176768 la(en Clyde NALT 5E82009 6 1 7199% 9/15/11 Fired Income 5 733 47 10/15/10 05/2 8/10 5 735 26 100 173' 17 1 79 20101015/IP/000000070l/011"OD07 NS21211 65475DA66 5 USD

25DOSN76768 Lope Clyde HALT 5(870098 17199%9/15/11 FludIncome !19711/ 10/15/10 09/0]/]0 3507717 100 319713/ 537810101015/I P/OOO0OOO70l/0000000007 N571211 65.175DA66 S USD

25D054426763 Lo8en Circle NALT SEA 1009 8 1 219936 9/15/11 flied Income 9,74689 10/15/10 09/30/10 9,761 36 100 9,746 89 -1417 201010IS/IP/0000D007G4/0000000002 NS21211 65475DA86 S USD

250054426768- leeen prde WOAR TR SER 7007-8 517959% 1/17/17 ih<d Income 6,249 10 10/15/10 09/15/09 6,392 63 100 624903 1436 20101015/CA/0000000170/0000000001 WE55212 981560AD9 L USD

25D054416768 Lo{en Clyde BAXTER FINCO BV Fired Income 35500000 10/15/10 06/09/10 359,73570 100 35500000 .4,73570 20101014/ZY/0000000232/D000008658 (A% GN 07181XA89 S USD

250054126768 Lope Circle CNH EQUIP TR 2007.0 31026% 9/17/17 Fired Inc... 1,671 57 10/15/10 04/22/10 4 612 75 100 4 631 57 18 87 20101015/IP/0000000568/0000000002 CET0312 12619DA01 3 USD

250054426763 lopn Clyde COMM 2001 1084 Cl 101973% 10/15/37 Used Income 3,656 51 10/15/10 10/06/06 3 513 53 100 3,6565

1

117 9e 20101011/ZY/OOOO090729/000O0OOO66 C2C1037 209479683 l 050

250051126768 Lolen Cbde COMM 2001 LN61 CL-101873%10/15/37 FLaed Income 3,16619 10/15/10 04/27/10 8,16364 100 816619 255 7010101VIY/0000000229/0DDDDDD066 C2C4037 200416688 S USD

250054426768 1oeen Circle FHIMC POOL PG13753 5 500% 7/01/21 Fh<d Income 6,33787 10/15/10 03/03/10 797 37, 100 6,337 87 459 5 70201014/ZY/000DDD0230/0000001540 G13753F 3178MCMAO 3 050

250051426163- Lo{en Circle FHLMC SERIES 7135 6 000% 7/15/19 Fired Income 4,259 56 10/15/10 03/09110 494 50: 100 4 259 56 234 91 20101014/ZY/0000000129/000000 459 F126019 51509WTN6 S 050

250054426768. Lope prde FHLMC REM 2541 IN 0 53718% 2/15/17 fled Income 5,176 71 10/15/10 07/15/10 5 125 91 100 5,12171 0 8 20101011/IY/0000000229/0000000557 7610617 313936303 3 USD

25005616763 lopn Chde FEDERAL HOME LOAN MTG CORP Fired inwme ],48053 10/15/10 03/04/10 7,82300 100 718053 -31217 70101011/LY/0000000119/00000DO409 FMCC3327141 31393LZT3 5 050

250051116768 Loeen Circle FHIMC SER 2588 5 000% 1/15/37 Filed Income 8 86813 10/15/10 0!/02/10 9,718 78 100 8,8631! 150 35 70101011/2Y/0000000 2 2 9/OODOOODJ96 FS25032 31393M201

:

S USD

250094426168 Logan Clrtle FMMC SER 2388 5 000% 3/15/32 Flaed Income 2,36491 10/15/10 06/01/10 7 459 51 100 2 764 91 94 6 70101011/ZY/0000000229/0000000396 F125032 139)M?K8 S U50

250054126768.103cn Circle i11lMCSER 7533 5000%!/15/!7 " meFir ed 7390 36 10/]5/10 mroa10 ],69571 100 739016
-304,201010

F125032 31393M?E8 S U50

750051176763 • lneen Clyde FHLMC SEA 2599 5000% 3/15/!1

:

Flud ncome 2,660 53 10/15/10 09/11/10 2,756 97 100 2,660 53 11 30201011/ZY/0000000229/0000000396.11 1575037 31393M208 3 000

rcl250054426768- Loeen Cl HLMC REM 5662580P01000%7/15/31 ihed Income 5,89564 10/15/10 07/14/10 5,96811 100 539561 77 70101011/Zl'/0000000219/000000055072 FR31077 !]79JM609 S USD:

25005 426768- Loeen Urde FHIMC REM SEA 75e0P01000% 1/15/37 Fined Income 5,777 0/ 10/15/10 07/11/10 5809 81 100 5,731 04 -788 70101011RY/0000000779/0000000550 FR54077 31393M6C19 I USD

25005126768 Login Urcle FHLMC REM 2617GF 0639% 11/15/30 Flaed Income 104921 10/15/10 03/18/10 1,04791 100 1,01922 131 20101011/2Y/0000000229/000000042 T FR50630 31393R6C9 S 650

25D054:26768. Losen Clrtle FIILMC REM 2617 GF 0630%11/15/30 Fired Income 2,59219 10/15/10 01/07/10 7,58895 100 7,59719 324 20101011/lY/0000000229/W00000427 F850630 3139386C9 5 010

2 5 005417 6 7 6 8 Lo(en Circle FREDDIE MAC SERIES 2668 shed Income 688897 10/15/10 01/77/06 6,66391 100 668893 2502 20101014/ Y/0000000779/0000000070 3139461V3 L USD

250051126768 le(en Clyde FHLMC GOLD Fired Income 404395 10/15/10 03/18/10 1,08691 100 4,04395 1297 10101011/2Y/t100000 7 7 9/00000 0013 0 !Il97PYAI $ USD

750051176763 • logen Circle FHLMC GOLD Flud Income 14 558 21 10/15/10 07/27/10 11,67619 100 14 559 21 11818 20101011/Z1'/11000000279/OOOOOO 130 3179]PYA7 S U50

2 500 5112 6 768- la(en Clrele FHLMC REM 5E03510 7 00006% 6/15/14 Fired Income 3,058 9e 10/15/10 07/08/10

30

84 79 100 3,058 98 .25 81 70101011/ZY/00 0 0 0 007 2 9/00000005 41 FRS2014 31398EBC7 S USD

25DO54426768 Loeen Circle CSF8 SER 7005{I 5 0165% 8/15/38 Fired Income 9 670 99 10/15/10 05/1]/10 9,610 79 100 9,62099 .198 20101018/IP/0000000777/0000000007 C325031 735/58920 S USD

7 5 005117 6 7 6 8-Lo{an prole JOHN DEERE OWNER TRUST 1434Income 106]177 10/15/10 10/08/10 1067747 100 1067111 125 20101018/IP/00000007S6/0000000002 171171AD8 $ U3E)

250051176768 Loean Circle LB UBS COMl01 Cl 4 87088% 1/17/30 Rase! Income 60,887 76 30/18/10 05/02/06 59 498 31 100 60 887 26 1,388 95 70101018/IP/0000000790/0000000002 LC04830 52108H3D4 L 050

25005441676- LOeen Circle: IS UBS COML 05 C7482088%1/17/30 Fired Income 60,638725 10/18/10 05/31/06 59,11501 100 6.08725 14722420101018/IP/OODDDD0790/0000000002 LC04830 521089, 04 I USD

7 50054 4

"7,

Loan Circle lB-UBS COMiG4 Cl 32459S% 3/15/19 Fired Income 1,79387 10/15/10 05/19/06 169088 100 1,79387 1029920101018/IP/0000000797/0000000002 LCO3229 52108HIW7 L 010

250054426768 been Circle LB U8S COML 04 Cl 3 24595% 3/15/29 Flaed Income 1 644 38 10/15/10 05/26/10 1,61001 100 1,614 J8 4 37 70101018AP/0000000797/0000000007 LCO3229 52108HZW7 S 11S0

250054426768- lope Clyde LB 085 COMI 04 C2 1 71595% 3/15/29 Fired Income 1 136 11 10/15/10 09/33/10 1 137 IS 100 1,13611 1 07 20101018/IP/0000000797/0000000002 LOD3229 521089ZW7 S USD

110054416768 • LOpn Chde WBCMi SER 2005 017 4 78196% 7/15/12 Flaed Income 3,203 30 10/15/10 06/02/10 1,103 30 100 3,203 30 70101018/IP/OOOOOOOell/0000000007 64521717 929766885 S 050

25D05412 6 7 6 8 Lnpn Circle WBCMT 2003 Cal A7 3 89396% 11/15/35 Fired Income 1,009 30 10/15/10 01/26/10 1,009 21 100 1,009 30 003 20101018/IP/0000000817/0000000002 W2A3835 9297664641 S 050

250051426768 Logan Circle WACHOVIA BK COML MTG TR Fired Income 4788 10/15/10 04/09/10 4795 100 4788

P

-007 201001018/1 /0000000631/OODOOOD007 929166647/ S USD

7 5 005117 6]63 Lo{an Clyde WACHOVIA BK COMI MTG TO Flnd Income 707 17 10/35/10 08/03/10 302 94 100 30112 -0 57 20101018AP/0000000321/0000000002 929766W74 5 010

750054176]68 lopn ClMe MORGAN STANLEY shed Income 10000000 10/18/10 08/27/10 10168000 10111 10114100 579 20101019/ZY/000000033 1/0000003881 MST/ 617465837 S 050

25D054426768 Lo{en Clyde BANC AMER FOG 05 A 2 89229% 3/20/35 Flved Inc... 407 58 10120/10 05/17/06 402 55 100 407 58 5 03 70101019/LY/0000000312/0000000015 SAF5135 059460055 L 050

250051126768 loan Circle CCCIT SER 2005 67 1 75096 10/22/12 Flaed Income 7000000 10/10/10 09/10/50 70115 71 100 70,00000
.1257a

10101019(7Y(000OOOO34BJ000000000A 17)OSECU1 S 050

250054426768-Lo{an prde AEGIS :8520054 047232%10125/35 Flood Income 1,31914 10/15/10 04/27/10 131888 100 1,34914 3036 30101025/IP/0000000998/0000000002 6620535 00761MGE1 S OSD

1100541 16111 Loan Clyde AMERICAN HOME 0 2 2 21641% 7/7)/11 1434 Income 6,!65 17 15/25/10 05/35/06 6,180 18 100 13" 17 184 99 70101011/ZY/0000000a1B/OOOOOO01oe :601511 07660T8C6 L USD

: 2:7 68- Loan Circle7 5005 AMERILUEST MTG 2090 40005% 5/25/35 Fired Income 1,501 79 10/25/10 04/17/10 1456261 100 1 501 79 43 18 2010102517P/000ODDD999/00DODDD002 66020435 030720A96 S USD: ,

75005763 Loeen Urde MERRIU. LYNCH 05 A 2 6226% 6/25/35 Flaed Income 1 943 17 10125/10 02/14/06 1 917 97 100 1 913 17 25 2 20101072m/ODOODDD4l8/0000DOODB] MLD4735 53020615313 L 000

150054476768 • lope Circle RAM 2003 8511 All 4 82799% 12/25/33 Fired Income 1,503 52 10/25/10 11/15/06 1 460 74 100 1 507 52 42 78 10101025/IP/0000001024/000DOOD004 R?A4833 76098583/ L USD

25D054426168- Lo{en Circle SLM STUDENT LOAN 0 36779% 7/25/22 Fired Income 75 724 97 10/25/10 06/21/10 25,622 42 100 25,724 92 102 5 70103075/IP/0000001077/0000000007 5510177 7844260109 S 030

250054426768 - Loan Circle SLMA 2006 3 A 3 0 51376% 4/75/17 Flaed Income 43,482 09 10125/10 06/30/10 43 431 as 100 43,48209 49 76 20101075/IP/t]ODOD01038/0000000002 5240317 781420183 S USD
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250054426768- Lopn 0rde 55 W TR 1006 9 0 50333% 4/25/17 Flaed Inceme 17809 17 10/15/10 12/09/09 17,764 65 100 17,809 17 44 52 20101025/IP/OODDDD1039/000000ODD 5110217 781430A32 S USD

I50054426768 lu(an Urde SIMA TR 5ER 2007 3 0 28689% 10/15/17 ihed Income 8,N1 23 10/25/10 04/02/10 8,351 21 100 8 442 27 91 02 30301035/1P/0000001044/0000000001 6190317 79443VA52 5 USD

250051426768- LOBan Orde SLMA

Tit

SER 1007 3 0 28689% 10125/17 Fhetl Inwme 1,68815 10/15/10 04/70/10 1 671 73 100 1,66815 37 72 30101075/IP/00000010/4/0000000007 5130317 7eN]YAe7 S UID

250054176768- 1ulan Urde SIMA09 SER 2007 3 0 28689%10/25/17 Flaed Income 7,59800 10/75/10 01/30/10 7,55170 100 759800 167 20101015/1P/0000001011/0000000007 1150717 7e143YA57 S USD

25D05N36768- lolen Urcle WAMU .2005 6816 2 58996%12/25/35 FIaed Incarne 888 81 10/25/10 01/10/06 664 7 100 888 81 4 51 220101022/ZY/0000000118/0000000081 2005A916 92922F6W3 L USD

250054426768- la98n Urcle WELLS fARG0012 483996%11/15/ 1 Flaed Inwme 1445119 10/75/10 07/71/06 1418177 100 14,45179 26701 20101025/IP/ODD0001055/OD00000002 WF04821 94980GAFe L USD

250054426768- Logan 0,11. WELLS FARGO 012 465996%11/75/28 Fhed Income 481726 10/25/10 05/12/06 4,62306 1D73 4,81776 1942 20101025/IP/DDDDDDI055/ODDMDDDD] WF04828 94980GAfe L USD

25DOSN36168 In Clop : ELLS FARGO 05 AR3177816%3/15/35 Fhad Income 116131 10/15/10 01/25/06 1,11457 100 1,161]2 177520101011/Zn/OOp10011e/0000000051 WFd575 94981UAE9 l USD:: :

oan Urcle250054426768 L AMERIQUEST MTG 200040005% 5/25/35 Flood Income 64076 10/25/10 05/18/10 67154 100 64076 1912 20101025/IP/ODDD000999/0000000002 AM20435 030721A96 S USD

25D05412 6 7 6 8 lu(an 0,11. CWABS INC 7006 13 0 31834% 5/15/37 Fhed Income 5 403 89 10/25/f0 03/08/10 5 336 31 100 5,403 89 67 55 20101025/IP/0000003002/0000000002 020337 111 19 5 USD

25DOSNZ6768 Lopn Circle CMII 5ER 2(3066 542358%9/25/7/ FIaed Income 770736 10/75/10 03/10/10 131025 100 1,707]6 -18910101022/ZY/OOOOOOW IB/0000000100 0515534 172973080 S USD

25D054426768 Loan Clyde FNMA REM 2005 91FC 0 69717% 5/25/33 Flaed Incame 5,501 91 10/25/10 03/17/10 549 9 75 100 5 501 91 5 16 20101022/ZY/000DOOD4l8/OOOOOO 415 FTS0533 31394FZF5 5 USD

259054 4 2 616 8 lapn 0111. FNMA POOL a 797393 2 10898% 11/01/34 Flaed In co
7,204

66 10/25/10 01/01/01 7,107 65 100 7 301 66 2 99 10101011/Z1'N000OO 419/0000000171 7977936 53305/2767 l USD

250051126768 La{an Circle FNMA POOL 1 800158 2 4 7196%11/01/71 Flaetl Income 2,11153 10/75/10 01/01/01 215196 100 2,11153 -4043 20101037/LY/0000000119/0000000177 600158A 31405U5T2 L USD

25D054 4 2 616 6 La{en Cirde FNMA POOL 8942392 2917%10/01/35 Flaed Income 76065 10!!5/10 11/29/05 76142 100 26065 -0]7 20101027/Z1'/0000000119/0000000335 U2392A 3140 Z7 I USD

21001 121711 Logan Old. LIT HORIZON 04 MI 2 34179% 6/25/34 Fded Income 2047 99 10/25/10 04/26/06 2,014 16 1017 2047 99 33 83 70101021/ZY/000000D418/0000000095 11604834 320510305 L USD

250054126168 LoI.n Cirde 1 P MORGAN 2005 AS 2 92471% 11/25/35 Road Inceme 6,681 98 10/25/10 12/20/05 6.597 31 100 6,684 98 e7 71 10101022/Zl/ODDDDD 418/oooooaao7. IPM4935 466147016 L USD

259051426168 La{ en Ulcle MASTR ADI 8105 7 244457% 9/25/35 76.11 Income 48715 10/75/10 04/26/06 181 51 100 48718 5 07 7010f077/Zn/000OOO 430/0000000097 Mer 35 5161 146 l USD

25D054126768 La{an U,de CWALT INC S5.73C6 549109% 1/25/36 Fhed]name 402127 10/25/10 01/18/06 406371 100 402127 4194 20101076/IP/000DDD1103/0000000002 0055366 12668AU45 I USD

25DO54426768 Lo{en Circle FUDOA 1001 Cl Al 6 13586% 3/15/33 Flood Income 246,626 59 10/12/10 10/12/10 146,934 88 105 IZ 216,931 68 10101027/58/0000000136/00W000001 7266133 !37368680 5 USD

75005111765 bean Urtle DE%IA OEUWARE LLC 11/09/30 Investment C.,h & 615,00000 11/03/10 11/02/10 614,95934 9999 6149593/ 70101104/S6/0OOOOOOD31/0000000001 ODLL 1910 7571(1191 S USD

25D0514

2:7

68 loan Orde FEDI NATL MOO ASSN 1615%11/05/12 Fhed Income 750,00000 11/05/10 10/18/10 350,19145 100 350,00000 19115 70101104/ZY/0000000108/0000000026 FNMI612 3179866.63 5 USD

2 500944 26768- Lo{an grde ACM SER 2005 J /50099% 7/10/13 Fhed Income 16714 Il/10/10 OS/l9/10 168 95 100 1614 1 -1 51 20101110/IP/0000000173/0000000001 6323443 059170/233 S USD

150054476768 Lupn Urde COMM 2005 C6 A 2 4 99891% 6/10/44 Flood Inc... 22,691 76 11/10/10 O5/l4/10 21,713 03 100 72 691 76 -21 27 10101110/5P/0000000425/0000000002 C2A4944 126171663 5 USD

2511054426768- Lopn grde GE COML MTG CORPSE / 35197% 6/10/48 flied Inwme 7,W 5 7/ 11/10/10 11/03/06

1

997 31 300 204524 51 93 70101170/IP/0000000177/0000000001 GCM1718 368280095 L USD

loan250054426768 ClMe GE COML MEG CORPSE 1 35293% 6/30/48 Flood Income 1, 777 15 11/10/10 11/03/06 1 196 78 100 1 22715 70 07 70101170/IP/OOOOOOWl7/0000000007 GCM1348 3682801(415 l U$0

758054426768 • Logan Chile 8SCMS SER 2005 PWR 4 73494% 9/11/42 flood Income 69 07 11/11/10 03/16/10 69 56 100 69 07 -049 20101112/1P/0000000453/0000000002 8524742 0738786(3 S USD

25005112:768 Loan grde FHLMC GOLD Fled Income 3 552 41 11/15/10 03/19/10 3,59015 100 3,55211 37 74 20101112/!Y/0000000227/DD00000359 3I397PYA2 5 USE)
"0054 4 2 7 68 Lean Clyde FHLMC GOLD FIaed Inc... 12,78866 11/15/10 07/27/10 12,892 57 100 12,75866 1019110101111/ZY/0000000217/0000000759 31397P9A7 S USD

25DOSN76168- LO(an Urde FHLMC REM SEA 3540300006% 6/15/11 flaed Income 7,119 77 ll/IS/10 07/08/10 114011 100 2 119 77 -7017 70101117/2Y/0000000177/OOOOW0160 7611014 11396(807 S VSD

15 005117 6 7 68-LUBan Circle FHLMC REM SER 3540200006% 6/15/14 Flied Income 1,7]085 11/IS/10 07/19/10 371834 100 133085 7 4930101112/ZY/0000000227/0000000480 IRS1014 l1J98E9C7 S USD

25D054 426763. Logan (1,de IPMCC SER 2001 Cl 4 30171% 1/15/38 Feed Income 831 85 11/15/10 03/02/10 83916 100 831 e5 171 20101115/IP/OOOOOW6I9/OOOOOOOOOZ 1571335 46625MV6J S USD

250054426768 Lo{en Circle IPMCC 2004 C60 63 4 30399% 1/12/37 Fled lntome 2,862 49 11/12/10 01/26/10 2,862 49 100 2,862 49 10101115/IP/OOOW00S79/CC00000001 1264037 466251086 3 USO

250034426768 Logan Clyde IPMCC 2004 CB3 Al 4 18399% 1/12/37 Flaed Income 1 881 96 11/12/10 11/09/10 2,89097 100 2 881 96 901 20101115/IP/00900 0579/00000000

02

0261037 86625YD86 3 USO

250051126768 Loan Cl,de JOHN DEERE OWNER TRUST Fixed Income 129,16966 11/15/10 10/08/10 129,18480 100 12916966 1514 20101115/CA/0000000127/000000 "1 477876608 S USO

25DG54426768 Loan Circle MS 2005 HOG 7 74108% 6/13/42 Thad Income 2 726 33 11/15/10 10/24/06 2,683 46 100 2 131 31 44 87 70101115/IP/000000D634/0000000002 M144842 6174
5M600

l USD

750051116768 lean 0,11. BSCMS SER 7005 118 4 55557% 2/13/42 FIaed Income 11 16 11/17/30 09/13/10 1116 100

,116

20101112/Ll'/00000002Z7/0000000554 8531511 077537509 5 USD

250054426768 Logan Urcle CNH EQUIP TR 2007 0 34026% 9/17/12 Flaed Inca me 7,861 19 11/15/10 04/22/10 7,829 15 100 7,861 19 31 94 20101115i5P/0OODEO0551/OOD0000002 CE10317 /26190601 5 USD

250054426768 L{an CI,dle COMM IOW WBI CI 104873%10/15/37 Flied Income 7,01965 33/15/ID 10/06/06 273153 100 2,81965 8717 70101111/31'/0000000277/00000000]0 030077 20047NA88 L USD

150054126765 loan Grcle COMM 3001 WM CL I 04e73% 10/15/37 Flied Income 6,797 77 11/15/10 04/27/10 6 195 75 100 6,297 33 7 97 30101111/ZY/0000000717/0000000070 C2C4037 1004 NABS S USD

25005441171 La{en gde FHLMC POOL 8017753 5 500% 2/01/21 Flied Inc..,. 4,66050 11/15/10 03/03/10 4 998 39 100 4 ,600 337 89 20101117/ZY/OOODDD02 2 8/0000001541 0137531 7138MCMAO 5 USD:.

250054/7

67,

Man Circle FHLMC SERIES 1435 6000%7/15/19 Flood Income 8,50194 11/15/10 03/09/10 897088 100 8,50194 4689430101112/ZY/0000000227/0000000348 F526019 31339W1N6 5 UfD

250051426768 Lop, Urcle FHLMC REM 2541 iH 053748% 2/15/17 Fined Income 4,36512 11/15/10 07/15/10 4364 54 1DO 4,36522 06830101112/ZY/0000000227/OOOOOO491 1850617 31393H203 5 USD

250054426768• Logan Ur de FEDERAL HOME LOAN MIS CORP Flood Inccme 9,74501 Il/15/10 03/04/10

10'191 15

100 9,74503 -44614 20101112/ZY/0000000 2 2 7/000 0000J38 FMCU327141 31393LZT3 S USD

25D054426768- Logan Circle FHLMC SER 2588 5000%3/15/32 Flied Income 1118677 11/IS/10 07/01/10 11,75485 100 1116677 56505 70101111/Zn/000000077]/0000000125

6 0

FS23032 31393M3%8 S USE)

250054416168 lo8an garde FNLMC SEA 7555 5000% ]/IS/]7 Flied Inc... 7,983 14 11/15/10 06/01/10 3,102 47 100 2 983 11 19 37 20101112/31'/0000000177/00000007151 1: F125032 l1193M3%e S 050

25D054426760 La(an Grde FHLMC SER 2588 5000%3/15/32 Flood Inc... 9,32131 11/15/10 07/08/10 9,70686 100 932231 3945520101112/ZY/t7000000227/0000000325 1525032 3I393M268 S USO

750051426768 Loan Circle FHLMC SER 1589 5000%3/15/32 Flaed:name 3,35603 11/15/10 09/11/10 3,47769 100 335603 1216620101112/ZY/000DOD0227/DDODD00725 1525032 31393M253 5 USD

250051126768 loan Cbcle FHIMCREM 1(62580P%1000%2/15/31 Flied lnceme 16,07101 1!/15/10 07/11/10 16,39385 100 2:,072 02 321 83 30101112/ZY/t70000002I7/OOOOOOW88

FRS4032

l1393M6Q9 S USD

68 • Loan Urcle2500511167 FHLMC REM SER 2580P%4 OOD% 2/15/32 Flaed Income 15,31112 11/15/10 07/14/10 75,692 60 100 2314 12 -348 48 70101112/ZY/0000000227/0000000488 7654032 11393M6Q9 S UlD

2500511267 Logan Circle68 FHLMC REM 2617 GF 0630%11/15/30 Fined Income 1,57854 11/15/10 03/18/10 151663 1 00 151551 191 70101112/21/0000000227/0000000356 1R50630 31793R6C9 S U50

250054116]65 la{an Urcle FHLMC REM 2617 GF 0630%11/15/30 Nud
Inco

me 3,77510 11/15/10 04/02/10 J 771 68 100 3,776 40 4 72 20101112/Z1'/DDDDMO2 2 7/00 0 0 0003 5 6 1610630 313936609 5 USO

150054426768 • Loan Clrcle FREDDIE MAC SERIES 2668 Flaed Income 6 852 31 11/15/10 01/27/06 6 827 I2 100 6 851 31 24 89 20101112/ZY/0000000217/0000000021
31394

3 1 USD

15D094426768 Logan Urcle MSC 2004 TIS 62 4 68985% 6/13/41 Flied:, wme 16,506 97 11/13/10 05/11/10 16,59114 100 16,506 97 84 47 20101112/ZY/0000000227/0OWOD 429 M2A4611 61745ML27 S USO

2 5005442 616 8 • La(en Urde HALT SER 2009 B 1 1199% 9/15/11 Fined ncome 5,717 01 11/15/10 05/38/l0 5 318 68 100 31 702
5'

1 66 70101115/IP/0000000636/ODDOOOODD7 6531111 65475DA86 S USD

150051176768 La( an CI,cle HALT SEA 1009 B 11199% 9/15/11 Flaad Income 13,177 e4 11/15/10 09/07/10 314.315 100

4 3

317e1 -1911 20101115/IP/0000000636/0000000001 6921311 65/750686 S USO

250054426768 • Loan CI,cle NALT SEA 7009 B 1 2199% 9/15/11 "eIcome
"d

9 033 94 11/15/10 09/30/10 9,057 36:,05 100 907{94 13 41 10101115/IP/00000006J6/0000000001 41571111 654750686 S USD

1 5005117 6 7 6 8- Lo,,, garde SS W TR 1006 9 050333% 1/15/17 Flied ncome: 13,033 70 11/10/10 12/09/09

2

3 00112 99 94 17 025 55 24 43 20101112/31'/0000000230/0000007039 SLT0217 784436662 5 USD

250051426768- LO{an Nde BACCT SER 2008-1A 086113%1/15/13 Flie

': '

4500000 11/15/10 10/01/10 1501758 100 4500000 -1755 30101112/ZY/OOOOOOD773/OOOOOOOWl 8510817 055226816 S 010

150051116765 100.0 Circle BANK OF AMERICA CREDIT CARD Flaed e::. m 41000 00 21/10/10 05/05/10 15,00000

00

99 89 14 950 75 1911 70101117/31/0000000730/000000]03] 860787813 05577RCP1 S USD

255054a26768 - Logan CIrcle BSCMS SER 7006 PWR 5 04385% 11/11/38 Flied income 3,79678 11/11/10 01/14/10 389 542 100 3,166 78 ]05 76 1010111e/IP/0000000811/0000000001 8325138 073EOPAA9 S USD

250054126768 ln8an prtle CSFB JER 1005 U 5 0165% 8/15/Je Fixed Income 1,896 94 ii/is/to 05/27/10 1,90084 100 1 896 91 .39 20101118/CA/0000000185/0000000001 C325038 2254584120 S 010

250054416768 Lop,, U,cle IPMORGAN CHASE 6 100285% 12/@/11 Flood Inc... 1,390,000 00 11/15/10 10/08/10 1,392,702 90 10084 1,391 618 22 -1 084 68 10101117/ZY/0000000342/00000CI6377 IC11111 481247ACIS S USD

250051116768- LO{an Grcle W8CMT2 030162 789798%11/15/35 Fined Income 42492 11/18/10 11/08/10 42485 100 12492 007 20101119/IP/OODDOOD697/0000000001 W2A3635 938766LW1 S USD

150054416768 Lo(m rdeU WACHOVIA BK COML MTG TR Flied Income 17,762 55 11/19/10 04/09/10 17,788 91 100 17 762 54 26 37 70101119/CA/0000000219/0000000007 929766W74 3 USD

CI,cle250054426768 LaIan WACHOVIAOK COML MTG TR Flood Income 007 11/19/10 08/03/10 003 100 003 20101119/040000000219/0000000007 93976604 71 S USD

DO54426769. Logan Urcle7 WACHOVIA BK COML MTG TR Flied Income 112 ,184 31 11/19/10 08/03/10 112 37713 100 112 181 78 191 55 30101119/CA/OOOODDD319/0000000007 979766047/ S USD:.

355054426768- LO{en Clyde FUBOA 7001-Cl Al 6 13586% 3/15/33 Flied Income 42,624 41 11/18/10 10/12/10 42 677 69 100 42 62411 13 28 20101119/IP/1700000C1871/ODD0000001 F2A6133 337368A60 S USD
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250054426768 11111 C'111* lB 085 COMl01 C7 7 71595% 7/15/19 Flaed Income 1,535 Bl 11/18/10 05/19/06 1,178 I7 100 1,525 81 87 6 20101119/IP/0000000891/OOOOOOOOO2 1C03779 57106HZW7 l USO

15DOSIIi6768 101a0 Clyde LB U85 COML 04 Cl 3 24595% 7/15/39 Flaed Income 1,398 66 11/11/10 05/28/10 1 391 94 100 1,398 66 J 77 20101119/IP/0000000894/0000000002 LOO 229 5710192W7 5 U70

2 5005412 6768- Lo{en Urde lB UBS COML 04 C2 3 74595% 3/15/29 Flood Income 966 34 11/18/10 09/77/10 967 25 100 966 34 -091 20202 l19/IP/0000000894/0000000002 1O03229 29208HIW7 3 050

250054126768 le{en 0,01. WBCMT 5ER 2005-C171 78196% 3/15/42 Flood Income 8! 75 11/18/10 06/02/10 e3 35 100 BJ 75 20101119/IP/0000000886/0000000002 W514742

:

929766885 5 U50

25 051426769. Lopn UMe WBCMT 2023 C8 At 7 897989611/15/35 Flaed ncome 83 35 11/18/10 01/26/]0 83 31 100 83 75 001 20101119/IP/OOO0000S97/OOOOOOOOI W3A3835 66LW 19297 USD

2 50068. 109.n CI Cie14: 2:7 W8CNT 2023 CR AS 3 89398% 13/15/35 F4ed Income 442 37 11/18/10 11/08/10 N3 3

'Co

447 37 007 30101119/IP/0000000897/0000000002 W2A5135 929766LW 1 S USO,

25D05N768 lo8en Clrcla BANC AMER FDG 05 A 3 89229% 3/20/35 Flaed ncome 317 15 11/20/10 05/17/06 244 1 100 217 15 305 30101119/IY/OllODIIIII/0000000015 8AF5135 059463055 I USD

250054426768- Logan Urde AEGIS 6852005/ 047232%10/25/35 Flood ncome 237115 11/75/10 04/17/30 2,31780 100 2,37115 5335 i0101176/IP/000000101]/0000000002 M20595 OO764MGE1 3 U30

250054426768- LO(en Urde AMERICAN IXPR CENTUR Flaed Income 750,00000 11/26/10 10/30/09 759,707 50 100 250
ODD00

-9,701 50 30101131/IY/OOOOOO 472/0000004C04 A%P NI OISBIFYMS L USD

250054426768 Lopn grde AMERICAN HOME 01-2 7 72611% 2R5/11 Flood Income 3,063 70 11/15/10 05/75/06 2,974 66 100 3063 70 8901 70101171/LY/000) 469/0000000139 AHOISM 02660TBC6 L USD

0 Circle150054426768' 101 . AMEPIQUEST MTG 300010005% 5/15/75 Fixed Income 3,006 66 11/25/l0 01/2]/10 1,948 97 1 0 2006 66 57 69 20101136/IF/0000001018/0000000003 AM70431 030725A96 S USD

e n25DOSIIi6768 1o{ Clyde AMERIOUEST MTG 200040005%5/25/35 Flood In come 85611 11/75/l0 OS/18/10 83019

0

100 85618 2569 I0101126/IP/0000001018/D000000007 8M70435 4030723A96 S USD

35D0541 • laeen OMe 006 23 0 31871% 5/25/77CWAB' Flood Income 1,11174 11/25/10 03/08/10 3 106 42 100 3,14574 J9 37 20101126/IP/0000001018/OOOD000002 020337 12666C889 S USO

150054126768.101.,, Clyde CWARS C 7006 ]3 0 7187/% 5/25/37
:N

Thad Ineome 957 1 12/75/10 10/27/10 94304 110 9574 11 36 10101126/IP/0000001028/0000000002 CI20777 126661689 S US

25D0541 n Circle26768 La{e CWALT INC OS•7318 549109% 1/25/36 Flood Income I Oil 28 11/35/10 01/18/06 1063 22 100 '0 1 28 41 91 20101121/ZY/0000000469/0000000101 005536A 12668AU45 L USO

n2500511 la{e Ord-26768 CM515(0 3001 6 513758% 9/75/31 Flood Income 6,173 69 11/75/10 07/10/10 fi,182 Il 100

:

173 69 -7 77 70101171M000OOOM69/OOOOOODIII/ 0375534 177977080

172:73

5 030

25D051126768 Lo{en Clyde FNMA REM 2025 91 10 0 69717% 5/25/33 Flaed Income 5,371 79 11/75/10 03/l]/10

IS

69 75 100 11 71 79 504 701011i1/ZY/OOOOOODDDW4169/0000000156 FT3057 ZF5 S U5D

54426768 109.0 Clrcla25D FNMA POOL 9 797399 2 10898%13/01/31 11-d Income 8,891 90 11/25/10 01/01/01 8,8955 9 100 8,891 90 3 69 20101121/ZY/O70/0000000119 797993A !11058763 L U DSO

26768 Loan Clyde5425D FNMA P0019 800158 2 47396% 11/01/34 Flood ncome 1,571 68 11/25/10 01/03/01 1,601 78 1D0 1,571 68 -301 70101121/LY/000000017O/0000000157 600158A 31405U5T2 L US

150054176768- LOBen QMe FNMA POOLB 817397 2937%10/01/35 Flaed lnrnme 7892 11/25/10 11/29/05 29006 100 7897 -086 30101171/CY/OD00000170/0000000253 8173916 3140 27M L 030

4O

054 4 26768 Logan CI,oIo25D 1ST HORIZON 04 M1 2 34279% 6/25/71 Flood ncome 567 08 11/25/10 04f26/06 5 78 100 567 08 93 20101174/ZY/OOOO 169/0000000116 1401834 310510705 l USD

250054426768. lo(en Urcle HEAT 5(8 2005 8 046213% 2/25/!6 Flood Income 14,277 87 11/35/10 11/19/10/19/10

"

14,202 46 100 11,777 87 71 77 30101176/IP/0000001050/0000000007 1520536 437081P92 I USD

SD054426768 Laeen grde2 1 P MORGAN 2005-A8 2 97471%11/25/35 Flood ncome 8,60110 11/25/10 17/20/05 8,188 51 100 8,60110 117 89 70101121/ZY/000OOO 469/0000000095 1PM1935 466247916 L USD

0054176768-1o(en Circle75 M8STR AD) RT 05 7 1 44457% 9/25/35 Flood ncome 1,65612 11/75/10 01/16/06 1,636 84 100 1,65612 1iB 30101124/IY/OOOOOO 469/000000017! M er-35 3 76( 041 l 010

250051126768 104.0 Urcle MERRILI LYNCH 05 A 2 6279% fiR5/35 Flood Income 73081 11/25/10 07/14/06 721 36 100 770 81 6 20101121/IY/000OOO 469/0000000110:4 ML01735 5902 U3 I USD

7500567boson Circle::-::2 RAM 700! 8511 All 1 87799% 12/25/77 Flood income 1,07106 11/25/10 11/15/06 1,96647 100 7,03106 5] 59 20101126/IP/0000001061/OOOOOOOO 4 RIMBII 7609858]1 I USD
2:; 6 Loam Circle21 005

WAMU 8035 A816 2 58996% 12/25/35 Flood income 2,516 61 11/25/10 01/10/06 2,503 83 100 3,516 61 Si 7B i010117A/IV/000OOO 469/O0000101 70056816 92972F6W! l USD

4426769-25005Logan Clrcie WELLS FARGO042 188996%11/75/78 Flood Income 2366061 11/25/10 07/3]/06 23,7731] 100 27,66061 43717 20101121/2Y/ODDDD00169/0000000113 WFO4828 94980GAF8 L USD

OSN276B- Le(m UrdeIS

:: :

WELLS FARGO 04 2 4 88996%118588 Flud lneome 7,886 88 11/35/10 OS/12/06 7,563 91 100 7 886 88 31794 30101131/IY/OOOOOOD169/OOOOOOOl13 WF01828 949BOGAFB 1 USOD

75105 1 - 1u{en Urde2 WELLS FARGO 05 AR2273816%3/25/35 Flaed Income 7,73047 11/25/70 01/75/06 7,68873 100 2,73043 11720101121/1Y/ODOOD00169/ODOOD0010]

DDDDC69

WFOIS35 91981UAE9 L USD

250054426768-LOpn Clrcle IACATERP L Flood Income 240,00000 17/01/10 09/14/09 250,21440 1Go 24000000 10,21110 20101701/Y/000000 2695/ CAT GOM I191i1]WO l USD

250034426769.bogen Qrcle

BANKO M RICAF

BANK OF AMERICA FO 10138% 12/02/11 Floodlneome 76500000 12/07/10 10/08/10 77713980 10077 770,87903 -1,25077 20101209/ZY/L1000000185/0000007671 1060011 06050BAD3 5 US

750051126768 Logs, Circle BERKSHIRE HATHAWAY 7 53766% 1/01/11 Flaetl Income 150,00000 12/0]/10 10/10/08 719,80917 10003 250107750 263 77 20101709/IY/00000001e5/0000007679 BH77011 084664868 l USD

2 510544 2 6 76 8 L0(en Circle BERKJHIRE HATHAWAY 257766%1/01/11 Flood lnceme 250,00000 12/07/10 12/15/09 250,81875 10003 25007250 7161570101309/ZY/0000000185/11000007679 0477011 OB1661BM S USD

S44226768 Lo{en Circle25D COMM 7005 C6 A 2 1 99898% 6/10/44 Flood Income 434 12/10/10 05/14/10 4311 100 13 4 -001 10101210/IP/0000000167/0000000007 CHM911 176171A83 f USDO

750054426]68 lo(en Urde CREDIT 56155E NEW YORK Flood income 125,00000 12/07/10 06/26/09 121,87750 103 91 129 89000 5052 50 70101709/ZY/OOOOOOOl85/0000007675 CS OOL 72516060! 1 .1125

00514 7 6 7 6 8 l.o{en Urcb COEDIT 56155E NEW YORK Flaed
income

200100000 12/07/l0 03/04/10 207 172 00 103 91 207 82400 652 20101209/ZY/ODDDOOD 85/t1000007675 CS OOL )22540887 3 USD

IS0054476 Logan CIrcle6 CREDIT 56155E NEW YORK Flood Income 100,00000 12/07/10 08/24/10 103,92800 103 91 103,912 00 -16 70101209/ZY/000000185/0000007675

D

CS OOL

CS OCIL

775460803 5 USD
67696750054422 Logan Clrcle GECOML MTG CORPS E 1 7529]% 8/10/48 Flood Inc... BOB 03 17/10/10 11/07/06 88102 100 906 02 23 30101210/lP/O OOO 469/0000000007 8 368280001 5 L USD

750051176760 • Logan Ord. GE COML MTG CORPSE / 75293% 6/10/18 Flood Income 543 61 12/10/10 11/03/06 529 93 100 543 61 13 68 20101210/IP/0000000469/ODDOOOOW7 GCM4348 3682806N5 L 050

250054426768• Logan CIrde GENERAL DYNAMICS FUed Income 300,00000 12/07/10 03/04/10 304,158 DO 10087 302,59800 156000 20l012D91`Y/0000000185/ODD0O07682 GD Cl 369550AP! S USD

251051126768-LOpn Urde GENERAL DYNAMICS Flaed Income 125,00000 12/0]/10 OS/1//10 12640750 10081 126,08250 -775 30101709/IY/0000000705/000000]687 GO GI 369550AP3 5 030

2 51054 41 6]60- Logan Orde 3M COMPANY Fhed Income 750,00000 12/07/10 11/01/10 364 704 50 10] 61 367,631 50 -1 673 00 70101709/IY/OOD0000185/0000007669 MMM GS 88579EAF3 S USD

3 5105117 6 7 6 8 • Lopn 0,010 ISCMS SER 3005 TIS 4 55553% 2/13/42 Flood Income a 14 12/13/10 09/23/10 8 11 100 8 44 2010171313P/0000000543/OOOOOOOOO2 8574513 07583F509 S USD

2 5105112 6 7 6 8 • La{en Circle BSCMS 5(8 7005 PWR 4 ]3191% 9/11/12 Flood Income 722 19 12/11/10 01/16/10 777 65 100 77719 5 16 70101313/IP/0000000578N000000002 0521712 0738786(3 S USD

150054426768 Lo{en Clyde CD 2007.014 61 1 97696% J/11/17 Flood ncome ]07,158 79 17/13/30 11/l7/10 102,214 66 100 101,158 79 55 87 20101217/IP/000OOOO54S/00D0000002 0224912 1251!9668 5 USD

750054126768 - 1a{en C0M. IPMCC 2007 CB? At / 11887% 1/12/3e Flood Intone 12,250 03 12/12/10 11/19/10 13,357 74 100 17,35008 ] 66 20101213/IP/000005/00000002 12413/ 46625 N96 3 UfD

7 'Do'
11 7 6]68- lo{en CRCIo IPMCC 2001 CBK A3 18799% 1/12/37 Flied ncome 1 647 37 12/12/10 04/26/10 1 647 32 100 1 32647 70101713/IP/0000000567/0000000007 1264037 466259/86 S 650

350054426760- to{en Qrde

4

IPMCC 2024 Ce%A! 118399% 1/II/!7 Flaad Income 1 658 SI 12/17/10 11/09/10 1,663 70 100 ,65811,658 S2 510 70101717/IP/OD000(10567/0000000002 1284037 4667SYD86 S USD

25105 426766.109.0 Cirde MS 2005 406 7 71108% 8/13/11 Flaed Income 5 81008 17/13/10 10/71/06 5,71153 100 5,81008 95 55 70101717/IP/0000000557/W00000001 24241842 61745246/0 L USD

750051126766 Loeen Droll MSC 2001 TIS 87 1 68985% 6/13/11 11 ad Income 3,516 57 17/13/10 OS/11/10 !,511 51 100 1,516 52 -17 99 30101217/IP/00 0000595/OOQO000001 24324611 017152467] 5 USD

7 500514 2 6 7 6 8 • Lopn Clyde U S TREASURY BOND Flood Income 20000000 11/30/10 11/30/10 197 812 50 9611 191,817 50 30101714/SB/0000000118/0000000015 312110 67 5 USD

250054116]60-lopn grtle U 5 TREASURY NOTES SERN-2017 Floetl lnrome 35,00000 17/01/10 37/01/10 3536091 10103 35,36094 70101714/56/0000000118/0000000007 913838607 5 USD

25DS442676e to{en Qrde U 5 TREASURY NOTES SERN 3017 Fhed Income 77000000 17/07/10 13/03/10 777,038 29 100 91 777,036 i9 20101211/SB/0000000118/0000000011 917076687 f USD

ISOOSa76768. Loeen Clyde U f TREASURY NOTES 5(0 F-1010 Flood Income 450,00000 12/07/10 13/07/10 419 927 58 95 54 429,927 58 20101714/SB/0000000118/OO00000003 911828PC8 5 USDIS

10 :: 6 8 Lo{an Circle1:7 COIN 3(020166 Al 080997%3/75/40 Flood Income 3025568 12/15/10 09/19/10 !025131 100 30,15566 1!7 20101215/IP/t7000000710/OOOOOOOOOi 0570840 136128686 S USD,

76825DOS•106000rc10 CNH EQUIPTR 2007-034026%9/17/12 Floodlntome 11,1671 19 17/15/10 04/72/10 11,11195 100 11,16029 1531 20101215/IP/0000000715/0000000002 CET0373 1361906/3 5 USD

2 5105412 6 7 6 8 109e0 Clrcla 706 Al A 0 26741% 2/15/13CHAIT Flood Income 510,00000 13/15/10 05/74/10 509,601 56 100 510,00000 39814 20101214/ZY/0000000307/0000000077 CE0317 1615718245 S USD

21D114421713 LoBen [Ircle COMMOMM IOOI -.4 Cl 101817%10/15/!] Flood Income 7,703 00 I7/15/10 10/06/06 1,103 09 100 7,301 00 98 91 10101215/IP/OOO0OOO7fi7/000000000002

CC

076037 202476668 l 630

250051426768 Logan Circle COMM 2074 WBIQ 401877%10/15/77 Flood Income 711886 12/15/10 01/37/10 7146 fi7 100 7,11886 773 20101715/IP/0000000762/O O0002 C2 C1037 200470A0 5 USO

15005442676{ Lo{en Circle FHLMC POOL 9613753 5 100% 2/01/21 Flood Income 9
263

36 17/15/10 03/03/10 9,934 95 100 9 267 36 671 59 30101215/IP/0000000961/0000000001 161]7577 l17eMCMAO S USD

250054426768 lo(en Circle FNLMCSERIES 7175 60001( 7/15/19 Flood Inc... 6,]6171 12/15/10 07/09/10 717710 100 676131 -37309 I0101211/ZY/0000000301/0000000396 P525059 !1l79WTN6 5 USD

ISD0544 2 6 7 6 8 Lopn Urde FHIMCREM SER 3 515 1 50038%11/15/78 Fhed Income !1,47176 13/15/10 11/18/10 7178156 100 3117176 -3098 10101711(69/0000000301/L10000003J4 FRS4578A 303936064 5 010

7 5105117 6 7 68 Login grde FHLMC REM 2541-FH 053718%2/15/17 F^etl Income 112714 11/15/10 07/35/10 112155 100 1177 i1 06930101111/LY/0000000301/0000000516 P850617 !1]974203 5 USD

250051176168 10400 Urde FEDERAL HOME LOAN MTG CORP Flood Income 9 598Ili 12/15/10 03/04/10 10037 6B 100 9,598 26 -13912 20101211/Y/0000000301/0000000386

,

FMCC3377111 71393LZT7 5 030

750054126768 - 6000 Urde FHLMC SER 2588 5000% 3/15/32 Flaed Income 10,726 50 12/15/10 03/02/10 10,950 B9 100 10,32650 •534 J9 ZOIf1121l/ x/00000007 01/000 0 0 007 73 F525072 31393M2%B 5 USO

25W
5112 6 7 6 8 LoBen Clyde FHIMC 1(01588 5000% 3/15/31 Flaed Income 1757 7J 12/15/10 06/01/10 2 863 88 100 2,753 73 11015 30101711/IY/0000000301/0000000773 FS25032 3139324208 S USO

250054426768 Logan Qrcle F LMC SER 2588 5000% 3/15/!7 Flaed Income IT 60517 12/15/10 07/08/10 8,960 39 100 1,105 12 -351 97 20101714/ZY/0000000301/000000f337 FS25032 71393M1U8 3 U5D

150054436768 101e0 Clyde

H

FLMC SER 2588 5000% 3/15/32 Flood Income !,097 95 l2/IS/10 09/11/10 !,71035 100 7,097 95 112 ! 7 01 01 2 11/IY/0000000301/0000000373 F525032 31333M260 3 USO

I/ Ce^Z.
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25D054426768-Lo{an Urde FHLMC REM SIR 1160PI 4 010% 2/15/32 Fixed Income 14,02008 11/15/10 07/14/10 14.11 11 100 14,07008 17306 20101114/ZY/ODODDOO301/000DDOD523 FR54037 71793M609 S USD

750054426768 Lo(m Clrcla FHLMC REM SER 2580P%1000% 2/15/32 Fixed Income 13 628 65 12/15/10 07/14/10 63 816 05 100 I7 628 65 -1374 20101211/Zn/000000030l/00000005I3 FR54031 31393M609 S USD

750054116768 Lopn Clyde fNIMC REM 2617 GF 0 630% 11/15/30 Flaed Income T,116 43 12/15/10 07/18/10 3,113 78 100 2,116 13

2

65 20101I11/Z1'/0000000701/0000000404 7630630 31393R6C9 $ USD

ISDOSN26768 Lopn Clyde FHLMC REM 2617 GF 0 630% 11/15/70 Fired Inrnme 5,178 82 12/15/10 04/02/10 S 222 7B 100 5 778 87 fi 51 20101111/Z1'/000OOO0301/0000000101 FP50630 31797R6C9 S USD

250054436768 Lc(en Urde FREDDIE MAC SERIES 2668 Fixed Inc... 6 815 87 12/15/10 01/27/06 6 791 11 100 6 815 87 24 76 20101214/Z1'/0000000301/OD00000018 313940103 L USD

250054426768-Lapp Circle FHLMC GOLD Fixed Income 3,38956 12/15/10 03/18/10 742558 100 338956 -3602 20101214/ZY/ODDDDO0301/000DDD 40] 31397PYA1 S USD

25D054426768 La{.n Urde FHLMC GOLD Fhed Income 32,10710 17/15/10 07/2]/10 12,30151 100 12,2 9911 10101711/21'/0000000701/0000000107 31397PYA2 $ USD

750051126768 la{an Circle IPMCC 5E9 2004 Cl 4 30171% 1/15/38 Fixed Income 89778 12/15/10 03/02/10 905 78 100 897 78 •8 20101215/IP/000DDO0842/0000000002 IS24338 46625MV63 S USD

250054426768 Logan Urde MBNAS 2005-IIA 029344%5/15/13 Fixed Income 360,00000 12/15/10 05/14/10 359,66750 100 3(0,00000 3375 20101211/ZY/0000000307/0000000017 M200313 552UITDN8 S USD

7 5005117 6 7 68-Lo{an Urde::-L HALT 1(62009-8 11199%9/15/11 fixed ncame
5,33939

12/15/10 05/28/10 5,34106 100 5,33939 167 70101715/IP/000000773/0000000003 NTIIIll 654750086 S USD

2500544267 68 • Lepn Circle NALT SEA 2009 B 12199% 9/15/11 Flvad Income 32 570 27 12/15/10 09/07/10 J7 619 89 110
32

570 77 49 62 20101215/IP/0000000773/0000000002 6521211 654750066 S USD

25D054• lo(m Urcle:2 :;:: HALT SEA I009 $ 1 7199% 9/IS/11 Fixed Income 9 076 96 22/15/70 07/30/10 9,09043 100 9,076 9fi I7 17 20301215/IP/17000000773/0000000002 0521211 65/750006 S USD2
,5.54

LOn Urde S CARLOINA SLC 05-01 352%12/03/18 Fixed Income 5000000 12/09/10 05/07/10 48,37088 97 48,50000 12912 20101115/S8/0000000133/0000000002 SC00318 8371486X3 S USD

25DO54426768 Loan Circle VIRGINIA ELEC 8 PWR CO NOTES Flaed Income 125,00000 12/15/10 07/23/09 129,17750 100 12500000 4,177 SO 20101 2 11/ZY/0ODDD00304/0DD0010245 OJE 927901EVZ l USD

25DD 426768 • Logan Clyde VIRGINIA EIEC & PWR CO NOTES Flaed Income 70,00000 12/15/10 OS/IB/10 71,36910 100 70,00000 1,26910 20101231/ZY/0000000304/0000010245 DJE 9T7801EV2 S USD

250054426768 Loean CIrde WBCMT SER 2005 C17 4 78196% 3/15/42 Fixed Income 84 37 12/15/10 06/02/10

Be

77 100 84 37 20101220/IP/000000119I/0000000002 W324742 929766685 S USD

250051426768 Logan Urcle BANC AMER FOG 05 Al 89229% 3/70/35 Fixed Income 882 57 12/70/10 05/17/06 1171 68 100 .8217 10 89 20101220/11" 1221/0000000001 BAF$135 059460055 L USD

2 5 005412 6 76 8 • Logan Ord. BSCMS 5E6 7006 PWR 5 04385%11/11/38 Fixed Inrnme 3,78678 11/11/10 01/11/10 3,892 54 100 3 786 78 -105 76 20101270/IP/000000II6I/ODDDDIWII 8525138 07368PAA9 S USD

250054426]68 Loan
Circle

BSCMS SER 2006 PWR 5 G4385% 12/11/38 Fixed ncome 5,153 57 12/11/10 01/14/10 5 297 51 100 5,153 57 •143 94 20101720/IP/000000116l/OOOODDO020 8525138 07388PAA9 S USD

250054416768 Lo{en Circle FHLMC REM 5E8 3540 2 00006%6/15/14 Fixed ncome 52,55374 17/02/10 12/02/10 52,91505 10069 52,91505 20101710/58/11000000710/0000000003 FR37014 33398EOC7 S USD

250054426768 • Lo{m Urde 16806 1001-Cl 62 6 13586% 3/15/33 Fixed income 34,049 56 12/15/10 10/12/10 34,092 12 100 31,049 56

6

-12 56 20101220/IP/0000001187/0000000002 F2A6133 337368080 S USD

250054426768 - Logan Clyde LB UBS COML 05 C2 1 82088% 4/17/70 Flxed Income 306 12/17/10 05/02/06 2 99 100 306 007 20101220/IP/0000001187/0000000002 1C04830 5210811304 L USD

2 5 005112 6]68 Lo{an Clyde LB UBS COMl05•C2 4 82088% 4/17/30 F1.
di Inrnme 306 12/17/10 05/31/06 199 100 306 007 70101770/IP/0000001167/OODDODDO01. 07 1054830 52109H 04 L 010

150054426768 Loan Urde LB LIBS COML 05 C2462088% 4/17/30 Flud Income 2074 12/17/10 11/08/10 2079 100 2071 -0 05 1054830 526084304 5 USD

253054426768 Ln(en Circle LB UBS COML 04 Cl 3 24595% 5/15/29 Flaed Income 738,781 17 11/09/10 11/09/10 1312 714 1102 239 24754 20101223/SB/D000000287/000000D002 1C03229 52108312017 S USD

250054476768 Lo{ en CI,de WBCMT 2003 CS A2 389398%11/15/35
Fixed

Income 127,894 31 11/08/10 11/08/10 117 17411 1911 127,874 33 20101223/SB/000ODO028S/OO0CDODOO1 W2A3835 29"

LW'

S USD

250054426768 logo Urde 6E01S69520054 047232%10/25/35 Fixed Inc... 74064 12/25/10 04/77/10 77417 100 74081 1667 70101227/IP/0000001385/0000000002 6620535 00764MGE1 5 USD

250054426768- Lo{an Circle AMERICAN HOME 04-2 2 22641% 2/25/44 Fixed Income 4,704 52 12/25/10 05/25/06 4 082 33 100 1 204 52 112 19 20101221/ZY/0000000517/0000000122 A304544 026603806 I USD

250054426768- LOpn Urcle AMERIOUEST MTG 200040005%5/25/35 Flud Income

"' d

1,77883 12/25/10
:7

01/27/10 111106 100 127883 367720101227/IP/0000001336/000ODD0002 6M20435 030725A96 S USD

250054426768 • Loan Clyde AMERIOUEST MTG 200010005% 5/25/35 :d
Fix

15 61 12/75/10. 05/18/10 579 Z7 100 515 61 1637 20101227/IP/0000001386/0000000001 66620175 030775096 S USD

2 50054/26 768 - Loan Circle AMERIQUEST MTG 2 00 0 10005% 5/25/35 Fixed Income 1,295 88 12/25/10 12/01/10 1,26348 100 1,29583
324

20101227/IP/00 0 0001 3 8 6/0000000002 AM20435 03072SA96 S USD

25DO54126768 la(en Urcle CWABS INC 2006 23 0 31834% 5/25/3] Flaed Income 111 7 17 12/25/10 03/08/10 5,057 20 100 5,117 17 63 97 70101217/IP/0000001791/0000000003 020337 176660589 S USD

250054426768 • lo{en Ur de CWABS INC 2006 23 0 31834% 5/25/37 ihed Income

7

1,5510 12/25/10 10/27/10 1 53404 100 1,55740 23 36 20101217/IP/0000001391/0000000002 C120337 22666CAB9 5 USD

250054426768 Logan Clyde CWALT INCOS 7308549109%1/25/36 Fixed Income 4,02128 12/25/10 01/18/06 4,06722 100 4,02128 419420101724/3Y/0000000517/0000000090 C105536A 12668AU45 L USD

150054426768 lop,, 0r de CMSI 3E8 2004 6 512358% 9/75/34 Fixed Inc... 2,083 58 12/27/10 03/10/10 1086 18 100 2083 58 -2 6 20101227/C4/0000000261/0000000001 0525534 172973C80 $ USD

250054426768. LOpn Circle 0(016 DELAWARE LLC 17/77/10 InveHmenr CaFh 6' 50000000 12/27/10 12/17/10 199,95000 100 500,00000 50 2010I214/ZY/0000000510/0000015158 001122710 253IEIMT9 $ USD

250054476768 • Lo(en Urcle FNMA Al. 1000 91FC 0 69717% 5/25/33 Fixed Income 5,14680 12/25/10 03/17/10 5,24183 1110 5,,11 680 4 92 20101224/IY/ODDOOOD31 7/0000 0003 9 5 FT70533 31394FZF5 S USD
25D054426768 Lapn Chde FNMA POOL 1 797393 2 40898% 12/01/34 Fixed Income 8,22498 12/25/10 01/01/01 8,22840 100 8,22498 342 20101224/Z1'/0000000518/0000000149 7973936 31105R362 l 050

Logan Circle21DOI 26 FNMA POOL a 000158 2 47196%11/01/34 Fieod Income 176 79 12/75/10 01/01/01 18018 100 176 79 3 39 70101724/ZY/0000000518/O000000I57 800158A 31405UST2 L USD:2
250051426768 101an Ord.;:: FNMA POOL1842392 2922%10/01/35 Fixed Inc... 73591 12/25/10 11/29/05 73661 100 23591

-07
20101221/ZY/ODOODDOSIB/0000000740 942392A 71407V2Z7 I USD

I50054426768 lepan Urde IST HORIZON 04 663 2 34279% 6/25/34 Fixed Income 2,624 13 12/25/10 04/26/06 2 580 79 300 T 621 13 43 34 20101231/ZY/0000000517/0000000109 1401831 120510303 L U50

25005442fi768 • loan Clyde HEAT SER 2005 8 016213% 2/25/36 d :,c, ,: 17,245 75 12/25/10 11/19/10 12,184 5I 100 12,245 75 61 73 20101217/IP/0000001409/OD00000002 H120536 437084PV2 S USD

250051426760 • Lo(en Urde I P MORGAN 2005-682 92471%11/25/35

.

Fixed Inborn. 8,524 74 12/25/10 12/20/05 8,412 85 100 .52474 111 89 20101224/ZY/0000000517/0000000084 1PM4935 466217YS6 I USD
250054426768 Loan Circle LB UBS COML 04 CZ 3 24595% 3/15/79 Flood Income 32116 11/18/10 05/19/06 3055S 100 314 16 18 61 20101227/IP/0000003357/0000000002 1C03129 5260862707 L 050
750051176768 Lo{an Circle L8 U33 COML 04 CI 324595%3/15/29 Fixed Income 79714 11/18/10 05/29/10 29635 100 79714 07920101277/IP/0000001397/0000000002 1053229 5210886ZW7 S USD
750051176768 Lopn Clyde 1$ LIPS COML 041 Cl 3 21595% 5/15/29 Fled Income 2053 11/18/10 09/23/10 20549 100 2053

.019

70101727/IP/0000001397/0000000002 LLA7229 521D8HZW7 5 USD
250054426768 Logan Circle 18 U63 COMI 04 Cl 3 24595% 3/15/19 Flaed Income 2,18007 11/18/10 11/09/10 2,49491 100 2,48007 -1 84 20101227/IP/0000001397/0000000007 L.J229 57108HIW7 S USD

2
50054:

7:: La{aClyde2: l6•UBS COMl 01 C2 3 21595% 3/15/29 Fixed Inborn. 584 14 11/18/10 11/21/10 5946 100 584 14 -046 20101227/IP/0000IM1397/ODDDDDOD02 1053229 52108112417 S USD2 7

250054IOIan Urde LB UBS COML 04 C2 324595% 3/15/29 Fixed Income 11,503 00 12/1]/10 05/19/06 10,842 59 100 11,503 00 660 41 70101277/IP/0000001397/0lbbb OODI 4[03X9 51ID8HZW7 L USD
250054426768 Logan Circle LB UBS COML 04 Cl 324595% 3/15/29 Fined Income 10,544 40 12/17/10 05/28/10 10 516 39 100 10,544 40 2801 20101727/IP/ODDDO01397/0000000001 1003719 571081'IZW7 S USD

250051126768 la{an CIrd. LB UBS COML 04 C2 3 74595% 3/15/29 FIo.d Income 7,285 33 12/17/10 09/23/10 7,292 05 100 7,285 22 -6 83 20101227/IP/D000001397/0000000004 LOD3229 5730161ZW7 S USD

250654426768 Lapp Urde LB UBS COML04 Cl 3 74595% 3/15/29 Fixed Income 88,007 70 12/17/10 11/09/10 88,179 59 1CID 88,007 70 171 69 20101227 3P/DD00001397/OODDDDDDD4 L053229 57108HZW7 S USD

250054426768- Logan Circle LB UBS COML 04 Cl 324595%3/15/79 Fixed Income 20,72909 12/17/10 11/24/10 20,74529 100 20,72909 162 20101227/IP/0000001397/0000000004 4003219 5210810/W7 5 USD

250051116768 Loan Urcle MASTR 6016705 7 244457% 9/25/35 Fixed Income 1,735 63 12/25/10 01/26/06 1 715 43 100 1,71161

202

20101224/ZY/ODDDDOD517/0000000106 Mar-35 5 76E r41 I USD
250054426768- Lop,, Urda MERRILL LYNCH 05 A 2 6229% 6/25/35 Flaad inborn. 1 347 48 12/25/10 02/14/06 1,330 00 100 1 317 48 17 48 20101221/29/0000000517/0000000093 M104735 59020UYU3

1

050

7 5 D01441:;:: - lan Clrtle PAM 2007 8511 A17 / 82199% 12/15/37 Fixed Income 7 951 86 17/75/10 11/15/06 3,611 34 100 7,951 86

112

52 20301737/IP/0000001156/0000000001 8264833 760985634 l USD

75D05u7lepn Clyde WAMU 82005 AR16 2 58996% 12/25/35 Fixed Income 3 591 20 12/25/10 01/10/06 3 577 96 100 3 591 20 18 24 70101227/I P/0000001401/0000000002 2005AR16 92922F6W3 L 010

250054176768-Lo{an Circle WBCMT2003 CS A2 389398%11/15/35 Fixed income 95064 11/18/10 04/26/10 95057 100 95064 00720101227/IP/0000001400/0000000002 W2A3835 9297661W1 S USD

250054426768- loan Circle WBCMT 2003-CS Al 389398%11/15/35 Fixed Income 1,01962 12/17/10 04/26/10 101951 300 1,01962 008 20101227/IP/17000001400/0000000001 W2A3835 929766LW1 I USD
25D054426763 Loan Circle WBCMT 2003 CIS A2 389398%11/15/35 Fixed Income 541182 12/17/10 11/08/10 541097 100 541182 085 70101227AP/000000140O/30D0)D0004 W2A3835 929766LW1 S USD
750051126768 Logan Clyde WELLS FARGO 04 2 4 88996% 11/25/28 Fired:, come 23,549 56 12/25/10 02/21/06 23,11415 100 23 549 56 435 11 20101224/ZY/ODODDDD517/ODDOODOD96 WF01828 9498000/8 L USD

750051116768 loan Chde WELLS FARG001 2 1 88996% 11/75/28 xeFid me 7,619 85 17/75/10 05/12/06 7,53310 100 7,&9 B5 316 45 IO1012T4/ZY/0000000S17/0000000096 WFOIB28 94980GAF8 L USD
250054426768 Logan Urde WELLS FAPGO 05-00.2 2 73816% 3/25/!5 Fixed Income 2,511 91 12/25/10 01/25/06 2,473 54 100 2,511 91 38 3] 2 01012 2 7/IP/0000001401/0000000001 WFO4535 94981UAE9 L 650
250054426768 lc{an Circle MSC 2004 T15 67 468985%6/13/41 FludInboma 17,31119 12/Ol/]0 05/11/10 17,10916 10009 1335266 56920101279/SB/0000000348/0000000003 M2A464I 61745ML27 S USD
250054426768-LO{an Circle BANK OF AMERICA TO 10138% 17/02/11 Fixed Income 85000000 12/78/10 10/08/10 85792200 10076 85647360 -1,4484020201230/2V/DODDDD26 2 6/000001 5 2 80 BOA0II O6D5OBAD3 $ USD
250051476769 10(an Clyde NEW HAMPSHIRE ST 3200N 11/01/20 Fixed Income ISO 02 12/23/10 09/15/09 ISO ODD CO 100 15000000 20101230/ZY/0000000626/00000I5177 90153220 64468EA96 I. USD
350054426768 lope Circle NEW HAMPSHIRE ST 3200% 11/01/20 Fixed Inc... 20000000 12/23/10 06/29/10 200,000 10 100 200,00) 00 20101230/ZY/OODODOD6Tfi/0000015777 N1153220 6468EA96 S USD
250054416768 Lop.CI,de CONNECTICUTST HSG 03455%11/15/38 Fhedincome 475,000 30 12/73/10 09/DI/10 435,00000 100 435,00000 20110103/ZY/0000000016/0000001938 0542938 20774WP10 5 USD
250054426768 Lo{an Circle U 5 TREASURY NOTES SER AP 2012 Flaed Income 1,895,00000 12/31/10 11/15/10 1,889,977 54 99 78 1,890,851 69 877 15 20110101/ZY/0000000007/0000003760 91 322PH7 S USD

$ 51,928,59711 $ 51,78 7, 58 075 $ (146,016]1
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POSII'1'10N DETAILS
Reforonce Currency: USD

Investment Positions • Principal

Cash & Short Term Investments (5.45%)
Avg Unit Cost Total Cost Market Price Accrued lnt Market Value Est Ann Income Unrealized Asset Unrealized Total

Nominal USD USD Nom Cc y/ USD USD Total Value USD USD Gain/l(oss) USD Currency Unrealized
Description Quantity Non) Ccy Nom Ccy As of Date Nom Ccy Nom Ccy % Total Assets Nom Ccy Nom Ccy Gain/Iloss) Gam/ILossl

Short Term Investments

CITIBANK MDA 462,069. 68 1 00 462 .069 68 1 00 4585 462 ,069 68 462,115 53 693. 10 0 00 0 00 0 00

CUSIP 9904CST17 Yield .15% 5 45

Nominal Currency USD

Total Cash & Short Term Investments 462,069.68 45.85 462,069.68 462,115.53 693.10 0.00 0.00 0.00

Equities (93.02%)
Avg. Unit Cost Total Cost Market Price Acc Dividend Market Value Est Ann Income Unrealized Asset Unrealized Total

Nominal USD USD Nom Ccy/ USD USD Total Value USty 161) C,arn/(I rice) I1SD Currency t lnrralrred

Description Quantity Nom Ccy Nom Ccy As o(Date Norn Ccy Nom Ccy % Total Assets Nam Ccy Nom Ccy Gam/(Loss) Gam/l(oss)

Common Stock

APOLLO GROUP INC CL A 3.500 400432 140,151 43 3949 0 00 138,215 00 138.215.00 0 00 (1.936 43) 0.00 (1,936 43)

Ticker/CUSIP APOL/037604105 Apr-30.10 163

Sector K
Nominal Currency USD

BANCORP INC DEL 20.000 6 4168 128 ,337 00 1017 0 00 203,400 00 203.400 00 0 OD 75.063.00 0 00 75.063 00

Ticker/CUSIP TBBK/05969A105 Apl-30.10 2.40

Sector D
Nominal Currency USD

BECTON DICKINSON & CO 1,500 76 2682 114,402.41 84 52 0 00 126,780 00 126,780.00 2,46000 12.377.59 0 00 12.377.59

Ticker/CUSIP : BDXl075687109 Alu-30.10 1 50

Yield 1 94% Sector f

Nominal Currency USD

Equity Sector Ker.

A fnntumot Dtscrotlnnary 8 Consumer Slapir s C Ennrgy 0 Financials E Fnrragn Egodms F Hneltn Guo 1, Incrntrials

H Intormatmn Tochnningr I M.tenals J Miscnlhnenns - For.gn ether L Tatnco-umrmcauM Sorncns M Uuihas

rho r,ool r u03693/H12



Citi Private Bank ci t

TH E RUSSELL BERRIE FOUNDATIONIYACKTMA N Prrferred Custody Account I 251)0.19013768 [Statement Period Dec-01 - 10 to Dec-31-10 Page 27 of 113

PosrrtoN DETAILS
Ralorenco Currency: USD

Investment Positions - Principal

Equities ( 93.02%)
Avg Unit Cost Total Cost Market Price A cc Dividend Market Value Est Ann Income Unrealized Asset Unrealized Total

Nominal USD USD Nom Ccy/ L/SD USD Total Value USD USD Gam/(Loss) USO Currency Unrealized
Description Quantity Nam Ccy Nom Ccy As of Date Nom Ccy Norn Ccy % Total Assets Nom Ccy Nom Ccy Garn/(Loss) Gam/(Loss)

Common Stock

C R BARD INC NEW JERSEY 3.000 84.1532 252.459 83 91 77 0 00 275.31000 275,310 00 2,160.00 22,85017 0.00 22,850.17

Ticker/CUSIP BCR/067383109 Apr-30-10 3 25

Yield 78% Sector F
Nominal Currency USD

CISCO SYS INC 6.000 204531 122,71860 2023 000 121,38000 121,38000 0.00 11,338:60) 0.00 (1,33860)

Ticker/CUSII' : CSCO/17275R102 Apr-30-10 1 43

Sector L
Nominal Currency USD

CLOROX COMPANY DE 6,000 62 3804 374,282.40 63 28 0 00 379,68000 379,680 00 13,200 00 5,39760 0 00 5.39760
Ticker/CUSIP CLX/189054109 Apr-30.10 4 48
Yield 3 489'. Sector B
Nominal Currency USD

COCA-COLA CO 8,000 47 0582 376.466 25 65 77 0 00 526,160.00 526,160.00 14.080.00 149,693.75 0 00 149,693 75
Ticker/CUSIP - KO/191216100 Apt-30.10 621
Yield 2 68% Sector B
Nominal Currency USD

COMCAST CORP CL A - SPL 14,000 13 8226 193,516 40 '11081 0 00 291,340 00 291.340 00 5.29200 97,823.60 0 00 97.823 60
Ticker/CUSIP CMCSK/20030N200 Apr-30.10 3.44
Yield 1 82% Sector A
Nornmal Currency USD

CONOCOPIIILLIPS 7,000 43 8605 307.024 00 6810 0.00 476,700 00 476,700.00 15,400.00 169,676 00 0 00 169,676.00
lickef/CUSIP , COP/20825C 104 Apr-30.10 5.62
Yield 3 23% Sector C
Nominal Currency USD

Egnlry Sector Key:
A Consumer Di;crotmmry B Consumer Stailrs C Energy D Financials E Fomipn Egrnnnc F Hoalth Care G Industrials
H IgMrm.Uon Technology I M:mm^ls J Mrtcr Iionnntrs - Foreign r Cthrr L Tolncommunicatmn Somcos M Utilities -

oeoiboo r 1.7/Q7rGOJ/1n2
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THE RUSSELL BERRIE FOUNDATION/YACKTMAN t'rcFcrred Custody Account I 25 8049111 3768 1 Statement Period Dec-01-10 to Dec-31-10 I Page 28 of 113

POSI'11ON DETAILS
Reference Currency: USD

Investment Positions - Principal

Equities (93 02%)
Avg Unit Cost Total Cost Market Price Acc Dividend Market Value Est Ann Income Unrealized Asset Unrealized Total

Nominal USD USD Now Ccy/ USE) USD Total Value USD USD Gam/tLoss) LISP Currency Unrealized
Description Quantity Now Ccy Nom Ccy As of Date Now Ccy Now Ccy % Total Assets Nam Ccy Norn Ccy Gam/(Loss) Garrr/(Loss)

Common Stock

CORNING INC 5.000 16 742 83.710 00 1932 0.00 96.600 00 96,600 00 1,000.00 12.890 00 0 00 12.890.00

Tucker/CUSIP GLW/219350105 Apr-30-10 1.14

Yield 1 04% Sector I
Nominal Currency USD

COVIDIEN PLC DUBLIN-USD 3.000 36 7236 110.170 BO 45 66 0 00 136.980 00 136,980 00 2 400 00 26,809.20 0 00 26,809.20

llcker/CUSIP COV/G2554F105 Apr-30.10 162

Yield 175% Sector F
Nominal Currency USD

H & A BLOCK INC 16,500 14 565 240,323 70 1 191 2,47500 196.515 00 198,990 00 9,90000 (43,808 70) 0.00 (43.808.70)

Ticker/CUSIP - HRB/093671 105 Apr-30-10 2,35

Yield 5 04% Sector 0
Nominal Currency USD

HEWLETT I'ACKARD CO 4.000 41.352 165,408 30 42 10 0 00 168.400 00 168.400 00 1,280 00 2,991 70 0 00 2.991,70

lrcYer/CUSIP • 11PO/428236103 Apr-30-10 1 99

Yield 76% Sector H

Nominal Currency USD

JOHNSON & JOHNSON 3.500 64.3684 225,289 50 61 85 0 00 216,475 00 216,475 00 7,560.00 (8.814 50) 0 00 (8,814 50)

Tucker/CUSIP JNJ/478160104 Apr-30-10 2 55

Yield 3 49°%o Sector F
Nominal Currency USO

LANCAS I ER COLONY CORI' 1,500 42.2765 63,414 75 57.20 0 00 85,800 00 85,800.00 1,980.00 22 385.25 0 00 22.385 25

icker/CUSII' : LANC/513847103 Apr-30-10 1 01

Yield 2 31 % Sector B

Nominal Currency USD

Equity Sector Key:
A Concnmer Discretionary a eonru -oer Staples C Energy 0 Financials E Foreign Equities F Health Caro 6 Imluchlals

n Inlormanan inchnology I Mamnala J Mkcnllaroous - Foreign K Other L olocommunrcationSonuns M Utilities

00(021O(n r.t/036ftS/m 2
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THE RUSSELL BERRIE FOUNDATIONIYACKTMAN

Cltl
Preferred Custody Account 1251)4149013768 1 Statement Period Dec-01-10 to Dec-31-101 Page 29 of 113

POSITION DETAILS Reference Currency: USD

Investment Positions - Principal r«,rr.,r

Equities (93.02%)
Avg Unit Cost Total Cost Market Price Acc Dividend Market Value Est. Ann Income Unrealized Asset Unrealized Total

Nominal USD USD Nom Ccy/ USD USD Total Value USD USD Gain/(loss) USD Currency Unrealized
Description Quantity Nom Ccy Nom Ccy As of Date Nom Ccy Non, Ccy % Total Assets Nom Ccy Nom Ccy Ga,Nl'Loss) Gain/fLosss
Common Stock

MICROSOFT CORP 20.000 22 4943 449,88612 27 91 0 00 558,200 00 558,20000 12.800 00 108,313 88 0 00 108.313 88
Ticker/CUSIP : MSFT/594918104 Apr-30-10 6 59
Yield 2.29% Sector H It
Nominal Currency USD

NEWS CORP CLASS A NEW 60.000 85124 510.749 50 14 56 0 00 873.80000 873.600 00 9,000.00 362.850 50 0 00 302,850.50
Ticker/CUSIP NWSA/65248E104 Aln-30-10 1031
Yield 1.03% Sector A
Nominal Currency USD

11E1'SICO INC 13.000 61 2525 796,282.56 65.33 5,28000 849.290.00 854,570.00 24,960 00 53,007.44 0 00 53,007.44
ticker/CUSIP PEP/713448108 Apr-30-10 10.08
Yield 2.94% Sector 6
Nominal Currency USD

PFIZER INC 25.000 13 9648 349.120 60 17 51 0 00 437,750 00 437,750 00 20.000 00 86,629 40 0 00 88.629 40
Ilcker/CUSIP PFE/717081103 Apr-30-10 516
Yield 4 57% Sector F
Nominal Currency USD

PROCTER & GAMBLE CO 5,000 58 4806 292,403.20 64 33 0 00 321,650 00 321,650 00 9,63500 29,246.80 0.00 29 ,246.80
licker/CUSIP . PG/742718109 Apr-30-10 3 79
Yield 3% Sectai 13
Nonnpal Currency USD

RESOURCE AMERICA INC NEW CL

A 16.000 63826 102,122 00 6.86 0 00 109,760.00 109,760.00 1,92000 7,638 00 0.00 7.638.00
Ticker/CUSIP : REXI/761195205 Apr-30-10 1 29
Yield 1.75% Sector D
Nominal Currency USD

Equity Sector Kcy.
A rnnsurnor Disnouon.my U Conarmer Staples C Enor D Fiainaals E Foreign Equities F Health Ciro G Industnak
H Intmmahnn Tochnoingy I Matcnals J rdwrollvronus • Foreign K Other L Tolecomrmmicatinn Srnicr s M Utihhos
00032A)O l 1.T/O6OBJI i 12
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THE RUSSELL BERRIE FOUNDATIONIYACKTMAN

POST-1'10N DETA11,S
Reference Currency: USO

Investment Positions - Principal

Cltl
Preferred Custody Account 125D04901 3768 I Statement Period Dè c-0140 to Dec-31-10) Page 30 or 113

Equities (93.02%)
Avg Unit Cost Total Cost Market Price Acc Dividend Market Value Est Ann Income Unrealized Asset Unrealized Total

Nominal USD USD Non; Ccy/ USD USD Total Value USD USD Gair/(loss) USD Currency Unrealized

Description Quantity Nom Ccy Nom Ccy As of Date Norn Ccy Nom Ccy % Total Assets Nom Ccy Nom Ccy Garn/Qoss) Gain/(Loss)

Common Stock

STRYKER CORP 3,200 43 6289 139.612 70 53 70 576 00 171,840 00 172.416 00 2,30400 32.227 30 0 00 32.227.30

Ticker/CUSIP SYK/863667101 Apt-30.10 2.03

Yield 1 34% Sector F

Nominal Currency USD

SYSCO CORP 7,000 29 285 204,995 32 29,10 0 00 205,800 00 205,800 00 7,28000 804 68 0 00 804.68

Ticker/CUSIP SYY/871829107 Apr-30-10 243

Yield 3 54% Sector A
Nominal Currency USO

TOTAL SYSTEM SERVICES INC 7,000 14 5382 101,768 00 15 38 490.00 101,660 00 108,150 00 1,96000 5.89200 0 OD 5,892.00

Ticker/CUSIP TSS/891906109 Apr-30-10 1.28

Yield 1 82% Sector A

Nominal Currency USD

UNITEDHEALTH GROUP INC 4.500 22 4558 101.051 15 36 11 0 00 162.495 00 162,495 00 2,250.00 61,44185 0 00 61,443 85

Tlckor/CUSIP. UNFI/91324P102 Apr-30-10 1 92

Yield 1.38% Sector F

Nominal Currency USD

VIACOM INC NEW CLASS B 12,000 14 5397 174.476 40 39.61 0.00 475,320.00 475,320 00 7,200 00 300.843.60 0 00 300.843 60

Ticker/CUSIP VIAB/92553P201 Apr-30.10 5.61

Yield 1 51 % Sector A

Nnnunal Currency USD

WAL-MART STORES INC 3,000 54 4797 163,439 10 53 93 907 50 161.790 00 162,697 50 3.63000 (1,649 10) 0 00 (1,649.10)

f icket/CUSIP : WMT/931142103 Apr-30-10 1 92

Yield 2 24% Sector B

Nominal Currency USD

Total Equities 6,283,582.02 9,728.50 7,874,890.00 7,864,618.50 179,651.00 1,591,307.98 0.00 1,591,307.98

Equity Sector Key:

A Cruuurrer Dtsaotmnary a Consumer Staples C Enemy D Fi nancials

Hl Intorrnatrnn Technology I M.itnnals J Misenllanenus - Fotnrgn K Other

(4,021001 1.7107011),112

E Foreign Equities F Health Care G Industrials

L Tetccomnumcatien Ser mcoa hi Utdgms

. I
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BARCLAYSA^^S
Brokerage account RUSSELL B RRIE FOUNDATION

^EAL
592-01336 December 1 - December 31, 2010

page 7 of 17

HOLDINGS

In instances where prices of securities are not readily available, securities have no values, securities may not have been actively traded or where other factors prevent the pricing of

securities, "*' appears in the market price column, the market value for the security is not computed and the total equityin your account does not reflect the long or short market value

(if any) of those securit i es. Please also note that totals may differ from the sum on individual components due to rounding

Unrealized gainfloss total reflects all positions for which a cost basis is available . Please review the Tax Lot section for details regarding cost basis.

Equities

Your statement contains research ratings for companies covered by Bardays Capital Equity Research. Clients may access Barclays Capital research at www.barclayswealthamericas.com or by calling

1-800.253 -4626. A complete description of Barclays Capital ratings may be found on Page 2 of your statement

Note: Trade price may include any applicable local taxes and fees.

Unrealized Est ann Est annual

Common stocks ( symbol) Quantlty Unit cost Total cost Market price Market value alnhloss eld ('o) Income ( S) Comment / Research ratin g

•••ACCENTURE PLC IRELAND (ACN) 9,500 29 . 00 275,471.04 S 48 . 490 $ 460,65500 185,183 96 1.856 8.55000 In cas h account

SHS CL A Barclays : 1-OINEU

ABBOTT LABORATORIES (ABT) 10 ,000 47 . 10 471.012 . 00 47 . 910 479 , 100.00 8,088 .00 3.674 17,600 .00 In cash account
Barclays: 1-O/POS

ACTIVISION BLIZZARD INC (AIVI ) 22.800 11.29 257,439 . 36 12.440 283. 632 00 26,192 . 64 1.206 3,420 .00 In cash account

X0--N CORP (AON ) 7,000 37 69 263,822 . 30 46 . 010 322,070 00 58,247.70 1.304 4.200 00 In cas h account
Barclays: 2-E/NEU

BECTON DICKINSON & CO (BDX) 5.300 68.72 364,225.86 84 . 520 447,956 .00 83,730 . 14 1.940 8.692. 00 In cash account
Bard. :2-E/POS

•••CENOVUS ENERGY INC (CVE) 2,500 20 . 62 51,552 . 71 33 . 240 83,100 00 31,547 .29 2.356 1,957 .50 In cas account
Barclays: 2-E/NEU
Shares denominated in-
Canadian Dollar - CAD

COMPUTER SCIENCES CORP (CSC) 6.100 49.06 299,259 . 90 49600 302,560 00 3,300 . 10 1.613 4,88000 In cas h account
Barclays , 1-O/NEU

COVANTA HOLDING CORPORATION (CVA) 25,000 18.43 460,686.56 17 190 429,750 .00 - 30 ,936.56 in cash account
Barclays . 2-E/NEU

DEVON ENERGY CORPORATION NEW (DVN ) 3.200 67 . 20 21S.03597 78 510 251,232 .00 36,196.03 0.815 2,048.00 In cash account
Barcla .1-O/NEU

INTERNATIONAL BUSINESS (IBM) 4, 100 71.17 316,377.32 146 760 601,716 00 285,338 68 1.772 10,660.00 In cas account

MACHINES CORP Barcl : 2-E/POS

LOEWS CORPORATION ( L) 7,600 40 13 305.017 64 38 910 295;71600 - 9.301 64 0 . 643 1,900 . 00 Incas account

M & T BANK CORP Ml B) 2.000 119.35 238,703.20 87.050 174,100 00 - 64,603 . 20 3.217 5,600 . 00 In cas h account
Barclays :2-EINEU r,

-.•METHANEX CORP (MEOH ) 11,400 10.59 120 ,688.38 30 .400 346,560 .00 . 225 , 871.62 2 . 039 7, 068.00 Incas account cu
Shares denominated In: o
Canadian Dollar - CAD o

OCCIDENTAL PETE CORP (OXY) 8, 540 35 20 300,637 48 98.100 837,774 00 537, 136 52 ,1.549 -12,980 .80 In cash account . $
Barclays:1-OINEU $

ORACLE CORP (ORCL). 19,000 . 19.54 371,278 62 31.300 594,700.00 - 223,421 38 0.639 • 3,800.00 In cash account °
4 .. i• y = `' It 1' ' Barclays ' -O/PO5 S n

w M1^ ^.1
-^ -1 ^^^` . •. - ! .'l••f-^ •^Y

n•,^:f`-'"
.Y, 1 _ p _, -. . . .^F. [V

Ix R

'WI HISSA^t\'S1i1 n41
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BARCLAYS Brokerage account RUSSELL I3EPRIE FOUNDATION
WEALTH 592-01336 December I - Dcccinbcr 31, 2010

page 8 of 17
Equities

Common stocks (symbol) Quantity Unit cost Total cost Market price Market value
Unrealized

ain/loss
Est. ann
yi eld (%)

Est annual
Income f) Comment /Research ratln

PACKAGING CORP AMER (P1(G) 15.800 15.35 242,601,10 25. 840 408,272.00 165,670 .90 2.322 9,480 . 00 In cas account
PFIZER INC (PFE) 10,500 17. 23 180,881 .40 17 510 183,855 00 2,973 60 4.569 8,400.00 In cas h account

Barclays : 1-O1POS
PIONEER NATURAL RESOURCES CO (PXD) 3,500 31 65 269,052.71 86 820 737,970 00 468,917.29 0.092 680.00 In cash account

Barclays ' 2-E/NEU
REINSURANCE GROUP OF AMERICA (RGA) 3.800 32 16 122,219.78 53 710 204,098 00 81,878 .22 0.894 1,824.00 In cash account
INCORPORATED
***SUN LIFE FINANCIAL INC (SLF) 9,600 29 05 278,860.80 30.100 288,960.00 10,099 .20 4.761 13,756 .80 In cas h account

Shares denominated in:
Canadian Dollar - CAD

SYMANTEC CORPORATION (SYMC) 25.000 16.42 410,545 01 16.740 418,500.00 7,954 .99 In cas account
Barclays : 2-E/POS

THE TRAVELERS COMPANIES INC (TRV) 6,300 43.46 273,789.75 55 710 350,973.00 77,183.25 2.585 9,072.00 In cash account
Barcla • 1-O/NEU

VIACOM INC (VIA) 13.300 18.55 246,659.14 45.860 609,938 .00 363,278. 86 1,308 7,990 00 In cas account
NEW CL A
Total USD Common stocks "^ y,(13^78T_00 S 2,777,368-97 S 144,549.10

Unrealized Est. ann. Est annual
Master limited partnerships Quantit Unit cost Total cost Market p rice Market value gainAoss yield (S6) Income ( S) Comment /Research rating
NUSTAR GP HOLDINGS LLC (NSH) 14,200 5 20.09 285,252.44 36 330 S515,88600 S 23 5.285 27,264.00 In cash account
UNITS RPSTG LTD LBLTY COINT

Total Equities S'9,629,07X00 S 3,008,002.53 S 171,813,10

, r3. J 4_1, .14`it:

1 : i 4
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THE RUSSELL BERRIE FOUNDATIONIPECAUT Preferred Custody Account I 2 5 1)D-19011476815tutement Period Dec-01-10 to Dec-31-10 I Page 14 of 113

Reference Currency: USD
POSITION DETAILS

Investme nt Positions - Principal

Cash & Short Term Investments (0.04%)
Avg Unit Cost Total Cost Market Price Accrued Int. Market Value Est. Ann Income UnrealizedAsset Unrealized Total

Nominal USD USD Nnm Ccy/ USD USD Total Value USD USD Gain/(Loss) USD Currency Unrealized
Description Quantity Nom Ccy Nom Ccy As of Date Nom Ccy Nom Ccy % Tolal Assets Nom Ccy Nam Ccy Gain/(Loss) Gam/(Loss)

Short Term Investments

CITIBANK MDA 2,000 1 00 2,00000 1.00 13 81 2,00000 2.01381 3 00 0 00 0 00 0 00

CUSII' 9904CST17 Yield 15% 0 04
Nominal Currency USE)

Total Cash & Short Term Investments 2,000 .00 13.81 2,000 .00 2,013.81 3.00 0 .00 0.00 000

Equities (99.33%)
Avg Unit Cost Total Cost Market Price Acr- Dividend Market Value Est Ann Income Unrealized Asset Unrealized Total

Nominal USD USD Nom Ccy/ USD USD rota! Value USD USD GairW oss) USO Currency Unrealized
Description Quantity Nom Ccy Nom Ccy As of Date Nero Ccy Norn Ccy % Total Assets Nom Ccy Nom Ccy Gain/(Loss) Gain/(Loss)
Common Stock

AMERICAN EXPRESS CO 5.000 48 6957 243.478.85 42 92 0 00 214,600 00 214,600 00 3,60000 128.878.85) 0 00 (28,878.85)
Ticker/CUSIP AXP/025816109 Apr-30-10 4.13
Yield 1 68% Sector D
Nominal Currency USD

Al WO0D OCEANICS INC 4,500 26 8149 120.667 10 37 37 0 00 168,165.00 168,165 00 0,00 47.497 90 0.00 47,497 90
Ticker/CUSIP AIW/050095108 Apr-30-10 324
Sector C
Nominal Currency USE)

BERKSHIRE HATHAWAY INC Cl 6
Ticker/CUSIP . 8RKB/084670702
Sector D
Nominal Currency USD

Equity Sector Kelr.
A Cnnsu-ner Discrnnanari 0 Consumer Staples
H IntermannOnchnningv I Matmrals

0003Z(0011.7/03591/711Z

6.750 57 7627 389,898 25

C Energy 0 Financials
J Mhscollannous - Foreign K Other

80 11 0 00 540,742 50 540,742 50
Apr-30-10 10 40

E Frump Equities F Health Car,' G Induction

l lolero nmunrcamron Servic es M Utilities

0 00 150. 844.25 0 00 150,84425
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THE RUSSELL BERRIE FOUNDATIONIPECAUT Preferred Custody Account 125D(14 90047681 Smranem Period ore-011 - 10 to Dec-31-10 I Page 15 of 113

POSITION DETAILS
Roforonca Curroncy: USD

Investment Positions - Principal .n,,,d

Equities (99.33%)
Avg Unit Cost Total Cost Market Price A cc Dividend Made Value Est. Ann Income Unrealized Asset Unrealized Total

Nominal USD USD Nom Ccyl USD USD Total Value USD USD GaiMLoss) USD Currency Unrealized
Description Quantity Nom Ccy Nom Ccy As of Date None Ccy Non) Ccy % Total Assets Nom Ccy Nom (,cy Gam1/Loss) Gam/(Loss)

Common Stock

COCA-COLA CO 4,500 43 085 193,882 88 65 77 0 00 295,965 00 295.965 00 7,92000 102,082.12 0 00 102,08212
Ticker/CUSIP' KO/191216100 Apr-30-10 5.69

Yield 2.68% Sector B
Nominal Currency USC

EL PASO CORP 10.000 11 2522 112.522 69 13 76 100 00 137.600 00 137,700 00 400.00 25,077.31 0 00 25.077.31
Ticker/CUSIP EP/283361_109 Apr-30-10 265

Yield .29% Sector C
Nominal Currency USD

ION GEOPHYSICAL CORP 15.000 69103 103,65525 8 48 0 00 127,200.00 127,200 00 0.00 23,544 75 0 00 23.544.75

l lcker/CUSIP 10/462044108 Apr-30-10 2 45

Sector F
Nominal Currency USD

JEFFERIES GROUP INC NEW 3.800 17 8847 67,961 96 26 63 0.00 101,194 00 101,194 00 1,14000 33.232 04 0 00 33,232.04
llckei/CUSII' JEf/472319102 Apt-30-10 195

Yield 1 13% Sector D
Nominal Currency USD

JOHNSON & JOHNSON 3.500 57 4184 200,964 50 61 85 0 00 216,475 00 216,475 00 7,560.00 15,510.50 0 00 15,510.50
Ticker/CUSIP JNJ/478160104 Apr-30-10 416

Yield 3.49% Sector F
Nominal Currency USD

KRAFT FOODS INC CLASS A 7,500 30.782 230,865 70 31.51 2.17500 736.325 00 238,500.00 8,70000 5,45930 0 00 5,45930
lickot/CUSIP KFl/50075N104 Apr-30-i0 459

Yield 3.68% Sector B
Nominal Currency USD

Equity Sactar Key:
A Consunnt Discrotionary 8 Consumer Staptos C. Energy D Financials E Fomign Equiurs F Health Care G Industnak

H rntormioon iochnoingy I Uhtonals J Miscollannnus - Fomgn K Other E ielocomvnunicationSonicos M Utilities

(h)0.M/001 r3/0859Zg111
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THE RUSSELL BERRIE FOUNDATION)PECAUT P referred Custody Acco unt 1251) 0490047(,R I Siu(ement Period Dec-01 - 10 to Dec-31-10 I Page 16 of 113

Refinance Curroncy: 050osrr[oty De1-AILS ,

Investment Positions - Principal rmrj d

Equities (99.33%)
Avg Unit Cost Total Cost Market Price Acc Dividend Market Value Est Ann Income Unrealized Asset Unrealized Total

Nominal USD USD Nom Ccy/ USD USD Total Value USD USD Gaini(Loss) USD Currency Unrealized
Description Quantity Nom Ccy Nom Ccy As of Date Nom Ccy Nom Ccy To Total Assets Nom Ccy Nom Ccy Gain/(Loss) Grnn/TLoss)
Common Stock

LEUCADIA NATIONAL CORP 10,000 181889 181,88916 29 18 0 00 291,800 00 291,800 00 2500 00 109,910.84 0 00 109.910.84
Iicker/CUSIP • LUK/527288104 Apr-30.10 561
Yield 86% Sector I
Nominal Currency USO

MICROSOFT CORP 7.000 27 8014 194,609 95 27 91 0 00 195.370 00 195.370 00 4;100.00 760.05 0 00 76005
Ticker/CUSIP - MSFT/594918104 Apr-30-10 376
Yield 2 29% Sector H
Nominal Currency USD

NESTLE S A SPONSORED ADR 7,500 29.7447 223.085 33 58.82 0 00 441,150 00 441,150 00 6,72750 218.064,67 0 00 218,054 67
Ticker/CUSIP - NSRGY/641069406 Apr-30-10 849
Yield 1 53% Sector B

Conv Ratio 1 1
Nominal Currency USD

NEWMONT MINING CORP 3,500 45 4031 158,91100 61 43 000 215.005 00 215,00500 2,10000 56,094.00 0.00 56,094.00
llcker/CUSIP NEM/651639106 Apr-30-10 414
Yield .98% Sector I
Nominal Currency USD

ORIGEN FINANCIAL INC-NEW 20,000 55553 111,107.02 1 85 0.00 37.00000 37.00000 000 (74,107 02) 000 (74,107.02)
Ticker/CUSIP • ORGN/68619E208 Apr-30-10 071
Sector D
Norrunal Currency USD

PANHANDLE OIL C GAS INC 7.000 19 4167 135,917 40 27 42 0 00 191.940 00 191,940 00 1,96000 56,022 60 0.00 56.022 60
Ilcker/CUSIP PHX/698477106 Apr-30-10 369
Yield 1 02% Sector C
Nominal Currency USD

Equity Sector Key.
A Consumer Discretionary 0 Consu-nnr Staldas C Energy D Financiats E Foreign Egmtu•s F Health Can, li Indusmals
H Inie nahnnTechnology I Matrmak J Miscellaneous - Foreign K Other L Teiecom'nunicatunu Srrvices M Utilities

000321001 13/V7593/H 12
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POSITION DETAILS
Reference Currency: USD

Investment Positions - Principal rr,n,,.m

Equities (99.33%)
Avg Unit Cost Total Cost MarAet Price Acc Dividend Mardet Value Est Ann Income Unrealizedfsset Unrealized Total

Nominal LUSD USD Nom Ccy/ USD USD Total Value USD USD Gain/(Lass) USD Currency Unrealized

Description Quantity Nom Ccy Nam Ccy As of Date Nam Ccy Nom Ccy % Total Assets Nom Ccy Nora Ccy Garrr/Ross) Garr/(Loss/

Common Stock

PRICE SMART INC 9,750 84422 82,31215 3803 0 00 370,792 50 370,792 50 4,87500 288.480.35 0 00 288,480 35

Ticker/CUSIP : PSMT/741511109 Apr-30.10 713

Yield 131% Sector B
Nominal Currency USD

PROCTER & GAMBLE CO 2,000 59 0849 118.169 95 6433 0 00 128,660 00 128,660 00 3.854.00 10.490.05 0 00 10,490 05

licker/CUSIP • PGJ742718109 Apr-30-10 248

Yield 3% Sectcr B
Nominal Currency USD

ROSETEA RESOURCES INC 2.250 18 4245 41,45519 3764 0 00 84,690 00 84,690 00 0 00 43,234.81 0.00 43,234 81

Ticker/CUSIP ROSE/777779307 Apr-30.10 163

Sector C
Nominal Currency USD

SAN JUAN BASIN ROYALTY 1R UBI 7.000 17 4913 122.439 25 23 5326 761 05 164,728 20 165,489 25 9,13500 42,288.95 O OD 42,288 95

lickor/CUSIP SJT/798241105 Apr-30-10 3.18

Yield 5 55% Sector D
Nominal Currency USD

US BANCORP DEL NEW 5,000 19 9616 99.808 45 26 97 250 00 134,850 00 135,100 00 1,00000 35,041.55 0.00 35,041 55

1 icker/CUSIP - USB/902973304 Apr-30-10 2 60

Yield 74% Sector 0
Nominal Currency USD

USG CORPORATION NEW 5,500 44 0017 242.009 45 16 83 0 00 92,565 00 92,565 00 0 00 (149,444 45) 0 00 1149,444 45)

licker/CUSIP USG/903293405 Apr-30.10 178

Sector I
Nominal Currency USD

Equity Sector Key:

A Cnnsu nor Discretionary 0 Cnnsumer Staples C Energy 0 Financials E Foreign Equities F Health Care 6 Industrials

.1i Intamanon Technology I Maternls J Miscoltannnus - foreign K Other E telnca'mwmtaiion Semces M Utilities
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POSITION DETAILS Reference Currency: U50

[investment Positions - Principal

Equities (99.33%)

Avg Unit Cost Total Cost Market Price Ace Dividend Market Value Est Ann Income Unrealized Asset Unrealized Total

Descrrnli
Nominal USD USO Nam Ccy/ USD USD Total Value USD USD Gam/(Loss) USD Currency Unrealized

on Quantity Nonr Cry Nam Coy As of Dale Nom Ccy Nom Ccy % Total Assets Nom Ccy Nom Ccy Garn/(1oss) Gain/(Loss)
Common Stock

VERISK ANALYTICS INC CL A 6,000 30 1466 180,879 90 34 08 0 00 204,480 00 204.480 00 0.00 23.600 10 000 23.60010
licker/CUSIP - VRSK/92345Y106 Apr-30-10 3 93
Sector 0
Nominal Currency USD

VERIZON COMMUNICATIONS 3,000 27 3122 01,936.85 35 78 0 00 107,340 00 107,340 00 5,850.00 25,403.15 0.00 25,40315
Ticker/CUSIP VZ/92343V104 Apr-30-10 2 06
Yield 5 45:'a Sector L
Nominal Currency USD

VULCAN MATERIAI S CO 2,000 50.1509 100.301 95 44 36 0.00 88.720,00 88,720 00 2,000.00 (11,581 95) 0.00 (11.581.95)
Ticker/CUSIP VMC/929160109 Apr-30-10 171
Yield 2 25% Sector I
Nominal Currency USD

WELLS FARGO & CO NEW 7,700 33.6039 258.750 45 30 99 0 00 238.623.00 238,623 00 1.540.00 120.127.451 000 120.127.45)
Ticker/CUSIP WFC/949746101 Apr-30-10 4 59
Yield 65% Sector D
Nominal Currency USD

WHITE MOUNTAINS INSURANCE 400 316 2615 126.504 63 335 60 0 00 134,240 00 134,240 00 400 00 7,73537 0.00 7,73537
Ticker/CUSIP - W1 M/G9618E107 Apr-30-10 2 58
Yield 3% Sector D
Nominal Currency USD

Total Equities 4,123.925.26 3,286. 05 5,160,220.20 5.163,506.25 75,741 .50 1,036,234.94 0.00 1 ,036,234 94

Equity Sector Key:
A Cnnarmm Disctouonary B Consornor Stapies C Energy D Fnnncials

0 H Intor-navonTnchnnIngy I M.ttonah J MmPlianeous - foreign K Other
0003241 l.VtlJ595M r7

E Forr,,gn Equawt F Hearth Girt G Induslurals
I. Tcleco-nminicahnn Sorecos F,1 urdhtios



THE RUSSELL BERRIE FOUNDATION, A NEW JERSEY NONPROFIT CORPORATION

EIN: 22-2620908

2010 FORM 990-PF

PART VII-B, LINE 5C ATTACHMENT

Shalom Hartman Institute - Be'eri Initiative

Amount and Date of Grants Paid

3/29/2010 $500,000
6/9/2010 $500,000
9/22/2010 $500,000
12/29/2010 $500,000

The Purpose of the Grant

The Be'en program, which pioneers a new model for secular Jewish pluralism, works with select
schools in Israel to empower educators, students, and parents to serve as change agents active in
transforming Jewish studies from a marginal discipline into a cornerstone of secular Israeli
education.

Dates reports were received from the Grantee

1/4/2010 A detailed report that summarizes educational achievements; and progress on benchmarks,
operational, staffing and administrative issues for Been Program.

2/2/2010 A detailed end of the year (2009) financial report for the organization that summarizes the
quarterly actual and uses operating budget as well as status report on fundraising, earned
income, indirect income & in-kind contributions from public & private sources

2/2/2010 A projected sources and uses operating budget for the organization for the ensuing calendar
year (2010)

4/7/2010 A quarterly comparison of budgeted vs. actual sources and uses of funds statement for the
organization for the quarter ending 3/31/10. Must include updated monthly cash flow
projections for 12 months rolling forward.

5/17/2010 For quarter ending 2/28/10, a comparison of budgeted vs. actual sources & uses of funds
statement for Be'eri Program.

6/30/2010 A detailed report that summarizes educational achievements; and progress on benchmarks,
operational, staffing and administrative issues for Be'eri Program

7/1/2010 For quarter ending 5/31/10; a comparison of budgeted vs. actual sources & uses of funds
statement for Be'eri Program.

8/2/2010 A quarterly comparison of budgeted vs actual sources and uses of funds statement for the
organization for the quarter ending 6/30/10.

O^ Z



THE RUSSELL BERRIE FOUNDATION, A NEW JERSEY NONPROFIT CORPORATION
E I N: 22-2620908

2010 FORM 990-PF

PART VII-B, LINE 5C ATTACHMENT

8/13/2010 Projected Been Program budget for the ensuing Program year (9/1/2010 - 8/31/2011).

9/28/2010 For quarter ending 8/31/10; a comparison of budgeted vs. actual sources & uses of funds
statement for Be'eri Program.

9/28/2010 A quarterly narrative report for the Be'eri program on the progress against benchmarks to be
delivered with quarterly comparison of budgeted vs. actual sources and uses of funds
statement. (for quarter ending 8/31/10).

11/2/2010 A quarterly comparison of budgeted vs. actual sources and uses of funds statement for the
organization for the quarter ending 9/30/10.

12/16/2010 A copy of American Friends of Shalom Hartman Institute 's IRS 990 Form for period ending
Dec 31, 2009

12/28/2010 SHI's & American Friends of SHI's annual audited financial statements for the prior year
ending Dec 31, 2009.

a-^ 2
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