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STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
Total Total NAIC
Current [Changein| Foreign Desig-
Year's Book/ | Exchange Book/ Bond nation
Prior Year Current |Other Than| Adjusted |Changein| Adjusted Foreign Interest/ or
Book/ Unrealized| Year's [Temporary| Carrying Book Carrying | Exchange | Realized Stock Market
CcusIP Number of Adjusted | Valuation | (Amor- [Impairment| Value | /Adjusted | Value at Gain Gain | Total Gain| Dividends In-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- | (11 +12-| Carrying Disposal | (Loss) on | (Loss)on | (Loss) on | Received | Maturity | dicator
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal | DuringYear Date (a)
CREDIT SUISSE
_650203-10-2 | NEW ALLIANCE BANCSHARES INC - _|.02/25/2011 __| INTERNAT IONAL 6,580.000 102,430 72,867 98,568 |._.._.(25,701) .|| (25,701) 72,867 | 29,563 29,563 41 [ ] L.
_651229-10-6 | NEWELL RUBBERMAID INC _|.03/2972011 _|Various .| 70,000.000 |1 1,349,205 | ol 1,029,641 | . 1,272,600 | (242,959) | || (242,950) | ... 1,020,641 [l 319,653 | 319,653 | ... 3,500 | L.
CREDIT SUISSE
_651290-10-8 |NEWFIELD EXPLORATION CORP _|.02/25/2011 __| INTERNAT IONAL 480.000 34,149 24,545 34,613 |._.._(10,068) .. [ | (10,068) 24,545 9,605 9,605
CREDIT SUISSE
__65248E-10-4 |NEWS CORP CLA | _02/25/2011 | INTERNATIONAL | 34,100.000 591,255 443,818 496,496 | ... (52,678) | oo (52,678) 443,818 M7 | 147,837 | Lo
CREDIT SUISSE
__65248E-20-3 |NEWS CORPORATION LTD .| ... _02/25/2011 __| INTERNAT IONAL 6,440.000 118,340 92,359 105,745 | ... (13,386) | oo f (13,386) 92,359 [l 25,981 25,981 || Lo
CREDIT SUISSE
_65339F-10-1 |NEXTERA ENERGY INC .| _02/25/2011 __| INTERNAT IONAL 900.000 49,148 45,924 46,791 (867) (867) 45,924 3,224 3,224 | ] Lo
UBS WARBURG ASIA LIMITED
__J49205-10-7 |NICHIAS CORP Do 02/28/2011 | | 17,000.000 95,631 62,668 88,151 | ... (15,989) | f (15,989) (9,494) 62,668 1,301 [ 31,662 32,963 || [V
CREDIT SUISSE
_654086-10-7 |NICOR INC ... .| _02/25/2011 __| INTERNAT IONAL 2,520.000 131,802 95,853 125,798 | ... (29,945) |l (29,945) 95,853 . 35,949 35,949 0,172 [ ] Lo
CREDIT SUISSE
_654106-10-3 |NIKE INC CLB | _02/25/2011 __| INTERNAT IONAL 3,820.000 335,313 270,005 326,304 | .. (56,290) | o f (56,299) 270,005 | 65,308 65,308 | | Lo
UBS WARBURG ASIA LIMITED
__J52066-10-7 |NIPPON ACCOMODATIONS FUND INC ... Do _02/28/2011 __ 7.000 46,896 34,731 54,145 | . (13,582) | oo b (13,582) (5,832) 34,731 721 [ 1,443 12,964 | b [V
UBS WARBURG ASIA LIMITED
_J52088-10-1 |NIPPON BUILDING FUND ______ ... Do _02/28/2011 _ 7.000 66,824 55,461 71,819 (8,161) (8,161) (8,197) 55,461 1,562 9,802 11,363 1,282 [ [V
MORGAN STANLEY CO0. INC.
__W5750H-10-8 |NOBIA AB Do _02/28/2011 __|NEW YORK .| 20,792.000 179,350 86,488 186,260 | ... (88,154) | (68,154) | ... (31,618) 86,488 24,196 | ¢ 68,665 92,861 || [V
CREDIT SUISSE
__655044-10-5 |NOBLE ENER GY INC COM | _02/25/2011 __| INTERNAT IONAL 1,040.000 91,572 68,422 89,523 | ... @1102) | (21,102) 68,422 [ ... 23,151 23,151 187 | Lo
CITIGROUP GLOBAL MARKETS
__66542T-11-9 | NOBLE GROUP Do 02/28/2011 | INC | 77,000.000 125,280 14,651 130,199 | (104,140) .l (104,140) | .. (11,408) 14,651 1,692 [..108,937 | ] 10,629 | Lo
UBS WARBURG ASIA LIMITED
_J59008-10-5 | NOMURA OFFICE REIT ... Do _02/28/2011 __ 3.000 18,855 14,882 21,653 (4,439) (4,439) (2,332) 14,882 309 3,664 3,073 496 [ ] [V
UBS WARBURG ASIA LIMITED
_J58938-10-4 |NOMURA REAL ESTATE HLD ... Do _02/28/2011 _ 3,400.000 62,292 45,029 61,936 | ... 10,236) | oo (10,236) (6,671) 45,029 935 ... 16,328 17,263 |oooo b [V
MORGAN STANLEY CO0. INC.
__1158204-10-3 | NORDEA BANK AB ORD EUR0.39632(SEK QUOTE) .___. Do _02/28/2011 _|NEW YORK 3,620.000 40,953 39,372 | .. (43,367) | oo (43,367) 3,995 | e | 40,953 40,953 | | [V
CREDIT SUISSE
_655663-10-2 |NORDSON CORP. _________ | _02/25/2011 __| INTERNAT IONAL 480.000 52,658 27,205 44102 | (16,897) | .l (16,897) 27,205 [l 25,453 25,453 202 [ ] Lo
CREDIT SUISSE
_655664-10-0 |NORDSTROM INC .| _02/25/2011 __| INTERNAT IONAL 2,900.000 131,796 90,938 122,902 | ... (31,964) | b (31,964) 90,938 .| . 40,858 40,858 | | Lo
CREDIT SUISSE
_664397-10-6 | NORTHEAST UTILITIES | _02/25/2011 | INTERNATIONAL | 10,420.000 348,016 300,598 332,190 | ... 31,591 | b (31,591) 300,598 || 47,418 47,418 2,866 | ... ... Lo
MORGAN STANLEY CO.  INC.
__666304-10-9 | NORTHERN FOODS PLC ___. _|.02/28/2011 _{NEW YORK .| 106,755.000 127,973 69,945 104,442 | . (26,565) | . fo | (26,565) (7,932) 69,945 9,014 58,028 2,625
__666807-10-2 | NORTHROP GRUMMAN CORP _|.03/31/2011 __|Various 6,440.000 592,501 527,461 417,183 (52,563) (52,563) 527,461 65,041 3,027
__66987E-20-6 | NOVAGOLD RESOURCES INC . _|.02/28/2011 __[ TG, INC CANADA 3,700.000 50,396 26,429 52,878 |...(28,345) .|| (23,345) (3,104) 26,429 2,214 23,967
MORGAN STANLEY CO0. INC.
_K73036-12-9 |NOVO NORDISK AS DKK2 SER'B' . ... Do _02/28/2011 _|NEW YORK 2,117.000 265,154 140,653 238,720 | (135,514) .l (135,514) | ... 37,447 | 140,653 | (15,021) | .......139,523 | .1 124,502 | Lo
CREDIT SUISSE
_62936P-10-3 |NPS PHARMACEUTICALS INC .| ... _02/25/2011 __| INTERNAT IONAL 340.000 2,726 2,396 2,686 (290) (290) 2,39 330 330 [ e Lo
UBS WARBURG ASIA LIMITED
_J59399-10-5 |NTT DOCOMO, INC ... ... Do _02/28/2011 _ 298.000 511,111 434,440 500,463 | ... (38,703) | oo (38,703) | ... (47,320) 434,440 829 [ ... 75,842 76,670 || [V
CREDIT SUISSE
__67018T-10-5 |NU SKIN ASIA PAC INC _. _|.02/25/2011 __| INTERNAT IONAL 2,040.000 65,131 43,226 61,730 |....(18,508) [ [ | (18,505) 43,206 [l 21,906 21,906
MCMAHAN SECURITIES €O LP
__67020Y-10-0 | NUANCE COMMUNICATIONS INC .| ... 03/08/2011 || 30,000.000 550,017 243,589 545,400 | .. (301,811) fo (301,811) 243,589 | | 306,428 | 306,428 | ..ol Lo
CREDIT SUISSE
__67073Y-10-6 |NV ENERGY INC .| _02/25/2011 __| INTERNAT IONAL 2,200.000 32,046 25,379 30,910 (5,531) (5,531) 25,379 6,667 6,667 264 [ ] Lo
CREDIT SUISSE
__67066G-10-4 |NVIDIA CORP ________ | _02/25/2011 __| INTERNAT IONAL 6,200.000 143,714 90,005 95,480 (5,475) (5,475) 90,005 ..t 53,708 53,708 | | Lo
CITIGROUP GLOBAL MARKETS
__666897-11-0_ | NS HOLDINGS D 02/28/2011 | INC .| 27,000.000 42,136 811 40,989 | 40,250) ) o fooo [ (40,259) 81 811 ()] - 41,326 a%4 | U
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STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
Total Total NAIC
Current [Changein| Foreign Desig-
Year's Book/ | Exchange Book/ Bond nation
Prior Year Current |Other Than| Adjusted |Changein| Adjusted Foreign Interest/ or
Book/ Unrealized| Year's [Temporary| Carrying Book Carrying | Exchange | Realized Stock Market
CcusIP Number of Adjusted | Valuation | (Amor- [Impairment| Value | /Adjusted | Value at Gain Gain | Total Gain| Dividends In-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- | (11 +12-| Carrying Disposal | (Loss) on | (Loss)on | (Loss) on | Received | Maturity | dicator
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal | DuringYear Date (a)
CREDIT SUISSE
__67072V-10-3 |NXSTAGE MEDICAL INC _|.02/25/2011 __| INTERNAT IONAL 2,380.000 47,27 16,203 59,214 | .. @3,0M) | (43,011) 16,203 | | 31,064 31,084 || L.
__B63721-10-6 | NYRSTAR _|.03/07/2011 _| DISTRIBUTION 0.000 15,726 15,726 15,726 | oo e e e ] ..
MORGAN STANLEY CO0. INC.
__B63721-13-0 |NYRSTAR RIGHTS _|.03/04/2011 _| NEW YORK 9,902.000 26,290 15,726 15,726 2,645 7,919 10,564 |
CREDIT SUISSE
_629491-10-1 |NYSE EURONEXT _|.02/25/2011 __| INTERNAT IONAL 2,540.000 93,886 74,988 76,149 (1,161) (1,161) 74,988 [l 18,898 18,898 |l L.
_674599-10-5 | OCCIDENTAL PETROLEUM CORP _03/01/2011 __|Various ... | 22,820.000 [ ... 2,323,000 | 1,527,210 | 2,238,642 | . [CARIR%7) | S IS (711,432) [ 1,527,210 || 795,889 | 795,889 | ... 8,672 | . .. L.
CREDIT SUISSE
_676220-10-6 | OFFICE DEPOT INC .| _02/25/2011 __| INTERNAT IONAL 840.000 4,461 3,975 4,53 (561) (561) 3,975 486 486 || Lo
MORGAN STANLEY CO0. INC.
__M7521B-10-6 |OIL REFINERIES LTD _______ ... D...._..|.02/28/2011 __|NEW YORK .| 44,069.000 30,327 19,427 32,513 | .. 10,260) | .. f (10,260) (2,827) 19,427 1,415 9,486 10,901 | b [V
CREDIT SUISSE
__670872-10-0 | OM GROUP INC .| 02/25/2011 __| INTERNATIONAL 260.000 9,706 7,557 10,013 (2,455) (2,455) 7,557 2,149 2,149 | ] L.
_681936-10-0 | OMEGA HEALTHCARE INVESTORS ... . _03/25/2011 _| DISTRIBUTION 0.000 9,851 9,851 9,851 | o e b L.
CREDIT SUISSE
_681904-10-8 | OMNICARE INC _|.02/25/2011 __| INTERNAT IONAL 8,140.000 228,738 179,803 206,675 | ... (26,872) | ol (26,872) 179,803 | | 48,935 48,935 | | L.
__68213N-10-9 | OMNICELL INC _02/28/2011 __|Various 960.000 12,877 10,320 13,872 (3,552) (3,552) 10,320 2,557 2,557 | oo ] L.
CREDIT SUISSE
_681919-10-6 | OMNICOM GROUP .| .. _02/25/2011 __| INTERNAT IONAL 3,160.000 157,158 115,139 144,728 | . (29,589 | oo e (29,589) 15,139 | | 42,019 42,019 632 | ] Lo
CREDIT SUISSE
_682680-10-3 |ONEOK INC .| _02/25/2011 __| INTERNAT IONAL 4,460.000 284,446 219,346 247,396 | ... (28,050) | oo f (28,050) 219,346 || 65,100 65,100 2,319 | Lo
CREDIT SUISSE
_68372A-10-4 |OPEN TABLE .| _02/25/2011 __| INTERNAT IONAL 300.000 26,926 8,108 21,144 | (13,036) | oo (13,036) 8,108 | oo | 18,818 18,818 |l Lo
_68383K-10-9 |OPTI CANADA INC ... Co _02/28/2011 _| 176, INC CANADA .| . 28,800.000 8,281 19,407 19,407 1,139 1,139 (1,139) 19,407 1,626 [ (12,752) | .. (1,126) | o] [V
CREDIT SUISSE
__68389X-10-5 | ORACLE COR P COM | _02/25/2011 | INTERNATIONAL || 60,100.000 |1 1,975,208 |l 1,363,254 | 1,881,130 | .. (517,876) oo (517,876) | ... 1,363,254 || 611,948 | 611,948 | . 3,005 | Lo
CREDIT SUISSE
_68554V-10-8 | ORASURE TECHNOLOGIES INC .| _02/25/2011 __| INTERNAT IONAL 3,900.000 26,046 12,959 22,425 (9,466) (9,466) 12,959 || 13,088 13,088 | b Lo
CREDIT SUISSE
__67103H-10-7 | OREILLY AUTOMOTIVE INC .| _02/25/2011 __| INTERNAT IONAL 360.000 19,813 16,832 21,751 (4,919) (4,919) 16,832 2,980 2,980 | ] Lo
__071610-10-1 |ORIGIN ENERGY LTD ... D...._..|.03/30/2011 _|DISTRIBUTION 0.000 33,558 33,558 38,588 | b [V
CREDIT SUISSE
_68633D-10-3 |ORITANI FINACIAL CORP .| _02/25/2011 __| INTERNAT IONAL 740.000 9,305 6,716 9,058 (2,342) (2,342) 6,716 2,589 2,589 7% Lo
UBS WARBURG ASIA LIMITED
_J61933-12-3 | ORIX CORP COMMON STOCK ... D.......|.02/28/2011 _ 570.000 57,664 41,002 56,004 (9,050) (9,050) (6,042) 41,002 851 [ ... 15,811 16,662 | b [V
UBS WARBURG ASIA LIMITED
_J7794L-10-8 | OSAKA TITANIUM TECH CO ... D.......|.02/28/2011 _ 2,400.000 177,196 79,715 113,364 | ... @1,830) | (21,439)| . (12,210) 79,715 8,804 | ... 88,677 97,481 || [V
CREDIT SUISSE
__671044-10-5 0S| SYSTEMS INC .| _02/25/2011 __| INTERNAT IONAL 1,980.000 74,539 34,179 71,993 | @781y | (37,814) 34179 [ 40,361 40,361 || Lo
CREDIT SUISSE
__671074-10-2 | 0YO GEOSPACE CORP _|.02/25/2011 __| INTERNAT IONAL 820.000 85,504 20,931 81,270 |._.._.(60,340) [ [ ... (60,340) 20,931 [l 64,663 64,663 | | L.
__Q7186A-10-0 |0Z MINERALS LTD __ 0370172011 _|Various | 191,585.000 315,800 109,669 337,088 | .__..(204,716) | . || (204,716) | ... (22,653) 109,669 7,372 | .....198,759 | . 206,130 | 7742 | ..
CREDIT SUISSE
_693718-10-8 |PACCAR INC .| _02/25/2011 __| INTERNAT IONAL 200.000 9,994 7,445 11,484 (4,039) (4,039) 7,445 2,548 2,548 2| Lo
CREDIT SUISSE
_696429-30-7 |PALL CORP .| _02/25/2011 __| INTERNAT IONAL 2,000.000 108,621 71,592 99,160 | ... (27,568) | oo (27,568) 71,502 [ 37,028 37,028 350 [ ] Lo
CREDIT SUISSE
_699173-20-9 | PARAVETRIC TECHNOLO _|.02/25/2011 __| INTERNAT IONAL 1,320.000 30,999 19,426 20,740 | 10,314y [l (10,314) 19,426 || 11,574 NS4 | L.
_699320-20-6 | PARAMOUNT RESOURCES LTD _|.02/28/2011 _[ 176, INC CANADA 3,700.000 136,854 64,706 117,888 | ... .(46,262) | . f...___ ... (46,262) (6,919) 64,706 5,421 | ___f 66,727 72,48 || ..
CREDIT SUISSE
_699462-10-7 | PAREXEL INTERNATIONAL CORP .| _02/25/2011 __| INTERNAT IONAL 1,760.000 40,434 24,617 37,365 | ... (2,748) | (12,748) 24,617 |l 15,817 15,817 | ] Lo
CREDIT SUISSE
_701094-10-4 | PARKER HAN NIFIN CORP COM | _02/25/2011 __| INTERNAT IONAL 2,420.000 214,670 153,401 208,846 | ... (55,445) |l (55,445) 153,401 | | 61,269 61,269 74 ] Lo
__Y67202-10-4 | PARKWAY LIFE REAL ESTATE INVESTMENT TRUS ___. _|.02/28/2011 __[DISTRIBUTION 0.000 428 428 428 | ..
_701590-10-4 | PARKWAY PROPERTIES _03/31/2011 _| DISTRIBUTION 0.000 31 31 3 e L.
CREDIT SUISSE
_.703481-10-1 | PATTERSON UTI ENERGY INC ... .| .. .02/25/2011 __| INTERNAT IONAL 9,340.000 254,632 130,336 201,277 | @onl oo (70,941) 130,336 . 124,206 | 124,296 | | Lo
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STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
Total Total NAIC
Current [Changein| Foreign Desig-
Year's Book/ | Exchange Book/ Bond nation
Prior Year Current |Other Than| Adjusted |Changein| Adjusted Foreign Interest/ or
Book/ Unrealized| Year's [Temporary| Carrying Book Carrying | Exchange | Realized Stock Market
CcusIP Number of Adjusted | Valuation | (Amor- [Impairment| Value | /Adjusted | Value at Gain Gain | Total Gain| Dividends In-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- | (11 +12-| Carrying Disposal | (Loss) on | (Loss)on | (Loss) on | Received | Maturity | dicator
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal | DuringYear Date (a)
CREDIT SUISSE
_704326-10-7 |PAYCHEX INC .| _02/25/2011 __| INTERNAT IONAL 4,060.000 133,844 114,939 125,495 | ... 10,556) | oo (10,556) 14,939 | | 18,906 18,906 1,259 [ Lo
CREDIT SUISSE
_704549-10-4 | PEABODY ENERGY _____ .| _02/25/2011 __| INTERNAT IONAL 3,100.000 200,389 142,039 198,338 | ... (56,290) | o f (56,299) 142,039 || 58,350 58,350 264 [ ] Lo
CREDIT SUISSE
_709591-10-3 | PENSKE AUTO GROUP INC .| _02/25/2011 __| INTERNAT IONAL 3,500.000 70,547 50,108 60,970 | .. 10,862) | .o f (10,862) 50,108 ... 20,439 20,439 || Lo
CITIGROUP GLOBAL MARKETS
_Y68830-10-4 | PETROCHINA €O "H'ONYY ... Do 02/28/2011 __|INC | 548,000.000 735,794 657,721 716,302 | ... (60,596) | .o f (60,596) 2,016 657,721 (3,231)] ¢ 81,304 78,078 || [V
MORGAN STANLEY CO0. INC.
__67052T-10-1 | PETROFAC Do _02/28/2011 __|NEW YORK .| 27,619.000 624,005 480,635 683,370 | .. (173,499) [l (173,499) | ... (29,236) 480,635 44,624 | ¢ 98,745 |1 143,370 |l [V
CREDIT SUISSE
_716768-10-6 |PETSMART INC .| _02/25/2011 __| INTERNAT IONAL 7,660.000 311,673 208,322 305,021 | .. (76,700) | oo (76,700) 228,322 || 83,352 83,352 958 [ ] Lo
CREDIT SUISSE
__717081-10-3 |PFIZER INC _|.02/25/2011 _| INTERNAT IONAL _ _.101,860.000 | _.___.- 1,916,744 |l 1,738,750 | 1,783,569 aa818) |l (44,818) | | 1,738,750 A77,994 | 20872 | . L.
_D60638-13-3 | PFLEIDERER AG _|.02/28/2011 _{Various _..10,761.000 22,506 48,677 34,943 17,431 17,431 (3,698) 48,677 P/ R VA O ..
CREDIT SUISSE
_717T14F-10-4 | PHARMERICA CORP _|.02/25/2011 __| INTERNAT IONAL 1,420.000 16,500 15,993 16,259 (266) (266) 15,993 507 507 | oo o L.
_720190-20-6 |PIEDMONT OFFICE REALTY TRU-A _|.03/25/2011 _| DISTRIBUTION 0.000 1,221 1,221 22t L.
CITIGROUP GLOBAL MARKETS
_Y69790-10-6 |PING AN INSURANCE GROUP CO-H ... Do 02/28/2011 | INC | 69,500.000 707,127 567,501 777,011 | @79 b (211,791) 2,281 567,501 (2,856) | ... 142,482 | ] 139,626 | ..o Lo
CREDIT SUISSE
_723460-10-4 | PINNACLE FINANCIAL PARTNERS .| ... _02/25/2011 __| INTERNAT IONAL 4,320.000 66,301 49,202 58,666 (9,463) (9,463) 49,202 [l 17,099 17,00 | Lo
CREDIT SUISSE
_723484-10-1 | PINNACLE WEST CAPITAL CORP | _02/25/2011 __| INTERNAT IONAL 1,740.000 72,478 69,003 72,123 (3,120) (3,120) 69,003 3,476 3,476 94 [ ] Lo
CREDIT SUISSE
_723655-10-6 |PIONEER DRILLING CO .| _02/25/2011 __| INTERNAT IONAL 2,820.000 31,942 17,274 24,844 (7,570) (7,570) 7,274 | | 14,668 14,668 |l Lo
CREDIT SUISSE
_723787-10-7 |PIONEER NA T RES CO _|.02/25/2011 __| INTERNAT IONAL 3,580.000 365,081 202,668 310,816 | (108,148) [l (108, 148) 202,668 ...162,413
CREDIT SUISSE
_724078-10-0 |PIPER JAFFRAY COS INC .. _|.02/25/2011 __| INTERNAT IONAL 1,360.000 54,300 45,346 47,614 (2,267) (2,267) 45,346 8,954 8,954 | ] L.
_X06397-14-9 | PIRAEUS BANK SA RIGHTS __ 0172172010 {176 Inc. .| 24,732.000 41,068 51,851 51,851 6,624 | .. (17,406) | . (10,783) | oo L] ..
CREDIT SUISSE
_724479-10-0 |PITNEY BOWES INC .| _02/25/2011 __| INTERNAT IONAL 3,920.000 97,177 76,952 94,786 | ... A7,83) | (17,834) 76,952 [l 20,225 20,225 1,450 [ ] Lo
CREDIT SUISSE
_726505-10-0 | PLAINS EXPLORATION AND PRODUCT .| ... _02/25/2011 __| INTERNAT IONAL 140.000 5,257 3,386 4,500 (1,114) (1,114) 3,386 1,871 1,871 Lo e Lo
CREDIT SUISSE
_729251-10-8 |PLUM CREEK TINBER CO INC COM | _02/25/2011 __| INTERNAT IONAL 560.000 23,008 19,567 20,972 (1,405) (1,405) 19,567 3,532 3,532 235 [ ] Lo
CREDIT SUISSE
_693475-10-5 |PNC FINL SVCS GROUP INC .| ... _02/25/2011 __| INTERNAT IONAL 2,020.000 124,893 112,501 122,654 | ... A0,154) | b (10, 154) 12,501 | | 12,392 12,392 202 [ ] Lo
CREDIT SUISSE
_731572-10-3 |POLO RALPH LAUREN CORP .| _02/25/2011 __| INTERNAT IONAL 1,940.000 242,728 168,691 215,185 | .. (46,804) |l (46,494) 168,691 | | 74,037 74,037 194 | Lo
CREDIT SUISSE
__73179P-10-6 | POLYONE CORPORATION .| _02/25/2011 __| INTERNAT IONAL 1,340.000 18,498 8,975 16,737 (7,762) (7,762) 8,975 9,524 9,524 | ] Lo
CREDIT SUISSE
__73179V-10-3 |POLYPORE INTERNATIONAL INC _|.02/25/2011 __| INTERNAT IONAL 1,720.000 102,864 22,758 70,056 |._.._.(47,297) .l (47,297) 22,758 | 80,105 80,105
_737464-10-7 |POST PROPERTIES, INC. _|.03/25/2011 __|Various 5,360.000 209,238 93,140 194,568 | ....(101,428) | || (101,428) 93,140 ...116,008 | ] 116,098
_737630-10-3 | POTLATCH CORP. _|.03/30/2011 _| DISTRIBUTION 0.000 3,296 3,296 3,296
CREDIT SUISSE
_73930R-10-2 | POWER-ONE INC .| 02/25/2011 __| INTERNATIONAL 2,920.000 26,487 7,019 20,784 | . (22,765) | oo (22,765) 7,009 || 19,468 19,468 | ] L.
_73935L-10-0 | POWERSHARES INDIA PROTFOLIO ETF .. _|.03/01/2011 _|Various .| .. 464,441.000 | 10,180,128 | | 8,327,176 | .. 11,806,090 |...(3,478,915) _(3,478,915) | | 8,327,176 | .. |.. 1,852,948 |1 1,852,948 | | L.
CREDIT SUISSE
_693506-10-7 |PPG INDUSTRIES INC _|.02/25/2011 __| INTERNAT IONAL 460.000 40,111 28,306 38,672 | ... 10,366) | ... f (10,366) 28,306 [l 11,805 11,805 253 | ] L.
_69351T-60-1 | PPL CORPORATON _|.03/29/2011 __| GOLDMAN, SACHS & CO. . | ... 90,000.000 |._._.4,641,283 | . [ 4,695,980 | || (15,050) | oo | (15,050) | oo | 4,664,914 | ... (23,631) | (23,631) | ... 83,125 [ | ..
MORGAN STANLEY CO0. INC.
__T7630K-10-7 |PRELIOS SPA EUR ... Do _02/28/2011 __|NEW YORK .| 27,252.000 20,366 1,617 16,242 (6,507) (6,507) 1,882 11,617 (857) 9,606 8,749 (G241 — [V
MORGAN STANLEY CO.  INC.
__672186-10-2 | PREMIER FOODS PLC ... ... Do _02/28/2011 __[NEW YORK | 318,450.000 139,970 92,002 95,723 3,775 3,775 (7,496) 92,002 12,126 | 35,842 47,968 || [V
CREDIT SUISSE
__741503-40-3 |PRICELINE.COM ... ... | .02/25/2011 __| INTERNAT IONAL 680.000 314,945 202,382 271,694 | . ®9312) ) o f [ (69,312) 202,382 . 112,563 | 12,563 | L] Lo
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1 2 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 22
11 12 13 14 15
Total Total NAIC
Current [Changein| Foreign Desig-
Year's Book/ | Exchange Book/ Bond nation
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CcusIP Number of Adjusted | Valuation | (Amor- [Impairment| Value | /Adjusted | Value at Gain Gain | Total Gain| Dividends In-
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CREDIT SUISSE
__741511-10-9 | PRICESMART INC | INTERNAT 1ONAL 1,140.000 40,649 21,749 43,354 (21,606) (21,606) 20,749 |l 18,901 18,901 342 Lo
CREDIT SUISSE
_741530-10-2 | PRIDE INTL | INTERNAT 1ONAL 660.000 27,044 18,235 21,780 (3,545) (3,545) 18,235 8,807 8,807 Lo
CREDIT SUISSE
_74251V-10-2 | PRINCIPAL FINANCIAL GROUP ... | INTERNAT 1ONAL 2,520.000 85,054 57,597 82,051 (24,454) (24,454) 57,507 |l 27,457 27,457 Lo
CREDIT SUISSE
_742718-10-9 |PROCTER & GAMBLE CO ... (| INTERNATIONAL | 28,760.000 |1 1,808,023 | .. 1,721,700 | 1,850, 131 (128,431) (128,431) oo 1,724,700 [ 86,323 86,323 13,857 Lo
CREDIT SUISSE
_743312-10-0 | PROGRESS SOFTWARE CORP. ... ... | INTERNAT 1ONAL 6,660.000 195,382 105,799 187,901 (82,101) (82,101) 105,799 | | 89,583 89,583 Lo
CREDIT SUISSE
__743410-10-2 | PROLOGIS SHBEN IN ____ | INTERNAT 1ONAL 7,580.000 119,657 89,987 109,455 (19,468) (19,468) 89,987 [l 29,670 29,670 853 Lo
MORGAN STANLEY CO0. INC.
_.D62165-10-1 | PROSIEBENSAT.1 MEDIA AG ... __| NEW YORK 986.000 31,053 13,715 29,725 (12,865) (12,865) (3,146) 13,715 2,137 | 15,202 17,339 [V
CREDIT SUISSE
_744320-10-2 | PRUDENTIAL FINL INC ... | INTERNAT 1ONAL 2,440.000 157,388 135,838 143,252 (7,414) (7,414) 135,838 | | 21,549 21,549 Lo
CREDIT SUISSE
__747525-10-3 | QUALCOMM INC (| INTERNATIONAL | 24,600.000 |1 1,446,024 934,921 | . 1,217,454 (282,533) (282,533) 934,921 || 511,104 511,104 |1 4,674 Lo
CREDIT SUISSE
_748356-10-2 | QUESTAR CORP. (| INTERNATIONAL | 20,140.000 354,383 240,811 350,637 (109,827) (109,827) 240,811 _...13,572 M3,572 | Lo
_74836K-10-0 | QUESTERRE ENERGY CORP __________ . ... 176, INC cANADA | 17,000.000 28,520 35,050 35,050 2,057 2,057 (2,057) 35,050 2,93 (9,467) (6,530) [V
CREDIT SUISSE
_750086-10-0 | RACKSPACE HOSTING INC ... | INTERNAT 1ONAL 1,260.000 46,504 2,172 39,577 (17,405) (17,405) 272 [ 24,422 24,422 Lo
CITIGROUP GLOBAL MARKETS
_Y7343V-14-7 | RAFFLES EDUCATION CORP LTD .. ... e 333,000.000 68,199 70,107 66,167 | .. 10,212 10,212 (6,273) 70,107 8,098 | ... (10,005) (1,908) [V
CREDIT SUISSE
_751028-10-1 |RALCORP HOLDINGS INC __| INTERNATIONAL 2,360.000 153,635 131,570 153,424 | ___._(21,854) (21,854) 131,570 22,065
__751452-20-2 | RAMCO-GERSHENSON PPTYS TR COM ____ _|Various 2,980.000 40,508 26,070 37,101 |.____(12,026) (12,026) 26,070 14,438 1
CREDIT SUISSE
__754907-10-3 |RAYONIER INC | INTERNAT 1ONAL 5,820.000 349,526 275,075 305,666 (30,591) (30,591) 275,075 | o] 74,451 74,451 Lo
CREDIT SUISSE
__755111-50-7 | RAYTHEON COMPANY ____ __| INTERNATIONAL 5,920.000 303,446 267,038 274,333 (7,295) (7,295) 267,038 [ 36,408 36,408 2,220 L.
__756109-10-4 |REALTY INCOME CORP _ _|DISTRIBUTION 0.000 8,622 4,059 4,059 4,562 4,562 L.
MORGAN STANLEY CO.  INC.
__674079-10-7 |RECKITT BENCKISER GROUP PLC ... ... W YORK | 10, 114.000 521,585 449,790 555,844 (245,286) (245,286) 139,231 | 449,790 (74,564) | .__._.146,360 71,795 Lo
MORGAN STANLEY CO0. INC.
__B70161-10-2 |RECTICEL SA __| NEW YORK 5,349.000 52,268 52,911 56,683 2,227 2,227 (5,998) 52,911 8,245 (8,889) (644) ..
__758075-40-2 | REDIOOD TRUST INC _|DISTRIBUTION 0.000 4,407 4,407 4,407 L.
CREDIT SUISSE
__758750-10-3 |REGAL BELOIT CORP __| INTERNATIONAL 480.000 34,122 23,188 32,045 (8,856) (8,856) 23,188 [l 10,934 10,934 82 L.
_758849-10-3 | REGENCY CENTERS CORPORATION __|DISTRIBUTION 0.000 16,878 11,406 11,406 5,472 5,472 L.
CREDIT SUISSE
__75886F-10-7 |REGENERON PHARMACEUTICALS INC ... | INTERNAT 1ONAL 1,280.000 46,795 24,425 42,02 (17,597) (17,597) 20,425 [l 22,370 22,370 Lo
CREDIT SUISSE
__7591EP-10-0 |REGIONS FINANCIAL CORP .. ... | INTERNAT 1ONAL 6,420.000 48,485 40,664 44,940 (4,276) (4,276) 40,664 7,821 7,821 Lo
CREDIT SUISSE
_759148-10-9 | REHABCARE GROUP INC ... | INTERNAT 1ONAL 2,040.000 75,957 41,951 48,348 (6,397) (6,397) 4,050 [ 34,005 34,005 Lo
CREDIT SUISSE
__67496G-10-3 | RENAISSANCE RE HOLDINGS LTD ... | INTERNAT 1ONAL 7,340.000 492,698 410,131 467,485 (57,354) (57,354) 410,131 [ 82,568 82,568 Lo
MORGAN STANLEY CO0. INC.
__675006-11-7 | RENISHAW PLC __| NEW YORK 6,643.000 165,396 65,870 127,391 |..__._.(51,546) (51,546) (9,976) 65,870 8,682 | ... 90,844 99,526
CREDIT SUISSE
__76009N-10-0 | RENT-A-CENTER INC ___ | INTERNAT 1ONAL 2,980.000 96,462 60,196 96,194 (35,998) (35,998) 60,196 ... 36,266 36,266 179 L.
_760975-9A-2 | RESEARCH IN MOTION _ | 1TG, INC CANADA 400.000 26,470 19,663 23,361 (2,085) (2,065) (1,633) 19,663 1,904 4,902 6,807 ..
__761200-30-2 | RESOURCE CAPITAL CORP ... ... _|DISTRIBUTION 0.000 88 88 88 Lo
CREDIT SUISSE
_761220-10-5 |RESOURCES CONNECTION INC ... | INTERNAT 1ONAL 900.000 16,440 12,384 16,731 (4,347) (4,347) 12,384 4,056 4,056 36 Lo
CREDIT SUISSE
_.76128Y-10-2 |RETAIL VENTURES ... | INTERNAT IONAL 3,800.000 64,539 22,902 61,940 (39,038) (39,038) 2002 [ | 41,637 41,637 Lo
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CREDIT SUISSE
__767754-10-4 |RITE AID CORP. _|.02/25/2011 __| INTERNATIONAL .. | ... 38,760.000 48,856 35,489 34,233 1,256 1,256 35489 [l 13,367 13,367
_770196-10-3 |ROBBINS & MEYERS INC _|.02/25/2011 _|Various 1,260.720 51,875 29,077 45,083 | (16,036) | ool (16,036) 29,077 | oo 22,798 22,798 57
CREDIT SUISSE
_773903-10-9 | ROCKWELL AUTOMATION INC _|.02/25/2011 __| INTERNAT IONAL 4,940.000 437,211 255,208 354,247 | (99,039)| .|| (99,039) 255,208 .....182,002 182,002 |. 1,729
CREDIT SUISSE
__774415-10-3 | ROCKNOOD HOLDINGS INC ... | _02/25/2011 __| INTERNAT|ONAL 1,420.000 64,215 27,482 55,550 | (28,088) | (28,068) 27,482 | 36,732 36,782 | oo ] [
CREDIT SUISSE
__775043-10-2 | ROFIN SINAR TECHNOLOGIES INC ... _02/25/2011 __| INTERNAT|ONAL 800.000 30,641 20,446 28,352 (7,906) (7,906) 20,446 | | 10,195 10,195 | [
CREDIT SUISSE
__775133-10-1 |ROGERS CORP ____ .. | _02/25/2011 __| INTERNAT|ONAL 1,000.000 46,648 30,840 38,250 (7,410) (7,410) 30,840 | 15,807 15,807 | oo [
CREDIT SUISSE
_775711-10-4 |ROLLINS, INC _|.02/25/2011 __| INTERNATIONAL 7,840.000 151,430 99,618 154,840 | 55,222) | oo (55,222) 99,618 | .| 51,812 51,812 549 | L.
__G76311-26-8 |ROLLS ROYCE GROUP C SHARES ... _].01/05/2011 _| REDEMPTION ________________ _12,080,448.000 8,739 | e e e e e e 18,739 18,739 |l U
CREDIT SUISSE
__776696-10-6 |ROPER CORP. .| _02/25/2011 __| INTERNAT|ONAL 580.000 48,079 35,270 44,329 (9,059) (9,059) 35,270 | oo 12,809 12,809 64 | o] [
CREDIT SUISSE
__777779-30-7 |ROSETTA RESOURCES INC ... | _02/25/2011 __| INTERNAT|ONAL 600.000 26,505 10,114 22,584 | (12,4700 | oo (12,470) 014 [ 16,391 16,300 |l [
CREDIT SUISSE
__778296-10-3 |ROSS STORES, INC. .| _02/25/2011 __| INTERNAT|ONAL 3,280.000 235,248 174,521 207,460 | ... 32,989 | oo (32,939) 174,520 || 60,727 60,727 72 | [
__779376-10-2 |ROVI CORP ... | _03/29/2011 __| GOLDMAN, SACHS & CO. ____ 2,500.000 137,384 151,874 151,874 | | (14,490) | .. (14,4900 | [
MORGAN STANLEY CO0. INC.
__G76891-11-1 | ROYAL BANK OF SCO CWN STK ... Do _02/28/2011 __{NEW YORK .| 151,760.000 112,032 69,285 92,443 | (5,47 | (25,417) 2,259 69,285 1,267 |4 41,480 2 2 A O R [
CREDIT SUISSE
__V7780T-10-3 | ROYAL CARIBBEAN CRUISES LTD . _|.02/25/2011 __| INTERNATIONAL .. | 10,200.000 451,367 264,026 479,400 | (215,374) | o (215,374) 264,026 187,341 | 187,380 | e L.
_780257-80-4 |ROYAL DUTCH PETROLEUM CO. ___. _03/31/2011 _| DISTRIBUTION 0.000 209 209 209 u
__G7690A-61-3 | ROVAL DUTCH SHELL A SHARE RIGHTS _|.03/25/2011 _|DIRECT . |.._ 243,621.000 | Lo e e e e e e e U
MORGAN STANLEY CO0. INC.
_K1171Y-10-4 | ROYAL UNIBREW A/S ... Do _02/28/2011 __[NEW YORK 10.000 648 332 595 (202) (202) (62) 332 51 266 37 | [V
CREDIT SUISSE
_749660-10-6 |RPC INC .. .| _02/25/2011 __| INTERNAT|ONAL 1,740.000 32,344 12,472 31,529 | 19,086) | oo (19,056) 2,472 || 19,871 19,871 122 | [
CREDIT SUISSE
_74972L-10-2 |RSC HOLDINGS INC .| _02/25/2011 __| INTERNAT|ONAL 1,300.000 17,666 9,439 12,662 (3,223) (3,223) 9,439 8,227 8,227 | [
CREDIT SUISSE
_781258-10-8 |RUDDICK .. | _02/25/2011 __| INTERNAT|ONAL 120.000 4,381 3,421 4,421 (1,000) (1,000) 3,421 960 960 A I [
CREDIT SUISSE
_781270-10-3 | RUDOLPH TECHNOLOGIES . ... _02/25/2011 __| INTERNAT |ONAL 3,060.000 34,607 24,983 25,184 (201) (201) 24,983 9,624 9,624 |l [
CREDIT SUISSE
_783859-10-1 |S T BANCORP INC .. .| _02/25/2011 __| INTERNAT|ONAL 3,660.000 81,060 50,033 82,679 | (32,646) | oo (32,646) 50,033 | 31,028 31,028 549 | [
__EG038H-11-8 | SACYR VALLEHERMOSO ... Do _02/28/2011 _[Various 1.000 435 429 6 () (2) 429 6 6 | o [V
MERRILL LYNCH
__EB038H-25-8 | SACYR VALLEHERMOSO SA RIGHTS ... Do _02/10/2011 _| INTERNATIONAL .| 11,013.000 609 424 424 (33) 219 185 | b ] [V
CREDIT SUISSE
_78648T-10-0 | SAFETY INS GROUP INC ... _02/25/2011 __| INTERNAT|ONAL 940.000 44,747 31,511 44,716 | (13,205) | oo b (13,205) U511 | 13,235 13,235 410 | [
CREDIT SUISSE
__79377W-10-8 | SAKS HOLDINGS INC . .| _02/25/2011 __| INTERNAT|ONAL 2,520.000 30,982 16,211 26,964 | 10,783) | oo (10,753) 6,21 f | 14,771 AT 74 T O B [
CREDIT SUISSE
__80007P-30-7 | SANDRIDGE ENERGY INC ... _02/25/2011 __| INTERNAT |ONAL 160.000 1,630 1,053 1,171 (118) (118) 1,053 577 577 | o [
UBS WARBURG ASIA LIMITED
__JB8209-10-5 | SANRIO CO LTD Do _02/28/2011 __ 300.000 9,716 6,802 7,032 5 5 (234) 6,802 170 2,744 2,914 |l [V
CREDIT SUISSE
__803111-10-3 | SARA LEE CORP _|.02/25/2011 __| INTERNATIONAL .. | 15,800.000 270,538 230,670 276,658 | ... (45,988)| . || (45,988) 230,670 | 39,869 39,869 | .ol L.
__804395-10-1 | SAUL CENTERS _|.03/25/2011 _{Various 940.000 44,096 31,400 44,509 | (1444 (14,144) 31,400 | oo 12,696 12,696 (169) [ ... .| L.
CREDIT SUISSE
__806037-10-7 | SCANSOURCE INC _|.02/25/2011 __| INTERNATIONAL 120.000 4,320 3,253 3,828 (575) (575) 3,253 1,067 1,067 | | L.
__806857-10-8 | SCHLUMBERGER LTD _|.03/02/2011 _|Various .| 37,820.000 | .. 3,373,586 | .| 2,020,446 | . 3,157,970 | __.(1,137,524) (187,524 | 2,020,446 || 1,353,140 |____ 1,353,140 | ] 7942 | L.
CREDIT SUISSE
_807863-10-5 | SCHOOL SPECIALTY INC ... _02/25/2011 __| INTERNAT IONAL 3,140.000 46,033 39,377 43,740 (4,364) (4,364) 39,377 6,657 6,657 | ool Lo,
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CREDIT SUISSE
_811904-10-1 | SEACOR HOLDINGS INC .| _02/25/2011 __| INTERNAT IONAL 100.000 9,568 7,604 10,109 (2,505) (2,505) 7,604 1,964 1,964 [ | Lo
CREDIT SUISSE
_81211K-10-0 |SEALED AIR CORP . | _02/25/2011 __| INTERNAT IONAL 4,540.000 124,096 98,535 115,543 | .. (17,008) | oo (17,008) 98,535 [ ... 25,561 25,561 | | Lo
UBS WARBURG ASIA LIMITED
__J7028D-10-4 | SEGA SAMMY HOLDINGS ... Do 02/28/2011 | | 11,800.000 244,043 144,661 204,547 | . (55,241 | b (55,241) | ... (24,646) 144,661 3,343 | 96,039 99,382 | | [V
CITIGROUP GLOBAL MARKETS
_Y79711-15-9 | SEMBCORP INDUSTRIES ... Do 02/28/2011 _|INC | 16,000.000 60,693 40,058 64,082 | ... (19,325) | b (19,325) (4,699) 40,058 3,501 | 17,044 20,635 || A
CREDIT SUISSE
_816851-10-9 | SEMPRA ENERGY .| 02/25/2011 __| INTERNATIONAL 3,060.000 163,191 157,075 160,589 (3,514) (3,514) 157,075 6,116 6,116 1,193 [ ] L.
__81721M-10-9 | SENIOR HOUSING PROPERTIES TRUST .. .| .03/25/2011 __{DISTRIBUTION 0.000 12,829 4,928 4,928 7,901 7,901 | ] L.
CREDIT SUISSE
_817337-40-5 | SEQUENOM INC .| _02/25/2011 __| INTERNAT IONAL 860.000 5,257 2,978 6,897 (3,920) (3,920) 2,978 2,280 2,280 | ] Lo
CREDIT SUISSE
__817565-10-4 |SERVICE CORP. INTERNATIONAL .| _02/25/2011 __| INTERNAT IONAL 4,160.000 44,443 34,483 34,320 163 163 34,483 9,959 9,959 166 | Lo
UBS WARBURG ASIA LIMITED
_J7165H-10-8 |SEVEN & | HOLDINGS NPV .. ... Do _02/28/2011 _ 4,400.000 111,374 89,560 117,601 | ... A4819) | (14,619)| . (13,422) 89,560 2,52 | 19,292 21,814 || Lo
MORGAN STANLEY CO0. INC.
_68056D-15-9 | SEVERN TRENT _|.02/28/2011 __{NEW YORK .| 12,136.000 292,462 202,988 279,654 | . (97,867) | oo f (97,867) | 21,202 202,988 (6,159) | ... 95,633 89,474 5,016 | .. ..
__G8063F-10-6 | SHANGRI-LA ASIA HKD1 .| .01/21/2011 __[DISTRIBUTION 0.000 1,827 1,827 1,827 | e ..
__GB0B63F-14-8 | SHANGRI-LA ASIA LT RIGHT .. Do _01/26/2011 __|Various .| 10,333.330 1,364 1,827 1,827 (8) (454) (463) | b ] [V
UBS WARBURG ASIA LIMITED
_J71434-11-2 | SHARP CORP JPY50 ... Do 02/28/2011 | | 15,000.000 148,089 154,637 | (109,296) ...l (109,296) | ._.._. (45,341) ...148,089 | 148,089 | .l [V
UBS WARBURG ASIA LIMITED
_J7385L-10-3 | SHINSEI BANK Do 02/28/2011 | 135,000.000 156,569 95,412 176,253 | ... (61,608) | oo f (61,603) | ... (19,238) 95,412 2,138 | 59,019 61,157 | e [V
CREDIT SUISSE
_82568P-30-4 |SHUTTERFLY INC .| _02/25/2011 __| INTERNAT IONAL 460.000 19,317 7,440 16, 114 (8,674) (8,674) 7,840 || 11,877 877 | ] Lo
CREDIT SUISSE
_827048-10-9 | SILGAN HOLDINGS INC .| _02/25/2011 __| INTERNAT IONAL 1,000.000 36,388 27,323 35,810 (8,487) (8,487) 27,323 9,065 9,065 | oo ] Lo
CREDIT SUISSE
_82706L-10-8 |SILICON GRAPHICS INTERNATIONAL | ... _02/25/2011 __| INTERNAT IONAL 5,000.000 74,846 37,355 45,150 (7,795) (7,795) 37,355 37,490 || Lo
_828336-10-7 |SILVER WHEATON CORP .| .02/28/2011 _[ ITG, INC CANADA 5,000.000 208,604 95,286 196,017 | ......(89,226) | . f...__ ... (89,226) | ... (11,505) 95,286 7,982
_82835V-10-0 | SILVERBIRCH ENERGY CORP |c _02/28/2011 _[ 176, INC CANADA 4,730.000 43,327 16, 154 33,871 (15,728) (15,728) (1,988) 16,154 1,353
_828806-10-9 | SIMON PPTY GROUP INC _|.03/25/2011 __|Various 2,740.000 298,683 249,302 272,603 | . (26,919) | || (26,919) 249,302
MORGAN STANLEY CO0. INC.
_DB9757-10-8 | SINGULUS TECHNOLOGIES ... ... Do _02/28/2011 _|NEW YORK 8,260.000 46,170 51,977 49,560 7,661 7,661 (5,244) 51,977 8,099 | ... (13,906) (5,807 oo o [V
CITIGROUP GLOBAL MARKETS
__68167U-12-4 | SINO-TECH INTERNATIONAL HOLD .. Do 02/28/2011 _|INC . _..1,580,000.000 49,952 48,786 48,79 197 197 (202) 48,786 99 1,068 1,067 [ e [V
CREDIT SUISSE
_82967N-10-8 |SIRIUS XM RADIO INC .| _02/25/2011 __| INTERNATIONAL | 28,340.000 49,495 30,307 46,478 | . A7) | b (16,171) 30,307 19,188 19,188 | b Lo
MORGAN STANLEY CO.  INC.
__J25381-14-1 | SKAND ENSKILDA A ... Do _02/28/2011 _|NEW YORK 7,201.000 65,167 43,643 60,065 | ... (1,862) | b (11,862) (4,560) 43,643 6,539 | ... 14,986 21,525 | e [V
MORGAN STANLEY CO0. INC.
_D69976-10-2 | SKY DEUTSCHLAND AG ... Do _02/28/2011 _|NEW YORK 7,633.000 31,244 11,367 17,279 (4,084) (4,084) (1,828) 11,367 (AT 18,103 19,874 |l [V
CREDIT SUISSE
_83088M-10-2 | SKYWORKS SOLUTIONS INC .| _02/25/2011 __| INTERNAT IONAL 2,440.000 87,306 30,075 69,857 | ... (39,782) | o (39,782) 30,075 [k 57,231 57,280 | e Lo
CREDIT SUISSE
_831865-20-9 |SMITH (A.0.) _02/25/2011 __| INTERNAT IONAL 480.000 19,313 13,792 18,278 (4,486) (4,486) 13,792 5,520 5,520 67 | Lo
CREDIT SUISSE
_832248-10-8 | SMITHFIELD FOODS, INC. .| _02/25/2011 __| INTERNAT IONAL 7,960.000 180,213 11,711 164,215 | ... (52,508 | oo (52,503) ARR T AN PR B 68,501 68,501 | .| Lo
CREDIT SUISSE
_832696-40-5 | SMUCKER J M CO COM NEW | _02/25/2011 __| INTERNAT IONAL 2,520.000 171,630 148,474 165,438 | ... (16,964) | ..l (16,964) 148,474 | | 23,156 23,156 1,109 [ ] Lo
CREDIT SUISSE
_83272A-10-4 | SMURFIT-STONE CONTAINER CORP .| ... _02/25/2011 __| INTERNAT IONAL 1,060.000 41,045 27,044 27,136 (92) (92) 27,084 |l 14,001 14,001 | Lo
MORGAN STANLEY CO0. INC.
__F43638-14-1 | SOCIETE GENERALE COMMON STOCK ... Do _02/28/2011 __|NEW YORK .| 17,730.000 | ... 1,235,159 441,627 952,923 | (431,572) o (431,572) | ... (79,724) 441,627 57,082 | 736,499 | 793,582 | ] Lo
UBS WARBURG ASIA LIMITED
__J75963-10-8 | SOFTBANK CORP COMMON STOCK ... D .02/28/2011 __ 7,700.000 287,144 187,658 266,593 | (52,768) | Lo [ (52,768) ... (26,167) 187,658 1,829 [ 97,658 99,486 [ ... ... .. Lo
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11 12 13 14 15
Total Total NAIC
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ification Description of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal (a)
MORGAN STANLEY CO0.  INC.
_B82095-11-6 | SOLVAY SA COMMON STOCK ... __| NEW YORK 61.000 7,080 6,501 (7,502) (7,502) 1,001 7,080 7,080 |73 U
UBS WARBURG ASIA LIMITED
__J7620U-10-8 | SO-NET ENTERTAINVENT CORP _ - 5.000 17,772 12,416 15,026 (992) (992) (1,618) 12,416 1,371 3,985 5,357
_835460-10-6 | SONIC SOLUTIONS _|DISTRIBUTION 0.000 1,052 1,052 1,052
UBS WARBURG ASIA LIMITED
_J76337-10-4 | SONY FINANCIAL HOLDINGS ... ... 6.000 25,295 17,567 121 (20) 17,479 17,459 (13) 17,567 1,985 5,743 7928 | U
MORGAN STANLEY CO0. INC.
__E6505G-14-8 |S0S CORPORACION ALINENTARIA SA {NEWYORK | 27,336.000 26,717 53,741 37,990 | 19,770 19,770 (4,020) 53,741 8,374 (35,398) | (27,028) | oo b
CREDIT SUISSE
_835898-10-7 |SOTHEBY'S | INTERNAT 1ONAL 80.000 3,763 1,519 3,600 (2,081) (2,081) 1,519 2,244 2,244 | e
CREDIT SUISSE
_838518-10-8 | SOUTH JERSEY INDUSTRIES INC .. ... | INTERNAT 1ONAL 3,820.000 205,735 140,044 201,772 (61,729) (61,729) 140,044 || 65,691 65,601 | |l
CREDIT SUISSE
_844895-10-2 | SOUTHIEST GAS CORP. ___ __| INTERNATIONAL 5,460.000 210,489 140,491 200,218 (59,727) (59,727) 140,491 || 69,999 69,999
__84610H-10-8 | SOVRAN SELF STORAGE _. _|DISTRIBUTION 0.000 1,960 1,960 1,960
MORGAN STANLEY CO0. INC.
__08604-12-0 | SPARK INFRASTRUCTURE GROUP _________ .. __| NEW YORK 1.000 1 1 1 I e e e
CREDIT SUISSE
__78462F-10-3 |SPDR S&P 500 ETF TRUST .. ... (| INTERNATIONAL | 287,479.000 | ...37,966,249 | . | 33,835,466 | . 32,615,634 |._(2,436,090) (2,436,000) | | 33,835,466 [ .. 4,130,783 4,130,783 | 166,466 | . . |L.__.____
CREDIT SUISSE
__847560-10-9 | SPECTRA ENERGY CORP ... (| INTERNATIONAL [ 13,000.000 341,230 276,185 324,870 (48,685) (48,685) 276,185 || 65,045 65,045 | _...3,380 | L.
MORGAN STANLEY CO.  INC.
__1I8615U-10-8 | SSAB SVENSKT STAL B ... W YORK | 10, 185.000 140,298 157,334 150,148 9,732 9,732 (2,546) 157,334 12,759 (29,79) | ... (A7,037) | b U
_790148-10-0 | ST JOE CORP _|Various 3,320.000 91,782 63,042 72,542 (9,500) (9,500) 63,042 [ ... 28,740 28,740 | el
CREDIT SUISSE
_790849-10-3 | ST JUDE MEDICAL INC ... | INTERNAT 1ONAL 1,860.000 88,968 69,525 79,515 (9,990) (9,990) 69,525 [l 19,443 19,443 |l
MORGAN STANLEY CO0. INC.
_684228-15-7 | STANDARD CHARTERED ORD USD0.50 W YORK | 18,807.000 497,724 66,614 505,948 (585,727) (585,727) 146,393 | . 66,614 (13,034) 444,144 | 431110 [
CREDIT SUISSE
_854502-10-1 | STANLEY BLACK & DECKER INC .. ... | INTERNAT 1ONAL 4,740.000 355,524 260,869 316,964 (56,004) (56,004) 260,869 | ... ... 94,655 94,655 | e
CREDIT SUISSE
_855244-10-9 | STARBUCKS CORP __| INTERNATIONAL 6,240.000 202,123 150,602 200,491 (49,889) (49,889) 150,602 | oo | 51,521 51,521
__Y7545N-10-9 | STARHILL GLOBAL REIT __|DISTRIBUTION 0.000 286 286 286
CITIGROUP GLOBAL MARKETS
__Y8152F-13-2 | STARHUB | inc 7,000.000 14,269 10,364 14,345 (2,929) (2,929) (1,052) 10,364 929 2,976 3,905 | U
UBS WARBURG ASIA LIMITED
__J7665M-10-2 | START TODAY €O LTD - 8,100.000 120,364 62,352 107,914 (33,939) (33,939) (11,623) 62,352 1,204 [ ! 56,717 58,011
_85571B-10-5 | STARWOOD PROPERTY TRUST INC . _|DISTRIBUTION 0.000 2,339 2,339 2,339
CREDIT SUISSE
__857477-10-3 | STATE STREET CORPORATION ... | INTERNAT 1ONAL 1,180.000 52,755 50,853 54,681 (3,828) (3,828) 50,853 1,902 1,902 (2 e
CREDIT SUISSE
_858155-20-3 | STEELCASE INC | INTERNAT 1ONAL 20.000 193 122 211 (89) (89) 122 70 70 | e
CREDIT SUISSE
_858912-10-8 | STERICYCLE INC | INTERNAT 1ONAL 2,720.000 232,045 175,440 220,102 (44,663) (44,663) 175,440 || 56,605 56,605 | |l
CREDIT SUISSE
_860740-10-2 | STILLWATER MINING CORP . ... | INTERNAT 1ONAL 2,960.000 69,820 23,837 63,19 (39,359) (39,359) 23,837 | 45,983 45,983 | |l
MORGAN STANLEY CO.  INC.
__685080-10-2 | STOLT-NIELSEN LTD ... __| NEW YORK 699.000 18,429 8,961 17,071 (5,902) (5,902) (2,207) 8,961 1,689 7,779 9,468 | ..U
MORGAN STANLEY CO0. INC.
_X21349-11-7 | STORA ENSO OYJ NPV SER'R' . __| NEW YORK __ 32,021.000 362,739 194,922 328,841 (141,198) (141,198) 7,280 194,922 3,112 164,705
CITIGROUP
__Y81705-10-8 |STRAITS ASIA RESOURCES LIMITED JNe 49,000.000 90,772 67,917 95,071 (18,142) (18,142) (9,013) 67,917 7,845 | 15,010 22,855 | e U
CREDIT SUISSE
_862685-10-4 | STRATASYS INC __| INTERNATIONAL 620.000 27,397 11,389 20,237 (8,848) (8,848) 1,389 || 16,008 16,008
_HB300N-11-9 | STRAUMANN HOLDING ... _|DISTRIBUTION 0.000 1,707 1,708 1,708
CREDIT SUISSE
_863667-10-1 | STRYKER CORP __| INTERNATIONAL .| 12, 140.000 759,469 564,674 651,918 (87,244) (87,244) 564,674 194,794 |1 194,794 | 2,185 ||l
__68549P-10-8 | SUBSEA 7 INC __| MERGER 5,999.000 161,820 84,922 156,168 (51,057) (51,057) (20,189) 84,922 10,347 | f 66,551 76,898 [ o fu
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11 12 13 14 15
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L00306-10-7 |SUBSEA 7 SA _02/04/2011 _| DIRECT 0.940 23 24 24 1 57 IS S P VA
MORGAN STANLEY CO0. INC.
_.D82781-10-1 |SUEDZUCKER AG NPV . ... _02/28/2011 _|NEW YORK 4,983.000 139,373 70,712 182,111 | . (65,892) (65,892) 4,492 70,712 (33) [ 68,695 68,662 | | U
UBS WARBURG ASIA LIMITED
__J77067-10-6 | SUMITOMO MITSUI FI COMMON STOCK _02/28/2011 _ 9,500.000 326,525 272,817 338,391 (29,128) (29,128) | ..__._.(36,446) 272,817 5,662 53,707
_J77970-10-1 | SUMITOMO TRUST & BANK _01/03/2011 __| VARIOUS 0.000 659,732 60,304 60,304 [ . (60,304) 707,272 75,202 | __(122,742)| (47,540)
_866674-10-4 | SUN COMMUNITIES _03/25/2011 _| DISTRIBUTION 0.000 4,428 2,464 2,464 1,963
CREDIT SUISSE
__86677E-10-0 | SUN HEALTHCARE GROUP INC ... _02/25/2011 __| INTERNAT IONAL 740.000 10,685 7,898 9,368 (1,470) (1,470) 7,898 2,787 2,787 | e
CREDIT SUISSE
_866942-10-5 | SUN HYDRAULICS CORP _|.02/25/2011 __| INTERNAT IONAL 380.000 13,301 8,062 14,364 (6,302) (6,302) 8,062 5,239 5,239 34
__867652-10-9 | SUNPOIER CORP .03/04/2011 __|Various ... | 41,020.000 686,634 591,997 506,287 | ___.___¢ 65,710 65,710 591,997 | | 94,637 94,637
CREDIT SUISSE
__867652-30-7 | SUNPOWER CORP CL B . ... _02/25/2011 __| INTERNAT IONAL 1,080.000 18,863 14,903 13,403 1,500 1,500 14,903 3,960 3,960 | e |l
CREDIT SUISSE
_867914-10-3 | SUNTRUST B KS INC [ _02/25/2011 __| INTERNAT IONAL 4,180.000 128,668 98,968 123,352 | ... (24,384) (24,384) 98,968 | | 29,701 29,701 173 R | R
CREDIT SUISSE
_86800U-10-4 | SUPER MICRO COMPUTER INC ... _02/25/2011 __| INTERNAT IONAL 360.000 5,418 3,000 4,154 (1,155) (1,155) 3,000 2,418 2,818 |
CREDIT SUISSE
_869099-10-1 | SUSQUEHANNA BANCSHARES INC .. _02/25/2011 __| INTERNAT IONAL 8,200.000 79,385 49,521 79,376 | ... (29,855) (29,855) 49521 |l 29,864 29,864 82 | |l
MORGAN STANLEY CO0. INC.
__1190152-12-0 | SVENSKA CELLULOSA AB - B SHS ... _02/28/2011 _|NEW YORK 8,133.000 134,475 79,917 128,423 | ... (37,553) (37,553) | ... (10,953) 79,917 12,914 | 4 41,645 54,558 | | U
MORGAN STANLEY CO.  INC.
__1132227-23-6 | SHEDBANK AB _02/28/2011 __|NEW YORK | 14,901.000 261,863 144,002 207,818 | (61,735) (61,735) (2,082) 144,002 10,551 107,310 | 17,862 |l
CREDIT SUISSE
__870738-10-1 | SWIFT ENERGY CO. ... _02/25/2011 __| INTERNAT IONAL 1,100.000 51,051 25,598 43,065 | ... (17,467) (17,467) 25,598 25454 | |l
CREDIT SUISSE
__87157B-10-3 | SYNCHRONOSS TECHNOLOGIES INC _|.02/25/2011 __| INTERNAT IONAL 1,280.000 42,863 16,504 34,189 (17,685) (17,685) 16,504 26,358
__87163F-10-6 | SYNIVERSE HOLDINGS INC _01/13/2011 _| MERGER 8,760.000 271,560 189,834 270,246 |.___.__(80,412) (80,412) 189,834 81,726
CREDIT SUISSE
__871624-10-3 [SYNTEL INC _02/25/2011 __| INTERNAT IONAL 920.000 48,279 32,183 43,967 | ... (11,784) (11,784) 32,183 || 16,006 16,006 55 | L
__87306E-10-7 |T 3 ENERGY SERVICES INC .. ... _01/11/2011 __|Various 1,880.000 85,116 39,142 74,880 | ... (35,738) (35,738) 3012 || 45,974 45,974 | e v
CREDIT SUISSE
_74144T-10-8 | T. ROWE PRICE GROUP ... _02/25/2011 __| INTERNAT IONAL 4,520.000 302,641 243,336 291,721 | . (48,385) (48,385) 243,336 | | 59,305 50,305 .o e L
CREDIT SUISSE
_874083-10-8 | TALLY INDUSTRIES, INC. __ _|.02/25/2011 __| INTERNAT IONAL 1,500.000 51,664 22,362 46,305 | .. (23,943) (23,943) 22,362 [ 29,302 29,302
__875465-10-6 | TANGER FACTORY QUTLETS __ _03/25/2011 _| DISTRIBUTION 0.000 3,671 3,671 3,671
CREDIT SUISSE
__87612E-10-6 | TARGET CORP _02/25/2011 __| INTERNAT IONAL 5,260.000 275,082 268,628 316,284 | (47,656) (47,656) 268,628 6,454 6,454 1,395 [l
MORGAN STANLEY CO.  INC.
__686838-12-8 | TATE & LYLE ORD GBP0.25 _|.02/28/2011 __{NEW YORK .| 74,621.000 695,270 497,218 602,645 | . (58,236) (58,236) | ... (47,192) 497,218 65,534 132,518 | 198,083 | 7,889
_876664-10-3 | TAUBMAN CENTERS INC _03/31/2011 _| DISTRIBUTION 0.000 993 657 657 335 335
CREDIT SUISSE
_87236Y-10-8 | TD AMERITRADE HOLDING CORP .. . .. _02/25/2011 __| INTERNAT IONAL 1,600.000 34,363 28,374 30,384 (2,010) (2,010) 28,374 5,989 5,989 80 | L
CREDIT SUISSE
__878155-10-0 | TEAM INC _|.02/25/2011 __| INTERNAT IONAL 400.000 10,562 6,401 9,680 (3,279) (3,279) 6,401 4,162 4,162
__F9062J-17-3 | TECHNICOLOR EUR 0.1 _|.02/08/2011 __|DIRECT 0.700 4 4 3 1 1 4 1 (1)
__878742-20-4 |TECK COMINCO LTD CLASS'B'SUB-VTG COM NPV _____ _02/28/2011 _[ 176, INC CANADA 4,700.000 260,282 142,844 292,078 | .. (132,090) (132,090 | .__._. (17,144) 142,844 11,967 105,471 | 17,438 | 1,200 | U
UBS WARBURG ASIA LIMITED
_J82270-11-7 [TEIJIN 02/28/2011 | | 11,000.000 52,639 30,427 47,013 | . (11,523) (11,523) (5,064) 30,427 3,361 [ 18,851 222 | e
MORGAN STANLEY CO.  INC.
__1195878-11-7 | TELE2 AB SER‘B‘ SEK1.25 _|.02/28/2011 __NEW YORK 4,600.000 104,562 51,655 95,479 | . (57,481) (57,481) | ... 13,657 51,655 (3,639)] .. 56,546 52,907
__1195890-15-3 | TELIASONERA AB RIGHTS .03/07/2011 | 176, INC. .| 216,484.000 13,146 8,779 8,779 675 3,692 4,367
__119588J-10-4 | TELIASONERA AB SEK3.2 ___. _|.03/07/2011 __[DISTRIBUTION 0.000 8,779 8,779 8,779
__87971M-10-3 | TELUS CORP _02/28/2011 _[ 176, INC CANADA 3,100.000 153,053 103,173 141,79 | ... (29,229) (29,229) (9,394) 103,173 9,548 | ¢ 40,331 49,880 1,385 | U
CREDIT SUISSE
_88023U-10-1 | TEMPUR PEDIC INTL ... _02/25/2011 __| INTERNAT IONAL 1,180.000 54,872 24,183 47.2m | (23,088) (23,088) 20,183 || 30,689 30,689 .o | L
CITIGROUP GLOBAL MARKETS
__687572-12-2 | TENCENT HOLDINGS OMN STK ... 02/28/2011 | INC .| 14,400.000 376, 142 233,154 312,907 | .. (80,671) (80,671) 919 233,154 (1,173) 144,161 | 42088 | | fu._.___
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Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- | (11 +12-| Carrying Disposal | (Loss) on | (Loss)on | (Loss) on | Received | Maturity | dicator
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CREDIT SUISSE
__880761-10-3 | TERADATA C ORP DEL COM ... _02/25/2011 __| INTERNAT IONAL 7,500.000 354,825 230,246 308,700 | ... (78,454) |l (78,454) 230,246 1245719 | ] 124,579 | Lo
CREDIT SUISSE
_881448-20-3 | TERREMARK WORLOWIDE INC .| ... _02/25/2011 __| INTERNAT IONAL 4,980.000 94,340 32,402 64,491 | . (32,089 | oo b (32,089) 32,402 [l 61,937 61,937 || Lo
MORGAN STANLEY CO0. INC.
__687621-10-1 | TESCO Do _02/28/2011 __[NEW YORK | 110,523.000 724,615 350,009 732,340 | (571,799) f oo (571,799) | ._.....189.468 | . 350,009 | ... (59,936) | ....._.434,542 | 374,606 | ...l [V
CREDIT SUISSE
_88157K-10-1 | TESCO CORP [ _02/25/2011 __| INTERNAT IONAL 20.000 324 24 318 (76) (76) 249 82 72 O Lo
CREDIT SUISSE
_881609-10-1 | TESORO CORP _|.02/25/2011 __| INTERNAT IONAL 1,080.000 25,678 14,385 20,023 (5,638) (5,638) 14,385 || 11,294 1,04 | L.
_881624-20-9 | TEVA PHARMACEUT I CAL-ADR _1.03/03/2011 _|Various .| 18,026.010 916,087 839,728 117,657 | ... (28,593 | oo (28,593) 839,728 || 76,359 76,359 (G0 — L.
CREDIT SUISSE
_882508-10-4 | TEXAS INST RS INC COM | _02/25/2011 | INTERNATIONAL | 30,880.000 |1 1,098,553 798,007 | .. 1,003,600 | ... (205,508) | ...l (205,503) 798,007 || 300,457 | 300,457 | ...t 4,014 | Lo
CREDIT SUISSE
_882681-10-9 | TEXAS RODAHOUSE INC .| _02/25/2011 __| INTERNAT IONAL 40.000 670 424 687 (263) (263) 424 246 266 | Lo
CREDIT SUISSE
_883203-10-1 | TEXTRON IN C COM | _02/25/2011 __| INTERNAT IONAL 260.000 6,982 5,169 6,146 (977) (977) 5,169 1,813 1,813 5| Lo
CREDIT SUISSE
__87240R-10-7 | TFS FINANCIAL CORP _______ .| _02/25/2011 __| INTERNAT IONAL 940.000 9,692 8,713 8,479 234 234 8,713 979 979 oo e Lo
MORGAN STANLEY CO0. INC.
__NB785N-10-9 | THE ISRAEL CORPORATION LTD. ... Do _02/28/2011 _|NEW YORK 192.000 225,169 126,473 232,932 | (86,207) | oo (86,207) | ... (20,252) 126,473 9,210 | ... 89,486 98,696 | .| [V
UBS WARBURG ASIA LIMITED
_J95238-10-1 | THE YACHIYO BANK LIMITED .. Do _02/28/2011 __ 5,000.000 164,093 98,452 130,866 |...._. (18,28) | b (18,234) | ... (14,180) 98,452 2,116 | 63,524 65,641 | | [V
CREDIT SUISSE
_883556-10-2 | THERMO FIS HER SCIENTIFIC INC COM .| ... _02/25/2011 __| INTERNAT IONAL 6,860.000 381,002 313,637 379,770 | ... (66,133) | oo f (66,133) 313,637 [ 67,365 67,365 | | Lo
CREDIT SUISSE
_884315-10-2 | THOMAS & BETTS CORP. .| _02/25/2011 __| INTERNAT IONAL 80.000 4,372 3,218 3,864 (646) (646) 3,218 1,153 1153 [ e Lo
CREDIT SUISSE
_886320-10-3 | TIBCO SOFTWARE INC .| ... _02/25/2011 __| INTERNAT IONAL 340.000 8,315 3,964 6,701 (2,737) (2,737) 3,964 4,351 4,350 | ] Lo
CREDIT SUISSE
_886547-10-8 | TIFFANY + CO NEW COM | _02/25/2011 __| INTERNAT IONAL 1,040.000 63,407 43,924 64,761 | .. (20,836) | oo (20,836) 43,94 [l 19,483 19,483 260 [ ] Lo
CREDIT SUISSE
_887100-10-5 | TIMBERLAND COMPANY - CL A | ... _02/25/2011 __| INTERNAT IONAL 1,100.000 39,600 15,830 27,049 | . vy (11,219) 15,830 | | 23,770 23,770 | e Lo
CREDIT SUISSE
_88732J-20-7 | TIME WARNER CABLE INC .| _02/25/2011 __| INTERNAT IONAL 2,460.000 175,327 134,267 162,434 | ... (28,167) | oo (28,167) 184,267 || 41,061 41,061 1,180 [ ] Lo
CREDIT SUISSE
_887317-30-3 | TIME WARNER INC | _02/25/2011 __| INTERNAT IONAL 8,780.000 331,753 271,068 282,453 | ... a,88a) | (11,384) 271,088 || 60,684 60,684 2,063 | Lo
CITIGROUP GLOBAL MARKETS
_.688785-10-3 | TINGYI (CAYMAN ISLN) HLDG CO ... ... Do 02/28/2011 _|INC | 204,000.000 459,629 391,673 502,283 | . (132,143) [l (132,143) 1,533 391,673 (1,971) | 69,927 67,956
__872540-10-9 | TJX COMPANIES INC _|.03/0172011 _|Various .| 50,140.000 [ ... 2,515,243 || 1,313,925 | . 2,225,715 | .. (911,790) f ol (911,790) | [ 1,813,925 | | 1,201,318 |- 1,201,318
__87261X-10-8 | TMX GROUP INC _02/28/2011 _[ 176, INC CANADA 800.000 33,200 20,701 29,738 (7,291) (7,291) (1,745) 20,701 1,734 [ 10,765 12,499
__MM0002-6E-8 | TNT NV RIGHTS _|.03/14/2011 _[DIRECT | 33,136.000
UBS WARBURG ASIA LIMITED
_J86914-10-8 | TOKYO ELECTRIC POW COMMON STOCK ... Do _02/28/2011 __ 2,700.000 64,029 66,248 65,945 6,299 6,299 (5,996) 66,248 126 (2,346) (2,200 o e [V
UBS WARBURG ASIA LIMITED
_.J88849-12-0 | TOKYU LAND CORP _|.02/28/2011 __ 8,000.000 41,475 28,185 40,202 (7,688) (7,688) (4,330) 28,185 585 [ ... 12,706 18,201 | ..
_890516-10-7 | TOOTSIE ROLL INDUSTRIES, INC. _|.03/16/2011 _| DISTRIBUTION 0.000 2,668 2,668 2,668 | e e b L.
CREDIT SUISSE
_891027-10-4 | TORCHMARK  INC COM | _02/25/2011 __| INTERNAT IONAL 2,460.000 157,727 125,298 146,960 | ... 21,662) | oo (21,662) 125,298 || 32,428 32,428 304 [ o] Lo
CREDIT SUISSE
_891092-10-8 | TORO CO. _|.02/25/2011 __| INTERNAT IONAL 60.000 3,590 2,312 3,698 (1,386) (1,386) 2,312 1,278 1,278 12
_891160-50-9 | TORONTO-DOMINION COM NPV _|.02/28/2011 __[ TG, INC CANADA 600.000 50,055 38,467 44,805 (3,369) (3,369) (2,969) 38,467 3,560 8,027 11,587 31
UBS WARBURG ASIA LIMITED
_JB9752-11-7 | TOSHIBA CORP NPV ... Do 02/28/2011 | | 45,000.000 267,981 136,755 244,981 | (57,964) | oo b (57,964) | ... (50,262) 136,755 9,168 |.......122,058 | .1 181,226 | Lo

MORGAN STANLEY CO. INC.
| .02/28/2011 __{NEW YORK __
| .03/01/2011 __[Various __
UBS WARBURG ASIA LIMITED,
_J92676-11-3 | TOYOTA MOTOR D 02/28/20140 | | 25,200.000 | 1 1,161,018 622,031 999,434 | oie) o (51,762) | (325,641)| 622,031 | 292,501 [ 246,487 | 5898 [ | ] Lo

__F92124-10-0 | TOTAL SA EWR 2.5
__09155R-10-6 | TOWER AUSTRALIA GROUP LTD _

18,986.000 | .1 1,156,660 227,885 | . 1,005,967 | (674,930)f | L. (674,931) | _____ (103, 150) 227,885 34,548 [ 894,226 | . 98774 | L] L.
21,942.000 87,785 39,500 86,851 L (29,986) | (29,936) [ .. (17,416) 39,500 9,685 | . 38,600 48,285 | L] U._.
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__087027-15-1 |TPG TELECOM LTD D 03/01/2011 _[Various | 29,878.000 42,040 51,797 49,811 [ 11,974 11,974 (9,988) 51,797 12,700 [ (22,457) o7 U
CREDIT SUISSE
_B9417E-10-9 | TRAVELERS COS INC .| _02/25/2011 | INTERNATIONAL | 10,460.000 622,568 502,485 582,727 | ... 00,241) | b (60,241) 522,485 _....100,083 | 100,083 | b ] Lo
CREDIT SUISSE
_89469A-10-4 | TREEHOUSE FOODS INC __. _|.02/25/2011 __| INTERNAT IONAL 1,920.000 98,867 67,753 98,093 (30,340) —....(30,340) 67,753 31,114 31,114
_895945-10-3 | TRICAN WELL SERVICE LTI _|.02/28/2011 _[ 176, INC CANADA 9,800.000 229,118 122,928 198,504 | ......(66,054) | .. fo. ... (66,054) (9,522) 122,928 8,797 97,393 |1 106,190 | ... 421
CREDIT SUISSE
_896239-10-0 | TRIMBLE NAVIGATION .| ... _02/25/2011 __| INTERNAT IONAL 280.000 13,317 8,478 11,180 (2,702) (2,702) 8,478 4,839 4,839 | L] Lo
_89708X-10-5 | TROPICANA ENTERTAINVENT INC | ... _01/21/2011 __|CITIBANK .|| 68,943.000 |1 1,166,046 838,017 | .. 1,051,381 | (213,364) [l (213,364) 838,017 || 328,029 | 328,020 | .l [V
CREDIT SUISSE
_872645-10-6 | TRW AUTOMOTIVE HOLDINGS .| ... _02/25/2011 __| INTERNAT IONAL 7,700.000 436,077 254,897 405,790 | .. (150,893) ...l (150,893) 254,897 181,180 | 181,180 | oo L Lo
MORGAN STANLEY CO0. INC.
__DB484K-16-6 |TUI AG NPV _|.02/28/2011 __NEW YORK 1,735.000 22,687 11,139 20,194 | . A7,561) | b (17,561) 4,506 11,139 (1,43)| 12,982 1,548 |l ..
__DB4BAK-27-3 | TUI AG RIGHTS _|.03/25/2011 _|DiRECT | 15,792.000 | b e e e e e e e e e e e e e ..
CREDIT SUISSE
__H89128-10-4 |TYCO INTER NATIONAL LTD BERMUDASHS .| ... _02/25/2011 __| INTERNAT IONAL 6,140.000 275,143 207,997 254,442 | (26,844) |l (26,444) 27,997 | 47,146 47,146 1,452 [ ] Lo
CREDIT SUISSE
_902252-10-5 | TYLER TECHNOLOGIES .| ... _02/25/2011 __| INTERNAT IONAL 60.000 1,335 1,032 1,246 (214) (214) 1,032 303 303 [ Lo
CREDIT SUISSE
.903848-30-3 |ULTAUS ] _02/25/2011 __| INTERNAT IONAL 60.000 2,481 1,417 2,040 (623) (623) 1,417 1,064 1,068 [ | Lo
~.903002-10-3 | UMH PROPERTIES INC _ _|.03/25/2011 _| DISTRIBUTION 0.000 (17) (17 A o ..
__N8981F-58-6 |UNILEVER NV RIGHTS _ 0371472011 _|DiRecT 163,790.000 | e e e e e e e e e e e e ] ..
MORGAN STANLEY CO.  INC.
_692087-16-5 |UNILEVER PLC ORD GBPO.031111 .. Do _02/28/2011 __|NEW YORK | 32,724.000 973,761 217,447 | . 1,001,516 |._.(1,102,509) .(1,102,509) | . 318,441 | 217,447 | (45,448) | . 801,762 | . 756,314 | 9,306 | ... ... [V
CREDIT SUISSE
.907818-10-8 |UNION PACIFIC CORP .| ... _02/25/2011 __| INTERNAT IONAL 8,580.000 807,457 633,841 795,023 | (61,181) [ (161,181) 633,841 173,615 | ] 173,615 | .. 3,260 | . Lo
CREDIT SUISSE
.909214-30-6 | UNISYS CORP _02/25/2011 __| INTERNAT IONAL 620.000 22,670 15,622 16,052 (430) (430) 15,622 7,048 7,048
CREDIT SUISSE
.909218-10-9 |UNIT CORP _________ | _02/25/2011 __| INTERNAT IONAL 420.000 24,637 17,929 19,522 (1,592) (1,592) 17,929 6,708 6,708 | oo ] Lo
CREDIT SUISSE
..909907-10-7 | UNITED BANKSHARES .| _02/25/2011 __| INTERNAT IONAL 5,440.000 153,796 101,881 158,848 | ... (56,967) | oo (56,967) 101,881 || 51,914 51,914 1,632 [ ] Lo
CREDIT SUISSE
_.910047-10-9 | UNITED CONTINENTAL HOLDINGS INC .| ... _02/25/2011 __| INTERNAT IONAL 4,680.000 113,442 35,697 11,478 | .. (75,780) | oo (75,780) 35,607 [ 77,745 7085 | e Lo
CREDIT SUISSE
_911163-10-3 | UNITED NATURAL FOODS INC .| _02/25/2011 __| INTERNAT IONAL 2,720.000 112,885 65,032 99,770 | .. @473 | (34,737) 65,082 [ 47,852 47,852 | | Lo
CITIGROUP GLOBAL MARKETS
_Y92991-10-3 | UNITED OVERSEAS LAND ______ ... Do 02/28/2011 | INC .| 42,000.000 147,070 103,491 155,453 | ... (40,330) | oo (40,330) | ... (11,831) 103,491 9,492 | .. 34,087 43,579 || [V
CREDIT SUISSE
_911312-10-6 | UNITED PARCEL SERVICE INC CLASS B .| ... _02/25/2011 __| INTERNAT IONAL 4,080.000 300,436 263,279 296,126 | ... (82,847) | (32,847) 263,279 | 37,157 37,157 212 | Lo
LAZARD FRERES & COMPANY
_912909-10-8 |UNITED STATES STEEL CORP .| ... 02/01/2011 || 20,000.000 |1 1,185,053 970,023 | ... 1,168,400 | ... (198,378) ...l (198,378) 970,023 | | 215,030 | 215,080 |l Lo
CREDIT SUISSE
_.913004-10-7 |UNITED STATIONERS, INC. .| _02/25/2011 __| INTERNAT IONAL 460.000 30,134 22,965 29,353 (6,388) (6,388) 22,965 7,170 TAT0 | ] Lo
CREDIT SUISSE
913017-10-9 | UNITED TECHNOLOGIES CORP .| ... _02/25/2011 __| INTERNAT IONAL 8,480.000 706,602 599,739 667,546 | ... (67,807) | oo (67,807) 599,739 _.....106,863 | 106,863 | ... 3,604 | . Lo
UBS WARBURG ASIA LIMITED
__JO427E-10-5 |UNITED URBAN INVESTMENT _|.02/28/2011 __ 52.000 63,144 47,203 66,481 |.___(12,118) [ [ .. (12,118) (7,160) 47,203 980 | ... 14,961 15,941
_91324P-10-2 | UNITEDHEALTH GROUP INC . _02/25/2011 __|Various ... | 22,420.000 | 1,122,285 717,570 809,586 | .._..(92,016)| . || (92,016) 717,570 ...408.715 | 404715
CREDIT SUISSE
_913377-10-7 | UNIVERSAL ANERICAN CORP _02/25/2011 __| INTERNAT IONAL 3,360.000 69,666 33,024 68,712 | _..(35,688) . .|| (35,688) 33,024 [ 36,642 36,642
CREDIT SUISSE
_91347P-10-5 | UNIVERSAL DISPLAY CORP _|.02/25/2011 __| INTERNAT IONAL 1,400.000 58,158 19,417 42,910 | (23,893) |l (23,493) 19,47 || 38,741 38,740 || L.
_91350E-10-5 | UNIVERSAL HEALTH RLTY INCONE _03/31/2011 _| DISTRIBUTION 0.000 2,169 2,169 2,469 | e o e [
CREDIT SUISSE
_91529Y-10-6 | UNUM GROUP _|.02/25/2011 _| INTERNATIONAL ___. 11,280.000 298,392 235,223 278,202 | (37,979 | | (37,979) 235,223 63,169 1,043 [ ] L.
_91701P-10-5 | URANIUM ONE INC _02/28/2011 _| 176, INC CANADA _________ 24,800.000 161,971 62,655 18,725 | _._(49,101) | fo (49,101) (6,969) 62,655 5,249 99,315 u
_.917017-10-5 | URANIUM PARTICIPATION CORP _.|C.....| .02/28/2011 _[ TG, INC CANADA 3,300.000 30,707 17,529 26,286 (7,214) (7,214) (1,543) 17,529 1,468 8478 | b ..
_.917286-20-5 |URSTADT BIDDLE CL A ... | .03/25/2011 __| DISTRIBUTION 0.000 207 207 | Lo
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CREDIT SUISSE
_90341W-10-8 |US AIRWAYS GROUP INC .| ... _02/25/2011 __| INTERNAT IONAL 500.000 4,266 2,240 5,005 (2,765) (2,765) 2,240 2,026 2,06 | oo ] Lo
CREDIT SUISSE
.902973-30-4 |US BANCORP | _02/25/2011 | INTERNATIONAL | 33,000.000 912,502 739,030 890,010 | ... (150,980) ...l (150,980) 739,030 73472 | 173,472 | 1,650 [ ] Lo
CREDIT SUISSE
_91911K-10-2 | VALEANT PHARMACEUTICALS INTERNATIONAL _|.02/25/2011 __| INTERNATIONAL __. 14,020.000 565,211 369,427 396,626 | . (27,199) ||| (27,199) 369,427 _.....195,784 195,784 |
_91911K-99-5 | VALEANT PHARMACEUTICALS INTERNATIONAL IN ___. _|.02/28/2011 _| TG, INC CANADA _ 11,000.000 438,726 152,603 312,863 | (141,897) ||| (141,897) | ... (18,364) 152,603 12,784 | 273,338 286,122 |
MORGAN STANLEY CO0. INC.
__F96221-12-6 | VALEO SA Do _02/28/2011 _|NEW YORK 2,018.000 125,197 56,637 14,514 | . @5,750) | b (45,759) | ... (12,118) 56,637 8,826 | 59,735 68,561 | .| [V
CREDIT SUISSE
_91913Y-10-0 | VALERO ENERGY CORP ________ .| _02/25/2011 | INTERNATIONAL | 15,060.000 422,369 256,297 348,187 | .. (91,800) | b (91,890) 256,297 166,072 | 166,072 | ... 758 | Lo
CREDIT SUISSE
_918905-10-0 |VALHI, INC. | _02/25/2011 __| INTERNAT IONAL 320.000 7,245 4,106 7,075 (2,969) (2,969) 4,106 3,139 3,489 | ] Lo
CREDIT SUISSE
_920253-10-1 | VALMONT INDUSTRIES INC .| _02/25/2011 __| INTERNAT IONAL 80.000 8,237 6,421 7,098 (678) (678) 6,421 1,816 1,816 18 L Lo
CREDIT SUISSE
_92220P-10-5 | VARIAN MEDICAL SYST | _02/25/2011 __| INTERNAT IONAL 1,300.000 89,349 72,249 90,064 | ... A7,815) | (17,815) 72,249 |l 17,100 7,900 |oooo b Lo
CREDIT SUISSE
_.922207-10-5 | VARIAN SEMICONDUCTOR EQUIPMENT ___ _|.02/25/2011 __| INTERNAT IONAL 340.000 16,290 10,870 12,570 (1,699) (1,699) 10,870 5,420 5,420 | ] L.
_92277D-10-4 | VENTANA GOLD CORP .. _|.01/03/2011 __{ VARIOUS 0.000 94,943 5,883 5,883 (5,883) 64,095 5227 | ... 25,620 30,847 | e ..
CREDIT SUISSE
_92342Y-10-9 | VERIFONE SYSTEMS INC .| ... _02/25/2011 __| INTERNAT IONAL 1,420.000 65,183 21,182 54,755 | ... (83,573) | oo (33,573) 21,182 [ 44,001 44,000 || Lo
CREDIT SUISSE
_92343V-10-4 | VERIZON COMMUNICATIONS .| ... _02/25/2011 | INTERNATIONAL | 48,500.000 |1 1,740,840 |l 1,458,002 | .. 1,735,330 | (277,328) |l (277,328) | oo 1,458,002 [ | 282,838 | 282,838 | 23,644 | | Lo
_.923725-10-5 | VERMILION ENERGY INC ... o _02/28/2011 _[ 176, INC CANADA 2,300.000 118,852 64,806 106,915 | ... (36,980 | .o f (36,980) (5,129) 64,806 4,638 |« 49,408 54,046 1,129 [ [V
CREDIT SUISSE
_92532F-10-0 | VERTEX PHARMACEUTICALS | _02/25/2011 __| INTERNAT IONAL 1,060.000 46,910 36,548 37,132 (583) (583) 36,548 [l 10,361 10,361 | b Lo
CREDIT SUISSE
.918204-10-8 |VF CORP .| _02/25/2011 __| INTERNAT IONAL 1,840.000 177,017 141,354 158,571 | ... arny | (17,217) 141,354 | | 35,663 35,663 | | Lo
CREDIT SUISSE
_92553P-20-1 |VIACOM INC NEW CLB | _02/25/2011 | INTERNATIONAL | 14,500.000 643,608 472,655 574,345 | (101,690) ...l (101,690) 472,655 170,953 | 170,958 | oo Lo
CREDIT SUISSE
_925815-10-2 |VICOR CORP .| _02/25/2011 __| INTERNAT IONAL 2,940.000 43,955 22,993 48,216 | . 25,228) | o b (25,223) 2,98 [l 20,962 20,962 || Lo
CREDIT SUISSE
_92672A-10-1 | VIEWPOINT FINANCIAL GROUP .| ... _02/25/2011 __| INTERNAT IONAL 3,200.000 42,161 32,483 37,408 (4,925) (4,925) 32,483 9,678 9,678 160 | Lo
92826C-83-9 |VISA INC .| _02/03/2011 __| DISTRIBUTION 0.000 136,769 ... 136,769 | 136,769 | oo L Lo
CREDIT SUISSE
_.928298-10-8 | VISHAY INTERTECHNOLOGY, INC .| ... _02/25/2011 __| INTERNAT IONAL 2,980.000 52,844 25,869 43,746 | . A7877) | b (17,877) 25,869 [l 26,975 26,975 | e Lo
CREDIT SUISSE
_92835K-10-3 | VISHAY PRECISION GROUP _|.02/25/2011 __| INTERNAT IONAL 320.000 5,235 4,342 6,029 (1,687) (1,687) 4,342 894 894 || L.
.92849T-10-8 | VITERRA INC _|.02/28/2011 __[ TG, INC CANADA 400.000 4,841 2,910 3,733 (604) (604) (219) 2,910 244 1,686 1,930 7 L ..
MERRILL LYNCH, PIERCE,
_928571-20-9 | VODAFONE AIRTOUCH ADR ... ... R.......|.02/28/2011 __|FENNER AND SWITH . [ 75,783.000 | ... 2,167,807 || 1,758,404 | . 2,002,945 | .. (244,580 [l (244,541) [l 1,758,404 | |._._.409,403 | 409,403 | .. 33,780 | .| Lo
CREDIT SUISSE
.928645-10-0 | VOLCANO CORP _______ | _02/25/2011 __| INTERNAT IONAL 260.000 6,913 4,13 7,101 (2,965) (2,965) 4,135 2,778 2,778 | ] Lo
MORGAN STANLEY CO0. INC.
_928856-20-2 | VOLVO A Do _02/28/2011 __|NEW YORK .| 25,533.000 435,268 266,725 436,582 | .. (165,484) [l (165,484) (4,373) 266,725 19,543 |......149,000 | .1 168,544 | ol [V
MORGAN STANLEY CO.  INC.
.928856-30-1 |VOLVO AB-B SHS NPV _ _|.02/28/2011 __NEW YORK 9,233.000 158,157 82,011 162,677 | ... (91,680) | .o f (91,680) |- 11,014 82,011 (398) ... 76,544 76,145 || L.
_.929042-10-9 | VORNADO RLTY TR _|.03/30/2011 _| DISTRIBUTION 0.000 4,775 4,045 4,045 729 729 | e L.
MORGAN STANLEY CO.  INC.
_693886-13-6 | VOSTOK NAFTA INVESTMENT LTD ... Do _02/28/2011 __|NEW YORK | 16,546.000 100,370 55,055 91,763 | .. FEIIR KDY I SO S (1,130 .. (15,577) 55,055 15,402 | 29,912 45314 || [V
CREDIT SUISSE
92922P-10-6 |W & T OFFSHORE ______ | _02/25/2011 __| INTERNAT IONAL 1,080.000 27,058 10,808 19,300 (8,492) (8,492) 10,808 | oo | 16,250 16,250 | b Lo
CREDIT SUISSE
_.930059-10-0 | WADDELL & REED FINANCIAL .| _02/25/2011 __| INTERNAT IONAL 860.000 35,089 25,405 30,349 (4,945) (4,945) 25,405 9,685 9,685 72 | Lo
CREDIT SUISSE
.931422-10-9 |WALGREEN CO ... | _02/25/2011 | INTERNATIONAL . | 14,080.000 588,754 510,525 548,557 | ... @803 f [ (38,031) 510,525 [ .. | ] 78,228 78,228 2,464 | . Lo
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MORGAN STANLEY CO0.  INC.
__JI9B9BE-13-4 | WALLENSTAN AB Do _02/28/2011 _|NEW YORK 3,749.000 101,681 59,582 98,663 | ... 22,333) | o (22,333)| ... (16,748) 59,582 16,669 | 25,431 42,00 [ | [V
CREDIT SUISSE
_931142-10-3 | WAL-MART STORES .| _02/25/2011 | INTERNATIONAL | 32,680.000 |1 1,689,587 |l 1,648,422 | . 1,762,432 | (a,0m) L (14,01 [ 1,648,422 [ | 41,115 41,115 9,886 | ... ... Lo
CITIGROUP GLOBAL MARKETS
_G9431R-10-3 | WANT WANT CHINA HOLDINGS LTD ... _|.02/28/2011 _{INC .| 608,000.000 454,136 364,703 532,687 | .. (169,444) [l (169,444) 1,460 364,703 (1,765) | ... 91,198 89,433 | | L.
_X98155-11-6 |WARTSILA B _03/14/2011 _| DISTRIBUTION 0.000 173,227 173,227 173,227 u
939653-10-1 | WASHINGTON REAL ESTATE _|.03/31/2011 _| DISTRIBUTION 0.000 4,747 2,966 2,966 1,781 1,780 Lo e [
CREDIT SUISSE
_942683-10-3 | WATSON PHARMACEUTICALS INC | _02/25/2011 __| INTERNAT IONAL 8,120.000 451,962 348,267 419,398 | . CATR KDY A U S (71,131) 348,267 ...103,695 | 103,695 | ool Lo
CREDIT SUISSE
__H27013-10-3 | WEATHERFORD INTERNATIONAL LTD .| ... _02/25/2011 __| INTERNAT IONAL 3,960.000 94,822 61,638 90,288 | ... (28,650 | oo f (28,650) 61,638 [ 33,184 33,184 || Lo
CREDIT SUISSE
_947890-10-9 | WEBSTER FINANCIAL CORP .| _02/25/2011 __| INTERNAT IONAL 5,700.000 130,828 77,381 112,200 | ... (34,909) | f (34,909) 77,3810 [ 53,447 53,447 57 | Lo
CREDIT SUISSE
_948626-10-6 | WEIGHT WATCHERS INTL INC .| _02/25/2011 __| INTERNAT IONAL 180.000 10,924 4,976 6,748 (1,773) (1,773) 4,976 5,948 5,948 2 | Lo
MORGAN STANLEY CO0. INC.
_695248-13-7 |WEIR GROUP PLC (THE) ... Do _02/28/2011 _|NEW YORK 3,828.000 106,039 49,967 106,234 | ... (47,948) |l (47,948) (8,319) 49,967 6,586 | 49,486 56,071 | oo e [V
CREDIT SUISSE
_94946T-10-6 | WELLCARE HEALTH PLANS .| _02/25/2011 __| INTERNAT IONAL 220.000 8,275 6,107 6,648 (541) (541) 6,107 2,168 2,168 | oo ] Lo
CREDIT SUISSE
_94973V-10-7 |WELLPOINT INC .| _02/25/2011 __| INTERNAT IONAL 9,520.000 632,109 491,900 541,307 | ... (49,807 | oL (49,407) 491,900 140,209 | 140,209 | oo ] Lo
CREDIT SUISSE
. 949746-10-1 |WELLS FARGO €O .| _02/25/2011 | INTERNATIONAL | 56,100.000 |1 1,827,389 |l 1,457,450 | .. 1,738,539 | . (281,089) ...l (281,089) ... 1,457,450 | | 369,939 | 369,939
_69529Y-10-1 | WELLSTREAM HOLDINGS PLC _|.02/25/2011 __| MERGER 10,740.000 135,003 78,530 132,283 | ... .(43,303) | L. (43,393) | ... (10,359) 78,530 56,473
_095870-10-3 | WESFARMERS _03/01/2011 __|Various _._ 10,311.000 347,122 275, 166 337,474 (33,980) (33,980) |..__._.(28,328) 275, 166 71,956
_095870-18-6 | WESFARMERS PPS _|.03/01/2011 _{Various 5,065.000 172,074 135,760 167,329 | _..(17,524) | ol (17,524)| ... (14,046) 135,760 36,314
CREDIT SUISSE
_959319-10-4 | WESTERN REFINING INC | _02/25/2011 __| INTERNAT IONAL 1,980.000 31,780 9,321 20,948 | . e (11,627) 9,321 22,459
CREDIT SUISSE
_959802-10-9 | WESTERN UN €O COM | _02/25/2011 | INTERNATIONAL | 21,120.000 456,078 353,854 392,198 | ... (38,344) |l (38,344) 353,854 02208 | 102,224
_962166-10-4 | IEYERHAEUSER CO _|.03/25/2011 _|Various .| 28,920.000 699,692 462,221 547,456 | ... (87,364) | oo (87,364) 462,221 | | 237,471 | 237,471
__Y9551H-10-8 | WHARF HOLDINGS _02/28/2011 _| DISTRIBUTION 0.000 20,697 20,697 20,697
_Y8800U-14-3 | WHARF RIGHTS .03/03/2011 __| 176 HONG KONG LIMITED __ 12,500.000 20,476 20,697 20,697 (104) (117) (221)
_09763G-10-4 | WHITE ENERGY CO LTD _|.03/01/2011 _{Various ... 17, 155.000 49,678 47,960 60,359 (295) (295)| ... (12,103) 47,960 1,759 | (10,041) 1,718
CREDIT SUISSE
_966612-10-3 | WHITNEY HOLDING CORP .| _02/25/2011 __| INTERNAT IONAL 4,900.000 68,864 50,335 69,335 | ... 19,000) | .o f (19,000) 50,335 .l 18,530 18,530 18 L Lo
CREDIT SUISSE
_966837-10-6 | WHOLE FOODS MKT INC .| _02/25/2011 __| INTERNAT IONAL 5,900.000 341,549 213,954 298,481 | . 84,527 | b (84,527) 213,954 127,505 | ] 127,595 | . 590 | Lo
MORGAN STANLEY CO.  INC.
__1198995-10-8 | WIHLBORGS FASTIGHETER __ _|.02/28/2011 __NEW YORK 1,514.000 43,427 26,347 43,896 |._..(10,097) ..l ... (10,097) (7,451) 26,347 7,371 9,709 17,080 | b ..
969457-10-0 | WILLIANS COS INC _.03/1172011 _|Various .| 85,240.000 [ ... 2,553,178 | 1,841,850 | .. 2,107,133 | . (265,283) || (265,283) | ... 1,841,850 || 711,823 | 711,323 | 3,750 | L.
CITIGROUP GLOBAL MARKETS
__Y9588K-10-9 | WING HANG BANK Do _02/28/2011 _| INC 1,000.000 12,705 9,327 13,830 (4,537) (4,537) 34 9,327 (42) 3,421 3,378 | oo ] [V
CITIGROUP GLOBAL MARKETS
__V97973-10-7 | WING TAI Do _02/28/2011 _| INC 3,000.000 3,498 3,257 3,951 (319) (319) (375) 3,257 376 (135) 2060 | [V
CREDIT SUISSE
_981419-10-4 | WORLD ACCEPTANCE CORP ______________ .| _02/25/2011 __| INTERNAT IONAL 1,040.000 62,476 28,353 54,912 | .. (26,559 | oo e (26,559) 28,353 [ 34,122 34122 | e Lo
CREDIT SUISSE
_981475-10-6 |WORLD FUEL SERVICES CORP _|.02/25/2011 __| INTERNAT IONAL 280.000 11,326 7,179 10, 125 (2,946) (2,946) 7,179 4,146 4,146 il
_09857K-10-2 | WORLEY PARSONS LTD NPV __ _|.03/01/2011 _[Various .. 19,624.000 602,760 506,428 536,709 9,984 9,984 | .. (40,265) 506,428 38,768 | ! 57,564 96,332 7,273
CREDIT SUI
_981811-10-2 | WORTHINGTON INDUSTRIES, INC. .| ... _02/25/2011 __| INTERNAT IONAL 200.000 3,82 2,746 3,680 (934) (934) 2,746 1,079 1,079 [ Lo
CREDIT SUISSE
_.983134-10-7 | WYNN RESOR TS LTD COM | _02/25/2011 __| INTERNAT IONAL 900.000 109,723 78,231 93,456 | ... (15,225) | b (15,225) 78,2310 [ 31,492 31,492 || Lo
MORGAN STANLEY CO.  INC.
__69826X-10-3 | XCHANGING PLC Do _02/28/2011 __|NEW YORK .|| 61,832.000 55,962 102,011 120,984 | ... 921y | (19,214) 24 102,011 4,192 | . (50,241) | . (46,049) | L] [V
CREDIT SUISSE
.983919-10-1 | XILINX INC coM o .02/25/2011 __| INTERNAT IONAL 1,260.000 42,351 31,812 36,515 (4,703) (4,703) 31812 [ | 10,539 10,539 202 [ ] Lo
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STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
Total Total NAIC
Current [Changein| Foreign Desig-
Year's Book/ | Exchange Book/ Bond nation
Prior Year Current |Other Than| Adjusted |Changein| Adjusted Foreign Interest/ or
Book/ Unrealized| Year's [Temporary| Carrying Book Carrying | Exchange | Realized Stock Market
CcusIP Number of Adjusted | Valuation | (Amor- [Impairment| Value | /Adjusted | Value at Gain Gain | Total Gain| Dividends In-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- | (11 +12-| Carrying Disposal | (Loss) on | (Loss)on | (Loss) on | Received | Maturity | dicator
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal | DuringYear Date (a)
CITIGROUP GLOBAL MARKETS
_69828G-10-8 | XINYI GLASS HOLDING CO LTD ... ... Do 02/28/2011 | INC | 32,000.000 25,744 12,153 26,348 | . (14,086) | .. f (14,086) (109) 12,153 25| 13,566 18,590 | b [V
CREDIT SUISSE
_698290-10-2 | XL GROUP PLC ... .| _02/25/2011 __| INTERNAT IONAL 7,620.000 176,606 137,785 166,268 | ... (28,484) | ol (28,484) 187,785 | | 38,821 38,821 || Lo
MORGAN STANLEY CO0. INC.
_69826T-10-2 | XSTRATA PLC ORD USDO.50 .. ... Do _02/28/2011 __|NEW YORK | 39,838.000 910,568 368,077 935,081 | (698,577) | oo (698,577) | ._.....131,574 [ . 368,077 | ... (31,456) | ... 573,946 | 542,491 | L] Lo
CREDIT SUISSE
_984332-10-6 | YAH0O INC COM | _02/25/2011 __| INTERNAT IONAL 3,140.000 52,071 45,032 52,218 (7,186) (7,186) 45,032 7,038 7,088 | ] Lo
CITIGROUP GLOBAL MARKETS
_Y9729A-10-1 | YANLORD LAND GROUP _______ ... Do _02/28/2011 _| INC 8,000.000 8,569 9,059 10,473 (421) (421) (993) 9,059 1,046 (1,536) (490) | b ] [V
MORGAN STANLEY CO0. INC.
__698351-10-4 | YELL GROUP PLC Do _02/28/2011 __|NEW YORK . |.__ 214,324,000 24,882 48,452 48,452 3,79 3,794 (3,794) 48,452 6,386 | ... (29,955) | ... (23,569) | oo L] Lo
CREDIT SUISSE
.988498-10-1 | YUM! BRANDS INC .| _02/25/2011 | INTERNATIONAL | 12,400.000 618,411 506,896 608,220 | .. (101,324) { L (101,324) 506,896 515 1,515 | 3,100 | Lo
CREDIT SUISSE
_989207-10-5 | ZEBRA TECHNOLOGIES CORP. .| ... _02/25/2011 __| INTERNAT IONAL 300.000 11,216 8,571 11,397 (2,826) (2,826) 8,571 2,645 2,645 | ] Lo
UBS WARBURG ASIA LIMITED
__J56644-12-3 | ZEON CORP Do 02/28/2011 | | 11,000.000 102,360 64,060 92,130 | ... 847y | (18,147) (9,923) 64,060 1,330 [ 36,971 38,300 || [V
CREDIT SUISSE
_98956P-10-2 | ZIMMER HOLDINGS INC .| _02/25/2011 __| INTERNAT IONAL 320.000 19,788 16,519 17,178 (658) (658) 16,519 3,268 3,268 | oo ] Lo
CREDIT SUISSE
.989922-10-9 | ZOLL MED CORP .| _02/25/2011 __| INTERNAT IONAL 1,840.000 85,561 40,174 68,503 | ... (28,320) | o (28,329) 40174 [ 45,387 45,387 | | Lo
CREDIT SUISSE
_989750-10-4 | ZOLTEK COS INC .| _02/25/2011 __| INTERNAT IONAL 4,820.000 69,116 49,040 55,671 (6,631) (6,631) 49,040 [l 20,076 20,076 | e Lo
CITIGROUP GLOBAL MARKETS
__Y0004F-10-5 | ZTE CORP-H D 02/28/2011 | INC | 72,600.000 329,871 247,587 288,614 | FCAR:IZ5) O N S (41,874) 847 247,587 (1,246) | ._._.___¢ 83,530 82,284 | .| .. [
9099999. Common Stocks - Industrial and Miscellaneous (Unaffiliated) 575,470,360 XXX 451,178,747 543,336,686 | (106,887,860) 528,532 (106,359,327) | (2,838,548)| 453,716,926 | 2,314,633 | 119,438,801 | 121,753,434 1,263,726 XXX XXX
__02010#-10-0 [ ALLSTATE NEW JERSEY INSURANCE CONPANY | [.03/31/2011 _JVARIOUS 0.000 4,877 4,877 Y22 ) N R A R U
9199999. Common Stocks - Parent, Subsidiaries and Affiliates 4 877 XXX 4 877 4 877 XXX XXX
9799997. Total - Common Stocks - Part 4 575,475,237 XXX 451,183,624 543,336,686 | (106,887,860) 528,532 (106,359,327) | (2,838,548)| 453,721,803 | 2,314,633 | 119,438,801 | 121,753,434 1,263,726 XXX XXX
9799998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
9799999. Total - Common Stocks 575,475,237 XXX 451,183,624 543,336,686 | (106,887,860) 528,532 (106,359,327) | (2,838,548) | 453,721,803 | 2,314,633 | 119,438,801 | 121,753,434 1,263,726 XXX XXX
9899999. Total - Preferred and Common Stocks 648,852,970 XXX 518,985,272 601,888,865 | (107,698,458) 348,476 (107,349,982) | (2,833,170)| 521,246,230 | 2,311,558 | 125,205,182 | 127,606,740 2,240,274 XXX XXX
9999999 - Totals 6,244,282, 456 XXX 6,054,866,020 | 5,924,601,118 | (93,755,671)| 3,010,491 456,645 | (91,201,824)| (7,230,248)| 6,066,493,834 | 6,708,525 | 171,080,099 | 177,788,623 40,871,253 XXX XXX
(a) For all common stock bearing the NAIC market indicator "U" provide: the number of suchissues . 335
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STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
6 7 8

1 2 3 4 5 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description Strike Current Credit Hedge
of ltems Price, Prior Year | Year Initial Total Current [ Adjustment Quality [Effectiveness
Hedged or Date of Rate or Initial Cost | Cost of Book/ Unrealized | Foreign Year's to Carrying of at Inception
Used for Schedule/ | Type(s) Maturity Number Index of Premium | Premium Current Adjusted Valuation | Exchange | (Amorti- Value of Refer- and at
Income Exhibit of Exchange or Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential | ence |Quarter-end
Description Generation Identifier Risk(s) Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure [ Entity (a)
0079999. Subtotal - Purchased Options - Hedging Effective XXX XXX XXX
3M USD LIBOR PAYER
SWAPTION .. DEBT SECURITIES ... SCHEDULE D __| Interest._.___ GOLDMAN SACHS ... _.04/01/2010 _.}..04/01/2011 _{ . .1,000,000,000} ............._¢ 456 .. 16,375,000 (b (821,300)f 0001
3M USD LIBOR PAYER
SWAPTION ... DEBT SECURITIES ._._._._..... SCHEDULE D __| Interest..._._. JP MORGAN CHASE BANK ... _.01/27/2011 _.}..04/27/2011 . f ... ] ... 500,000,000 530 )b 1,050,000 ) b b ] (1,050, 000) 0001
0089999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 16,375,000 1,050,000 XXX (1,871,300 XXX XXX
0149999. Subtotal - Purchased Options - Hedging Other 16,375,000 1,050,000 XXX (1,871,300 XXX XXX
0219999. Subtotal - Purchased Options - Replications XXX XXX XXX
0289999. Subtotal - Purchased Options - Income Generation XXX XXX XXX
0359999. Subtotal - Purchased Options - Other XXX XXX XXX
0369999. Total Purchased Options - Call Options and Warrants 16,375,000 1,050,000 XXX (1,871,300 XXX XXX
0379999. Total Purchased Options - Put Options XXX XXX XXX
0389999. Total Purchased Options - Caps XXX XXX XXX
0399999. Total Purchased Options - Floors XXX XXX XXX
0409999. Total Purchased Options - Collars XXX XXX XXX
0419999. Total Purchased Options - Other XXX XXX XXX
0429999. Total Purchased Options 16,375,000 1,050,000 XXX (1,871,300 XXX XXX
0499999. Subtotal - Written Options - Hedging Effective XXX XXX XXX
0569999. Subtotal - Written Options - Hedging Other XXX XXX XXX
0639999. Subtotal - Written Options - Replications XXX XXX XXX
0709999. Subtotal - Written Options - Income Generation XXX XXX XXX
0779999. Subtotal - Written Options - Other XXX XXX XXX
0789999. Total Written Options - Call Options and Warrants XXX XXX XXX
0799999. Total Written Options - Put Options XXX XXX XXX
0809999. Total Written Options - Caps XXX XXX XXX
0819999. Total Written Options - Floors XXX XXX XXX
0829999. Total Written Options - Collars XXX XXX XXX
0839999. Total Written Options - Other XXX XXX XXX
0849999. Total Written Options XXX XXX XXX
0909999. Subtotal - Swaps - Hedging Effective XXX XXX XXX
INT RATE SWAP1007 ON FIXED IMUNTPSA (US0003M
RATE SECURITIES ... DEBT SECURITIES ... SCHEDULE D __| Interest._.__._ BARCLAY'S CAPITAL ... _.05/28/2009 _.1..06/01/2019 _{ | 75,000,000 |) 1,858 1 ... (950,931)f (950,931) ... (700,206)f . f 1,072,221 ... 0003 ...
INT RATE SWAP1042 ON FIXED IMUNTPSA (US0003M
RATE SECURITIES ... DEBT SECURITIES ... SCHEDULE D __| Interest._.__._ MORGAN STANLEY ___________._| |..02/04/2010 __|..02/08/2020 -} [ 50,000,000 |) 3,940 (. 168,236 168,236 | ... (507,233 744,385 0003
INT RATE SWAP1043 ON FIXED US0003M(2.9475%
RATE SECURITIES ... DEBT SECURITIES ... SCHEDULE D __| Interest._.__._ BANK OF AMERICA ._._._.___._ .02/11/2010 _.}..05/17/2015 _{ . ....250,000,000() e b (1,655,754)] .. (8,938,891)|..cocooo oo (8,938,891)] ... 2,012,497 | oL 2,540,764 | ... 0002 ...
INT RATE SWAP1045 ON FIXED US0003M(2.9400%
RATE SECURITIES ... DEBT SECURITIES ... SCHEDULE D __| Interest._.__._ UBS o _.02/11/2010 _.}..05/17/2015 _{ ... 150,000,000) b (990,640)] ... { (5,318,421)| oo | (5,318,421) ... 1,204,718 | b 1,524,458 | .. 0002 ...
INT RATE SWAP1046 ON FIXED US0003M(2.9400%
RATE SECURITIES ... DEBT SECURITIES ... SCHEDULE D __| Interest._.___ GOLDMAN SACHS ... _.02/11/2010 _.}..05/17/2015 _f ... 150,000,000) b (990,640)] ... { (5,318,421)| oo | (5,318,421) ... 1,204,718 | b 1,524,458 | .. 0002 ...
INT RATE SWAP1047 ON FIXED US0003M(2.8510%
RATE SECURITIES ... DEBT SECURITIES ... SCHEDULE D __| Interest._.___ MORGAN STANLEY ___._______._| 1..02/16/2010 __.|..05/18/2015 _} . [.._ X 300,000,000 b (1,914, 773)] .. (9,561,408)|-........... | (9,561,408)] ... 2,345,955 | b L 3,049,927 | ... 0002 ...
INT RATE SWAP1048 ON FIXED US0003M(2.8610%
RATE SECURITIES ... DEBT SECURITIES ... SCHEDULE D __| Interest._.___ MORGAN STANLEY ___._______._| 1..02/16/2010 __|..05/18/2015 _} . [.._ X 300,000,000 b (1,922,273)] .. (9,681,255)| ... | (9,681,255)] ... 2,853,370 | oL 3,049,927 | ... 0002 ...
INT RATE SWAP1096 ON FIXED IMUNTPSA (US0003M
RATE SECURITIES . _-| DEBT SECURITIES ... _| SCHEDULE D __| Interest._____. CITIBANK ___ .01/07/2011 _.}_.01/11/2021 _. i 100,000,000 () (10,720)] ... (1,283,054)]... i (1,283,054)] .. (1,283,054 oo L 1,564,591
INT RATE SWAP1097 ON FIXED IMUNTPSA (US0003M
RATE SECURITIES ... DEBT SECURITIES ... SCHEDULE D __| Interest...__._. MORGAN STANLEY _._._____._._| 1..01/11/2011 L. 01/13/2021 .} ... ... [ .~ 100,000,000 |) 693 [ . (1,432,658)]............ || (1,432,658)] ... (1,432,658 ... b )l 1,565,029 ... 0003 ...
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SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
6 7 8
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1 2 3 4 5 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description Strike Current Credit Hedge
of ltems Price, Prior Year | Year Initial Total Current [ Adjustment Quality [Effectiveness
Hedged or Date of Rate or Initial Cost | Cost of Book/ Unrealized | Foreign Year's to Carrying of at Inception
Used for Schedule/ | Type(s) Maturity Number Index of Premium | Premium Current Adjusted Valuation | Exchange | (Amorti- Value of Refer- and at
Income Exhibit of Exchange or Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential | ence |Quarter-end
Description Generation Identifier Risk(s) Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure [ Entity (a)
INT RATE SWAP1098 ON FIXED IMUNTPSA (US0003M
RATE SECURITIES ... DEBT SECURITIES ._._._.___.. SCHEDULE D _._| Interest._____. GOLDMAN SACHS ... _.01/13/2011 .} ._01/18/2021 .}l . 50,000,000 () 4191 (754,533)[ oo (754,533) ... (754,533)| 783,061 0003
INT RATE SWAP1099 ON FIXED IMUNIPSA (US0003M
RATE SECURITIES _............._ DEBT SECURITIES ..._....._.. SCHEDULE D _..| Interest...___. JP_MORGAN CHASE BANK _.... _.01/14/2011 .} ..01/18/2021 .} .. ... | ... 50,000,000 ) 95 ). ... (942,321 oo | (942,321)] ... (942,321)] 783,061 0003
0919999. Subtotal - Swaps - Hedging Other - Interest Rate (7,477,735)  (44,013,657)) XXX (44,013,657) 3,501,253 18,201,882 | XXX XXX
CDS €S2170245 ON CSX CORP _|BOND PORTFOLIO ___..._._.___. Schedule D ___|Credit._._____. BARCLAY'S CAPITAL ______._ _.06/20/2007 _.}..09/20/2014 .} .l ... 10,000,000 {0.0000%(0.5950%) (14,875) (69,944), (69,944) ... 20,031 A5 0004 ...
(DS €S2282891 ON FELCOR
LODGING LIMITED ___.__._______ BOND PORTFOLIO ... Schedule D ___|Credit._._____. BANK OF AMERICA __._._.___.. 1173072007 _.}..12/20/2012 .} .l 1,000,000 [0.0000%(2.2000%) (5,500)] (7,284) (7,284), (44,333), 5FE ... 0004 ...

CDS €$2282909 ON ARCH
WESTERN RESOURCES __
CDS €$2308480 ON DOW

BOND PORTFOLIO _. Schedule D __[Credit. _| BANK OF AMERICA __ 1173072007 __|._12/20/2012 __ _1,500,000 [0.0000%(2.8000%) (10,500) (53,558)) (53,558) (5,871) 4FE 0004 ___.

CHEMICAL COMPANY, T _________ BOND PORTFOLIO .. Schedule D __{Credit._______ DEUTSCHE BANK ______________ _.01/16/2008 __|.03/20/2018 | [ ! 5,000,000 [0.0000%(0.6600%) (8,250) (28,216)) (28,216) (4,637) FE 0004
CDS €$2308498 ON CYTEC

INDUSTRIES INC. BOND PORTFOLIO .. Schedule D __{Credit._______ DEUTSCHE BANK ______________ _.01/16/2008 __|_03/20/2018 _} [ ! 5,000,000 [0.0000%(0.7700%) (9,625) (17,827), (17,827) (3,613) FE 0004
CDS €$2308514 ON ROHM &

HAAS CO BOND PORTFOLIO .. Schedule D __{Credit._______ BANK OF AMERICA _________ _.01/16/2008 __|_03/20/2018 | [ ! 5,000,000 [0.0000%(0.6800%) (8,500) (50,332), (50,332) (1,339) FE 0004
CDS CS2336648 ON RPMINT

150 08/20/2013 ____________ BOND PORTFOLIO .. Schedule D __{Credit._______ DEUTSCHE BANK ______________ _.02/14/2008 __|_03/20/2018 | [ ! 5,000,000 [0.0000%(1.5000%) (18,750) (86,724), (86,724) 10,689 FE 0004
CDS CS2367411 ON NEM 95

06/20/2013 BOND PORTFOLIO .. Schedule D __{Credit._______ CREDIT SUISSE FB ___________ 1..03/26/2008 __|._06/20/2013 _.{ | ____‘ 5,000,000 [0.0000%(0.9500%) (11,875) (65,688)) (65,688)] ... 2,430 FE 0004
CDS €S2377600 ON NORDSTROM

INC BOND PORTFOLIO .. Schedule D __{Credit._______ BANK OF AMERICA __________ _.04/04/2008 __|_06/20/2018 | [ ! 5,000,000 [0.0000%(1.0000%) (12,500) (70,511)) (70,511) (15,197)) FE . 0004
CDS €$2382725 ON PPG

INDUSTRIES, INC. BOND PORTFOLIO .. Schedule D __{Credit._______ ROYAL BANK OF SCTLND _____ _.04/09/2008 __|_06/20/2013 | [ ! 5,000,000 [0.0000%(0.8100%) (10,125) (53,808), (53,808) 11,474 FE 0004
CDS €S2390413 ON AMERICAN

ELECTRIC POWER ____________ BOND PORTFOLIO .. Schedule D __{Credit._______ UBS _.04/15/2008 __|__06/20/2015 | [ ! 5,000,000 [0.0000%(0.5800%) (7,250) (3,903) (3,903) 12,632 FE 0004
CDS CS2400659 ON RPMINT 92

06/20/2013 BOND PORTFOLIO .. Schedule D __{Credit._______ UBS _.04/23/2008 __|_06/20/2018 | [ ! 5,000,000 [0.0000%(0.9200%) (11,500) (28,633), (28,633) 905 FE 0004
CDS €S2405807 ON RPMINT 80

06/20/2013 BOND PORTFOLIO .. Schedule D __{Credit._______ DEUTSCHE BANK ______________ _.04/30/2008 __|_06/20/2013 | [ ! 5,000,000 [0.0000%(0.8000%) (10,000) (15,379)) (15,379) (533)f FE 0004
CDS €$2405815 ON DOW

CHEMICAL COMPANY, T _________ BOND PORTFOLIO .. Schedule D __{Credit._______ CREDIT SUISSE FB ___________ 1..04/30/2008 __1._06/20/2013 _{ | ____* 5,000,000 [0.0000%(0.4700%) (5,875) (8,290) (8,290) (9,956) FE 0004
CDS €S$2410880 ON MOHANK

INDUSTRIES, INC. BOND PORTFOLIO .. Schedule D __{Credit._______ UBS _.05/06/2008 __|._06/20/2013 | [ ! 5,000,000 [0.0000%(1.5700%) (19,625) (66,885)) (66,885) (7,624) SFE 0004
CDS CS2416002 ON SANTNDR

51 06/20/2018 . BOND PORTFOLIO .. Schedule D __{Credit._______ CITIBANK _.05/08/2008 __|.06/20/2013 | [ ! 5,000,000 [0.0000%(0.5100%) (6,375) 77,118 YUOR L L (119,104) FE . 0004
CDS C$2416010 ON LLOYDS

TSBBANK PLC . BOND PORTFOLIO .. Schedule D __{Credit._______ GOLDMAN SACHS ______________ _.05/08/2008 __|.06/20/2018 | [ ! 5,000,000 [0.0000%(0.4900%) (6,125) 87,146 87,146 (49,530)) FE . 0004
CDS CS2421127 ON XL CAP

L BOND PORTFOLIO .. Schedule D __{Credit._______ GOLDMAN SACHS ______________ _.05/13/2008 __|__06/20/2018 | [ ! 5,000,000 [0.0000%(1.4000%) (17,500) 13,919 13,919 (19,389)) FE 0004
CDS CS2433924 ON BOEING

CAP CORP _____ . BOND PORTFOLIO _. Schedule D __[Credit. _ | GOLDMAN SACHS _|--05/23/2008 _.|._06/20/2013 _. ~3,000,000 [0.0000%(0.7700%) (5,775) (27,486)) (27,486) (2,973) FE . 0004 ____

CDS €$2459531 ON WYETH _____ BOND PORTFOLIO _. Schedule D __[Credit. UBS __. _.07/07/2008 __|._09/20/2013 __ ~5,000,000 [0.0000%(0.3700%) (4,625), (36,893), (36,893) 676

CDS C$2469761 ON CSX CORP _{BOND PORTFOLIO _ Schedule D __[Credit. _|UBS _. _.07/09/2008 __| ._09/20/2013 __ ~5,000,000 [0.0000%(1.5200%) (19,000)] ___._. (149,697)| | (149,697) _________ 20,774

CDS €S2474902 ON HARTFORD

FINANCIAL SERV ______________ BOND PORTFOLIO .. Schedule D __{Credit._______ ROYAL BANK OF SCTLND _____ _.07/17/2008 __|..09/20/2018 | [ ! 5,000,000 [0.0000%( 1.2000%) (15,000) (33,180)) (33,180) (40,852), FE 0004
CDS CS2477442 ON

COMMERCIAL METALS CO. _._._. BOND PORTFOLIO .. Schedule D __{Credit._______ BANK OF AMERICA _________ _.07/17/2008 __|..09/20/2018 | [ ! 5,000,000 [0.0000%(0.7500%) (9,375) 83,338 83,338 | (136,539) FE 0004
CDS CS2487680 ON TYSON

FOODS INC. BOND PORTFOLIO .. Schedule D __{Credit._______ GOLDMAN SACHS ______________ _.07/29/2008 __|.09/20/2018 | [ ____: 3,000,000 [0.0000%(2.8000%) (21,000)] ___.__ (149,122)| (149,122), (14,457)) FE 0004
CDS CS2495360 ON ALLTEL

CORPORATION BOND PORTFOLIO .. Schedule D __{Credit._______ MORGAN STANLEY ____________ 1..08/01/2008 __1._09/20/2013 _{ | ____‘ 5,000,000 [0.0000%(0.8600%) (10,750) (93,153), (93,153) 6,568 FE . 0004
CDS €$2497929 ON SOCIETE

GENERALE . BOND PORTFOLIO _. Schedule D __[Credit. | CITIBANK __ _|--08/07/2008 _.L._09/20/2013 _. 5,000,000 [0.0000%(0.8100%) (10,125) 492 492 (58,207)) FE . 0004 ____

CDS C$2497937 ON UBS AG ___.|BOND PORTFOLIO __ Schedule D __[Credit. | CITIBANK __ _.08/07/2008 __|._09/20/2013 __ ~5,000,000 [0.0000%(1.0300%) (12,875) (5,874) (5,874) (39,792), FE ... 0004 ___.

CDS €$2508162 ON CARDINAL
HEALTH, INC. . BOND PORTFOLIO ... Schedule D __[Credit._______ DEUTSCHE BANK ... _.08/14/2008 __|.09/20/2018 | | ! 5,000,000 {0.0000%(0.6700%) (8,375) (38, 121)) (38, 121) 5,477 FE 0004
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CDS €S2518468 ON
WINDSTREAM CORP _._.___._______ BOND PORTFOLIO ... Schedule D ___|Credit._._____. JP MORGAN CHASE BANK ___.. -09/18/2008 _.}..12/20/2013 .} ..l 1,000,000 [0.0000%(3.2000%) (8,000)] (38,778), (38,778) 10,142 4FE 0004 ...
CDS €S2518484 ON CITIZENS
COMMUNICATIONS ... BOND PORTFOLIO ... Schedule D ___|Credit._._____. BARCLAY'S CAPITAL ______._ -09/18/2008 _.}..09/20/2013 .} ..l 1,000,000 |0.0000%(3.5200%) (8,800)] (45,249), (45,249) 17,818 SFE . 0004 ...
CDS £82554299 ON
WINDSTREAM CORP --.-| BOND PORTFOLI0 _. Schedule D ___| Credit. - | GOLDMAN SACHS _.--}--10/08/2008 __}._12/20/2013 . 2,000,000 0.0000%(3.5500%) (17,750) (96,095), (96,095)] ...___.__ 21,989 4FE 0004 ___.
CDS €S2574727 ON HEINZ __._. BOND PORTFOLIO _. Schedule D ___| Credit. - | ROYAL BANK OF SCTLND ___.. -10/21/2008 _.}..12/20/2013 _. 5,000,000 0.0000%(0.7200%) (9,000)] (53,179)) (53,179) 13,271 A5 0004 ___.
CDS €S2579866 ON CENTEX
CORPORATION ___.___._.__.___._. BOND PORTFOLIO ... Schedule D ___|Credit._._____. BARCLAY'S CAPITAL ______._ --10/23/2008 _.}..12/20/2013 .} ..l 2,000,000 0.0000%(5.8000%) (29,000)] .- (231,787 )| (231,787), (2,545) SFE . 0004 ...
CDS €S2648976 ON HOSHOT-
HST 500 09/20/20 ..._._._____. BOND PORTFOLIO ... Schedule D ___|Credit._._____. BARCLAY'S CAPITAL ______._ --01/05/2009 _.}..09/20/2012 .} ...l .. 2,500,000 10.0000%(5.0000%) | - 212,500 (45,587)] ... (161,386)( - e (161,386)] ... 24,164 (14,337), SFE . 0004 ...
CDS €S$2651525 ON HOSHOT-
HST 500 09/20/20 . - | BOND PORTFOLIO _. Schedule D ___| Credit. - | BARCLAY'S CAPITAL ______._ _.01/06/2009 _.}..09/20/2012 _. ----2,500,000 |0.0000%(5.0000%) 175,000 (43,065)] - (161,386 (161,386} ... (11,815)) SFE . 0004 ___.
CDS £S2654081 ON F
03/20/2014 ... BOND PORTFOLIO ... Schedule D ___|Credit._._____. MORGAN STANLEY _._____.___._ 1..01/07/2009 __.{..03/20/2014 _} . | 3,000,000 {0.0000%(7.0000%) (52,500} ... (555,387 oo (555,387)| 40,697 A5 0004 ...
CDS CS2728323 ON FCX 650
03/20/2014 ... BOND PORTFOLIO ... Schedule D ___|Credit._._____. GOLDMAN SACHS ... _.02/20/2009 _.}..03/20/2014 .} ... 3,000,000 {0.0000%(6.5000%) (48,750)] ... (511,498)( . (511,498), 37,156 A5 0004 ...
CDS S2738561 ON TSN 425
03/20/2014 ... BOND PORTFOLIO ... Schedule D ___|Credit._._____. GOLDMAN SACHS ... .02/27/2009 _.}..03/20/2014 .} .l ! 5,000,000 {0.0000%(4.2500%) (53,125)] ... (488,925)( .. (488,925), (14,555), A5 0004 ...
CDS €S2969000 ON MONTE 100
12/20/2014 . BOND PORTFOLIO ... Schedule D ___|Credit._._____. GOLDMAN SACHS ... --10/01/2009 _.}..12/20/2014 .} o .d 3,000,000 {0.0000%( 1.0000%) (52,588) (4,980)] 111,355 111,355 (45,684), 2,520 FE ... 0004 ...
CDS €S2997126 ON ECACN 100
12/20/2014 . BOND PORTFOLIO ... Schedule D ___|Credit._._____. BANK OF AMERICA __._._.___.. --10/29/2009 _.}._12/20/2014 .} .l 10,000,000 {0.0000%( 1.0000%) | -..___ (158,336)] (17,297)} ... (182,549) . (182,549), (53,700), 7,703 A5 0004 ...
CDS €S2997134 ON HSECN 100
12/20/2014 . BOND PORTFOLIO ... Schedule D ___|Credit._._____. DEUTSCHE BANK ... --10/29/2009 _.}._12/20/2014 .} .l ... 10,000,000 {0.0000%( 1.0000%) | - (119,551), (19,184)] ... (156,297 oo (156,297 )| (84,082), 5,816 A5 0004 ...
CDS CS3066244 ON FCX 100
03/20/2015 ... BOND PORTFOLIO ... Schedule D ___|Credit._._____. CREDIT SUISSE FB _._._.___.. 1..01/25/2010 _.{..03/20/2015 _} .. .|t 5,000,000 {0.0000%( 1.0000%) 35,394 (14,249) (8,175) (8,175)] (1,025) (1,749) A5 0004 ...
CDS €S3068802 ON FCX 100
03/20/2015 ... BOND PORTFOLIO ... Schedule D ___|Credit._._____. GOLDMAN SACHS ... .01/26/2010 _.}..03/20/2015 .} ... ! 5,000,000 {0.0000%( 1.0000%) 44,737 (14,713) (8,175) (8,175)] (562) (2,213) A5 0004 ...
CDS €S3102080 ON ORCLE 100
03/20/2015 ... BOND PORTFOLIO ... Schedule D ___|Credit._._____. MORGAN STANLEY _.___._.___._ 1..03/08/2010 _.1..03/20/2015 __.{ .| 10,000,000 {0.0000%( 1.0000%) | - (301,298), (9,747)] ... (275,576 oo (275,576)) 7,273 15,253 FE ... 0004 ...
CDS €S3117468 ON CMzB 100
03/20/2015 ... BOND PORTFOLIO ... Schedule D ___|Credit._._____. GOLDMAN SACHS ... --03/19/2010 _.}..03/20/2016 .} ...l ! 5,000,000 {0.0000%( 1.0000%) (51,440) (9,928), 57,115 57,115 (14,774)) 2,572 FE ... 0004 ...
CDS €S3140486 ON COF-BNKNA
100 06/20/2017 __..._..._._._._ BOND PORTFOLIO ... Schedule D ___|Credit._._____. GOLDMAN SACHS ... _-04/20/2010 _.}._06/20/2017 .} ..l ... 10,000,000 {0.0000%( 1.0000%) | - (158,830)] (19,346)] ... (123, 700) oo e (123,700), (48,621), 5,654 A5 0004 ...
CDS €S3143043 ON WLP 100
06/20/2015 ... BOND PORTFOLIO ... Schedule D ___|Credit._._____. GOLDMAN SACHS ... _-04/21/2010 _.}._06/20/2015 _.} ...l ... 10,000,000 {0.0000%( 1.0000%) 18,999 (25,956)] ... (146,511 (146,511), (57,351), (956) A5 0004 ...
CDS €S3155955 ON EMN 100
06/20/2015 ... BOND PORTFOLIO ... Schedule D ___|Credit._._____. MORGAN STANLEY _._____.___._ 1..05/07/2010 _.{..06/20/2015 _} . ... |..._.% 5,000,000 {0.0000%( 1.0000%) (23,809) (11,303) (28,758), (28,758) 19,644 1,197 A5 0004 ...
CDS €S3163561 ON AXP 100
06/20/2017 ... BOND PORTFOLIO ... Schedule D ___|Credit._._____. GOLDMAN SACHS ... _.05/18/2010 _.}..06/20/2017 .} .. ... 10,000,000 {0.0000%( 1.0000%) 31,153 (26,121)] ... (100,860)( - e (100, 860)| 7,265 (1,121) A5 0004 ...
CDS €S3166085 ON WFC 100
06/20/2015 ... BOND PORTFOLIO ... Schedule D ___|Credit._._____. BARCLAY'S CAPITAL ______._ _.05/20/2010 _.}..06/20/2015 .} ..l ... 10,000,000 {0.0000%( 1.0000%) 37,607 (26,923)] ... (143,008)] oo (143,003)] ... (124,857 (1,923) FE ... 0004 ...
CDS €S3166101 ON AXP 100
06/20/2015 ... BOND PORTFOLIO ... Schedule D ___|Credit._._____. DEUTSCHE BANK ... _.05/20/2010 _.}..06/20/2015 .} ...l ... 10,000,000 {0.0000%( 1.0000%) 139,754 (32,146)] ... (153, 120) oo (153,120), (27,855), (7,146) A5 0004 ...
CDS €S3166119 ON COF-BNKNA
100 06/20/2015 __..._...___._._ BOND PORTFOLIO ... Schedule D ___|Credit._._____. JP MORGAN CHASE BANK ___.. _.05/20/2010 _.}._06/20/2015 .} ..l ... 10,000,000 {0.0000%( 1.0000%) 107,454 (30,495)] ... (167,504) (167,59 ), (53,836)) (5,495) A5 0004 ...
CDS €S3173768 ON LOW 100
06/20/2015 ... BOND PORTFOLIO ... Schedule D ___|Credit._._____. GOLDMAN SACHS ... _.05/25/2010 _.}..06/20/2016 .} ... f ... 10,000,000 {0.0000%( 1.0000%) | - (113,993), (19,265)] ... (201,998)( . (201,995), 12,59 5,735 FE ... 0004 ...
CDS €S3173776 ON HD 100
06/20/2015 ... BOND PORTFOLIO ... Schedule D ___|Credit._._____. GOLDMAN SACHS ... _.05/25/2010 _.}..06/20/2016 .} ... f ... 10,000,000 {0.0000%( 1.0000%) | -..___ (118,791), (19,024)] ... (191,485)( (191,455), 31,519 5,976 A5 0004 ...
CDS €S3217326 ON MRHNC 100
09/20/2015 ... BOND PORTFOLIO ... Schedule D ___|Credit._._____. UBS o .07/21/2010 _.}..09/20/2016 .} .l s 3,300,000 {0.0000%( 1.0000%) 340,122 (25,396) 178,258 178,258 (37,382), (17,146)) 4FE 0004 ...
CDS 83232655 ON WFC 100
09/20/2015 ... BOND PORTFOLIO ... Schedule D ___|Credit._._____. DEUTSCHE BANK ... --09/02/2010 _.}..09/20/2016 .} ..o ! 5,000,000 {0.0000%( 1.0000%) 47,244 (14,962) (65,976)) (65,976) (61,692), (2,462) FE ... 0004 ...
CDS €S3258254 ON GS 100
12/20/2015 .. BOND PORTFOLIO ... Schedule D ___|Credit._._____. BNPPARIBAS _..._....__.__.. .09/23/2010 _.}..12/20/2016 .} ..l ] 5,000,000 {0.0000%( 1.0000%) 134,927 (19,211) 14,977 14,977 (25,801), (6,711) FE ... 0004 ...
CDS €S3268485 ON JCP 100
12/20/2015 __. _|BOND PORTFOLIO Schedule D ___| Credit. - | BARCLAY'S CAPITAL ______._ _-10/08/2010 _.}..12/20/2015 _. ----2,500,000 |0.0000%( 1.0000%) 173,048 (15,017) 84,121 84,121 (12,167)) (8,767) SFE . 0004 ___.
CDS 83273618
12/20/2015 ... BOND PORTFOLIO .............. Schedule D _..|Credit....._... MORGAN STANLEY _._._..._..... 1..10/13/2010 ..{..12/20/2015 .} ... ... | ...} 5,000,000 {0.0000%(1.0000%)] ... 279,79 (26,571) 155,924 155,924 (57,073)) (14,071)) K 0004 ...
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CDS 83273626 ON TIN 100
12/20/2015 ... BOND PORTFOLIO ... Schedule D ___|Credit._._____. MORGAN STANLEY _._____.___._ 1..10/13/2010 _.{..12/20/2015 _.{ .| 10,000,000 {0.0000%( 1.0000%) | ... 559,593 (53,143) 311,849 311,849 | .. (114,147 (28,143), SFE . 0004 ...
CDS €S3273642 ON CAG 100
12/20/2015 ... BOND PORTFOLIO ... Schedule D ___|Credit._._____. BARCLAY'S CAPITAL ______._ --10/13/2010 _.}._12/20/2016 .} .l .. 10,000,000 {0.0000%( 1.0000%) | - (123,949), (18,766) 44,898 44,898 44,402 6,234 A5 0004 ...
CDS 83276173 ON DHI 500
12/20/2015 ... BOND PORTFOLIO ... Schedule D ___|Credit._._____. BANK OF AMERICA __._._.___.. --10/20/2010 _.}..12/20/2016 .} .l ] 5,000,000 {0.0000%(5.0000%) | - (284,231), (48,150) ... (650, 154)( . (650, 154)] (61,886)) 14,350 SFE . 0004 ...
CDS €S3278724 ON BACF 100
12/20/2012 .. BOND PORTFOLIO ... Schedule D ___|Credit._._____. GOLDMAN SACHS ... --10/21/2010 _.}._12/20/2012 .} ..l 28,000, 000 [0.0000%(1.0000%) 311,071 L (107,558)] ... (276,645)( .. (276,645) ... (274,479)| (37,558), FE ... 0004 ...
CDS €S3281280 ON BHP 100
12/20/2015 ... BOND PORTFOLIO ... Schedule D ___|Credit._._____. DEUTSCHE BANK ... --10/27/2010 _.}..12/20/2016 ).l 5,000,000 {0.0000%( 1.0000%) (34,252) (10,782) (74,289)) (74,289) (10,331), 1,718 FE ... 0004 ...
CDS €S3283849 ON BACORP
100 12/20/2015 ... BOND PORTFOLIO ... Schedule D ___|Credit._._____. ROYAL BANK OF SCTLND ___.. --11/02/2010 _.}._12/20/2016 .} .l 20,000, 000 [0.0000%(1.0000%) 797,292 (89,687)] ...___._ 218,161 | 218,161 [ (411,552)| (39,687), FE ... 0004 ...
CDS €S3288970 ON CAH 100
12/20/2015 ... BOND PORTFOLIO ... Schedule D ___|Credit._._____. JP MORGAN CHASE BANK ___.. _11/23/2010 .} ..12/20/2016 .} .l 5,000,000 {0.0000%( 1.0000%) (85,004) (8,310)] (71,993)) (71,993)] ... 25,493 4,190 A5 0004 ...
CDS €S$3291537 ON CB 100
03/20/2016 ... BOND PORTFOLIO ... Schedule D ___|Credit._._____. GOLDMAN SACHS ... --12/14/2010 _.}..03/20/2016 _.| ... [ . ! 5,000,000 {0.0000%( 1.0000%) (61,964) (9,557)] (22,140)) (22,140) 8,503 2,943 FE ... 0004 ...
CDS €S3294093 ON CAH 100
03/20/2016 ... BOND PORTFOLIO ... Schedule D ___|Credit._._____. GOLDMAN SACHS ... _12/17/2010 _.}..03/20/2016 _.} ... [ ... 10,000,000 {0.0000%( 1.0000%) | -..___ (178,508)| (16,509)] ... (138,851)[ oo (138,651), 56,693 8,491 A5 0004 ...
CDS €S3294101 ON LLY 100
03/20/2016 ... BOND PORTFOLIO ... Schedule D ___|Credit._._____. GOLDMAN SACHS ... _12/17/2010 _.}..03/20/2016 _.} ... [ ... 10,000,000 {0.0000%( 1.0000%) | -..___ (229,075), (14,103)] ... (217, 700) oo e (217,700)] 14,359 10,897 FE ... 0004 ...
CDS £S3299209 ON CSC 5%
15-MAR-2016 ... BOND PORTFOLIO ... Schedule D ___|Credit._._____. GOLDMAN SACHS ... _.01/06/2011 __}..03/20/2016 _.| ... [ . ! 5,000,000 {0.0000%(1.0000%) | -} 106,684 (16,451) 98,873 98,873 (3,026) (4,785) A5 0004 ...
CDS €S3304322 ON NOKIA 100
03/20/2016 ... BOND PORTFOLIO ... Schedule D ___|Credit._._____. BANK OF AMERICA __.___.___.. 0171272011 _.}..03/20/2016 _.| ... .} 5,000,000 {0.0000%( 1.0000%) (36,473), (9,310)] 33,370 33,370 68,319 1,524 A5 0004 ...
CDS €S3306889 ON HNZ 100
03/20/2016 ... BOND PORTFOLIO ... Schedule D ___|Credit._._____. BANK OF AMERICA __._._.___.. 0172172011 _.}..03/20/2016 _.| ... ! 5,000,000 {0.0000%(1.0000%) | -} (M7, 7). (5,212)] ... (101, 248)( . (101,248), 12,093 4,371 A5 0004 ...
CDS €S3314560 ON ARW 100
03/20/2016 ... BOND PORTFOLIO ... Schedule D ___|Credit._._____. BANK OF AMERICA __._._.___.. _-02/09/2011 __}..03/20/2016 _.| ... .} 5,000,000 {0.0000%( 1.0000%) 44,570 (8,180)] 39,237 39,237 (4,007) (1,235) A5 0004 ...
CDS €S3314586 ON ARW 100
03/20/2016 ... BOND PORTFOLIO ... Schedule D ___|Credit._._____. HSBC 1..02/09/2011 _.1..03/20/2016 __.{ ... .| ... 10,000,000 {0.0000%( 1.0000%) 70,489 (15,843) 78,474 78,474 9,939 (1,954) A5 0004 ...
CDS €S3317134 ON LMT 100
03/20/2016 ... BOND PORTFOLIO ... Schedule D ___|Credit._._____. JP MORGAN CHASE BANK ___.. .02/1172011 _.}..03/20/2016 .| ... .} 5,000,000 {0.0000%(1.0000%) | -} (150,266)f ... (2,661)] ... (144, 410) (144,410), 1,850 4,006 FE ... 0004 ...
CDS €S3319700 ON AA 100
03/20/2016 ... BOND PORTFOLIO ... Schedule D ___|Credit._._____. GOLDMAN SACHS ... .02/15/2011 _.}..03/20/2016 _.| ... [ . ! 5,000,000 {0.0000%(1.0000%) | ...} 135,797 (9,443), 126,344 126,344 (6,121) (3,332) A5 0004 ...
CDS €S3327364 ON NOKIA 100
03/20/2016 . _|BOND PORTFOLIO Schedule D ___| Credit. - | DEUTSCHE BANK . _1--02/28/2011 _|..03/20/2016 __} ... | 10,000,000 {0.0000%( 1.0000%) 88,751 (10,075) 66,740 66,740 (20,547), (1,464) A5 0004
CDS £$3329923
03/20/2016 ... BOND PORTFOLIO ... Schedule D ___|Credit._._____. GOLDMAN SACHS ... _.03/08/2011 __}..03/20/2016 _.| ... [ _____f 6,000,000 {0.0000%(1.0000%) | ...} ... 482,964 (9,700)] 562,700 ..o o 552,700 75,604 (5,867) SFE . 0004 ...
CDS €S3332489 ON DISHN-
DDBS 500 03/20/2016 _.___.__. BOND PORTFOLIO ... Schedule D ___|Credit._._____. JP MORGAN CHASE BANK ___.. _-03/09/2011 __}..03/20/2016 _.| ...l .. 7,000,000 {0.0000%(5.0000%) | ... foo . (654,326) __.____ (13,797)} ... (680,500 e (680,500)] (33,766)) 7,592 SFE . 0004 ...
CDS €S3332505 ON DISHN-
DDBS 500 03/20/2015 _.___.__. BOND PORTFOLIO ... Schedule D ___|Credit._._____. MORGAN STANLEY _._____.___._ 1..03/09/2011 _.1..03/20/2015 _.{ .| ... 2,500,000 0.0000%(5.0000%) f ...} (233,332)} ... (4,259)] ... (240, 310) oo (240,310)] (10,357), 3,379 SFE 0004 ...
CDS CXB671779 ON
CDX.NA.IG.15-V1 8Y ____________ BOND PORTFOLIO ... Schedule D ___|Credit._._____. DEUTSCHE BANK ... .01/26/2011 __}._.12/20/2016 .} ... --.250,000,000 {0.0000%(1.0000%) | ... |._._ (2,024,799)] _._____ (370,941)] .___. (1,795,695)] ... | ... (1,795,695)| 155,601 73,504 A5 0004 ...
CDS CXB671779 ON
CDX.NA.IG.15-V1 8Y ____________ BOND PORTFOLIO ... Schedule D ___|Credit._._____. DEUTSCHE BANK ... 0172772011 __}..12/20/2016 .} ... --.250,000,000 {0.0000%(1.0000%) | ---..._._._._._._._|._._ (1,963,632)] .._____ (367,291)] .___ (1,795,695)] ... | .. (1,795,695)| 97,728 70,209 A5 0004 ...
CDS CXB671779 ON
CDX.NA.IG.15-V1 8Y ____________ BOND PORTFOLIO ... Schedule D ___|Credit._._____. DEUTSCHE BANK ... -.09/21/2010 _.}..12/20/2016 | ... 100,000,000 0.0000%( 1.0000%) 380,786 | ... (268,535)] .___._. (718,278)| e (718,278), (4,572) (18,535), A5 0004 ...
CDS CXB777881 ON
CDX.NA.1G.16-V1 6Y _.__.___... BOND PORTFOLIO ............. Schedule D _..|Credit._..__... ROYAL BANK OF SCTLND __... _.03/22/2011 _.}..06/20/2016 _.}.._....._...___.. -..250,000,000 {0.0000%(1.0000%) ) -...oooooooeeooefooos (412, 123)] ... (67,697)] ... (505,470) ... | (505,470)] (95,094), 1,747 FE ... 0004 ...
0929999. Subtotal - Swaps - Hedging Other - Credit Default 1,731,758 (4,663,408 (2,585,022)  (10,456,778) XXX (10,456, 778), (1,420,072 29,110 XXX XXX
0969999. Subtotal - Swaps - Hedging Other 1,731,758 (4,663,408)  (10,062,756) (54,470,435) XXX (54,470,435), 2,081,181 29,110 18,201,882 | XXX XXX
CDS €S2236806 ON FLORDIA
STATE GO 85% Credit___.___. CITIBANK ... _.09/18/2007 _.}..09/20/2017 .} .l .. 20,000, 000 [0.1600%(0.0000%) 8,000 ... (892,147), --.-20,000,000 | 1FE ____.__| o
CDS €S2259840 ON MBIA
INSURANCE CORPORAT Credit___.___. BANK OF AMERICA __._._.___.. --10/25/2007 _.}..12/20/2012 .} .l 5,000,000 [2.2000%(0.0000%) | .- 27,500 | ..o (990,386 ..o 5,000,000 |4FE .|
CDS €S2275218 ON STATE OF
TEXAS RR85% Credit___.___. BANK OF AMERICA __._._.___.. -11/08/2007 _.}..12/20/2017 .} .l . 15,000,000 {0.2500%(0.0000%) 9,375 | (392, 74 e 15,000,000 |1FE .|
CDS €S2298244 ON BA 36
03/20/2013 Credit._...._. BANK OF AMERICA ..._....._.. _.01/04/2008 _.}..03/20/2013 .} ... ... | ... 3,000,000 {0.3600%(0.0000%) | -...oooooooeeo | 2,700 6,618 . ... f ..ol 3,000,000 [1FE .| oo




¥°903

STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

rs, Collars, Swaps and Forwards Open as of Current Statement Date

Showing all Options, Caps, Floo
6 7 8

1 2 3 4 5 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description Strike Current Credit Hedge
of ltems Price, Prior Year | Year Initial Total Current [ Adjustment Quality [Effectiveness
Hedged or Date of Rate or Initial Cost | Cost of Book/ Unrealized | Foreign Year's to Carrying of at Inception
Used for Schedule/ | Type(s) Maturity Number Index of Premium | Premium Current Adjusted Valuation | Exchange | (Amorti- Value of Refer- and at
Income Exhibit of Exchange or Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential | ence |Quarter-end
Description Generation Identifier Risk(s) Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure [ Entity (a)
CDS €S2318729 ON HOUSTON
TEXAS RR 85% Credit___.___. GOLDMAN SACHS ... _.01/28/2008 _.}..03/20/2018 _.{ . .. f ... 25,000, 000 [0.4800%(0.0000%) 30,000 | ..o (1,800,361), --.-25,000,000 | 1FE .|
CDS €S2318737 ON PHOENIX
ARIZONA RR85% Credit___.___. GOLDMAN SACHS ... _.01/28/2008 _.}..03/20/2018 _.} ... [ ... 25,000,000 [0.4500%(0.0000% ) |- b 28,125 | (1,771,445), --.-25,000,000 | 1FE .|
CDS €S2318745 ON SHELBY
TENNESSEE RR85% Credit___.___. GOLDMAN SACHS ... _.01/28/2008 _.}..03/20/2018 _.} ... [ ... 25,000,000 [0.4000%(0.0000% ) |- b 25,000 | ..o (1,784,803)) --.-25,000,000 | 1FE .|
CDS €S2369920 ON ENTRPA
185 06/20/2013 Credit___.___. BANK OF AMERICA __._._.___.. _.03/28/2008 _.}..06/20/2013 .} ...l ! 5,000,000 |1.8500%(0.0000%) | ..o 23,125 168,580 | 5,000,000 |2FE .|
CDS €S2974109 ON BACR-BANK
100 12/20/2014 Credit___.___. GOLDMAN SACHS ... -10/01/2009 _.}..12/20/2014 .} .l 3,000,000 |1.0000%(0.0000%) (38,923) 9,365 (27,752)| e f (112,976)] 1,865 | oo 3,000,000 |1FE .|
CDS €S3102098 ON CSCO 100
03/20/2015 Credit___.___. GOLDMAN SACHS ... _.03/08/2010 _.}..03/20/2016 .} ...l ... 10,000,000 |1.0000%(0.0000%) | ... 237,850 12,989 | ... 187,680 190,219 (12,040) ] 10,000,000 |1FE .|
CDS €S3117476 ON HBOS-
SCOTB 100 03/20/2015 ______._ Credit___.___. GOLDMAN SACHS ... --03/19/2010 _.}..03/20/2016 .} ...l ! 5,000,000 |1.0000%(0.0000%) (86,716) 16,836 (68,843), (90,007) 4,336 | .o 5,000,000 |1FE .|
CDS €S3143050 ON UNH 100
06/20/2015 Credit___.___. JP MORGAN CHASE BANK ___.. _-04/21/2010 _.}._.06/20/2015 .} ... f ... 10,000,000 |1.0000%(0.0000%) | -..___ (140,959), 32,091 ... (115, 240)| 118,211 7,001 | 10,000,000 |2FE .| -
CDS €S3155948 ON LZ 100
06/20/2015 Credit___.___. MORGAN STANLEY _.___._.___._ 1..05/07/2010 _.{..06/20/2015 _} . ... |..._.f 5,000,000 1.0000%(0.0000%) (93,284) 17,191 (76,926)) 70,873 4,601 5,000,000 |2FE .|
CDS €S3158405 ON XL 100
06/20/2015 Credit___.___. MORGAN STANLEY _.___._.___._ |..05/12/2010 __.{..06/20/2015 _} .. .| .._.f 5,000,000 1.0000%(0.0000%) (81,497) 16,649 (67,389)) (24,701) 4149 5,000,000 |2FE .|
CDS €S3168651 ON GE-
CAPCORP 100 06/20/2015 __._. Credit___.___. DEUTSCHE BANK ... _.05/21/2010 _.}..06/20/2016 .} ... f ... 10,000,000 |1.0000%(0.0000%) | -...___ (628,339), 57,149 | ... (522,126)| (11,342) 2,149 10,000,000 |1FE .|
CDS €S3196801 ON CAT-
FINSER 100 06/20/2015 ___._. Credit___.___. MORGAN STANLEY _.___._.___._ |..06/17/2010 _.|..06/20/2015 __.{ ... .| 10,000,000 |1.0000%(0.0000%) | - ... 25,000 181,882 | 10,000,000 |1FE .| -
CDS €S3232648 ON BACF 100
09/20/2015 Credit___.___. MORGAN STANLEY _._____.___._ 1..00/02/2010 _.{..09/20/2015 _} .. .|t 5,000,000 [1.0000%(0.0000%) | - (170,965) ... 21,409 ... (151,304)| (40,226) 8,909 | .l 5,000,000 |1FE .|
CDS €S3258247 ON MWD 100
12/20/2015 Credit___.___. BNPPARIBAS _..._....__._.. .09/23/2010 _.}..12/20/2016 .} .l ] 5,000,000 [1.0000%(0.0000%) | - (199,998) ... 22,4471 . (180, 168)| (67,954) 9,947 | 5,000,000 |1FE .|
CDS €S3273634 ON WY 100
12/20/2015 Credit___.___. DEUTSCHE BANK ... --10/13/2010 _.}..12/20/2016 .} .l ] 5,000,000 1.0000%(0.0000%) | - (207,954) ..o 22,958 | .. (189, 343)| (70,187) 10,458 | . 5,000,000 |3FE .|
CDS €S3278732 ON BACF 100
12/20/2015 Credit___.___. GOLDMAN SACHS ... --10/21/2010 _.}._12/20/2016 .} .l . 20,000,000 [1.0000%(0.0000%) |- (983, 168)| 99,666 | ... (899, 083)[ oo e (218,161), 49,666 --.-20,000,000 | 1FE .| o
CDS €S3281298 ON NUE 100
12/20/2015 Credit___.___. GOLDMAN SACHS ... --10/27/2010 _.}..12/20/2016 .}l 5,000,000 1.0000%(0.0000%) 44,112 10,287 40,468 60,946 (2,218)) o 5,000,000 |1FE .|
CDS €S3288962 ON BSX 100
12/20/2015 Credit. - | BANK OF AMERICA __ _}--11/23/2010 __}_12/20/2015 _. 5,000,000 |1.0000%(0.0000%) (47 ,475) 14,840 (44,173)) (8,785), 2,340 5,000,000 3FE __.___.
CDS 83291529 ON AOC 100
03/20/2016 Credit___.___. GOLDMAN SACHS ... --12/14/2010 _.}..03/20/2016 _.| ... . ! 5,000,000 |1.0000%(0.0000%) (67,841) 15,722 (64,046)) (10,032) 3222 5,000,000 |2FE .|
CDS €S3291545 ON CMCSA 100
12/20/2015 Credit___.___. GOLDMAN SACHS ... _12/14/2010 .} ._12/20/2016 .} .l 10,000,000 |1.0000%(0.0000%) 89,965 | ... ..l 20,514 84,682 61,615 (4,486)| ..o 10,000,000 |2FE .| -
CDS €S3294085 ON DELLN 100
03/20/2016 Credit___.___. BANK OF AMERICA __.__.___.. _12/17/2010 _.}..03/20/2016 _.} ...l . .} 5,000,000 |1.0000%(0.0000%) (9,749), 12,964 (9,218)) - e 20,981 464 5,000,000 |1FE .| .
CDS €S3296643 ON PBI 100
03/20/2016 Credit___.___. BNPPARIBAS _..._....__._.. _12/17/2010 _.}..03/20/2016 _.} ... [ ... 10,000,000 |1.0000%(0.0000%) | -..___ (206, 151)] 34,806 | ... (194,928)( .. (174,496, 9,806 | ...l 10,000,000 |2FE .| -
CDS €S3301765 ON AVT 100
03/20/2016 Credit___.___. BNPPARIBAS _..._....__._.. _.01/06/2011 __}..03/20/2016 _.| ... [ . .} 5,000,000 {1.0000%(0.0000%) | -} (3210 16,659 | ... (106, 328)| (99,088), 4,993 | 5,000,000 |2FE .|
CDS €S3306897 ON CPB 100
03/20/2016 Credit___.___. CREDIT SUISSE FB _._._.___.. 1..01/21/2011 _{..03/20/2016 _} .. .| .._.f 5,000,000 1.0000%(0.0000%) 85,362 6,414 82,192 61,464 (34700 - 5,000,000 |1FE .|
CDS €S3309446 ON BRITEL-
BRI 100 03/20/2016 Credit___.___. DEUTSCHE BANK ... .01/26/2011 __}..03/20/2016 _.| ... [ . ! 5,000,000 |1.0000%(0.0000%) 33,815 7,721 32,647 |- 22,757 (1,168)) .. 5,000,000 |2FE .|
CDS €S3314578 ON XRX 100
03/20/2016 Credit___.___. HSBC 1..02/09/2011 _.1..03/20/2016 __.{ ... .| ... 10,000,000 |1.0000%(0.0000%) (70,489), 15,843 (68,535)] ... [ (118, 181), 1,964 | 10,000,000 |2FE .|
CDS €S3317126 ON BA-
CAPCORP 100 03/20/2016 __._. Credit___.___. JP MORGAN CHASE BANK ___.. .02/1172011 .} ..03/20/2016 _.} ... ! 5,000,000 |1.0000%(0.0000%) 81,449 4,495 79,278 74,259 (AT e 5,000,000 |1FE .|
CDS €S3319684 ON ARMLL 100
03/20/2016 Credit___.___. GOLDMAN SACHS ... .02/15/2011 __}..03/20/2016 _.| ... .} 5,000,000 {1.0000%(0.0000%) | -} (224 174) . 1,611 (218,674) o (241,769), 5,500 | .o 5,000,000 |2FE .|
CDS €S3324809 ON XRX 100
03/20/2016 Credit___.___. JP MORGAN CHASE BANK ___.. .02/25/2011 __}..03/20/2016 _.| .. ... ! 5,000,000 1.0000%(0.0000%) (49,057), 5,664 (48,116)) (59,091) 9| 5,000,000 |2FE .|
CDS €S3329949 ON AVT 100
06/20/2016 Credit._...._. MORGAN STANLEY _._._..._..... 1..03/08/2011 ..|..06/20/2016 _.f ... | ... 10,000,000 {1.0000%(0.0000%) ) -....o.ooooooooofooo (182,948) ... 8,507 ). ... (180,83 1) ... | (230, 086)] 2,17 o 10,000,000 |2FE ... | ...
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
6 7 8

1 2 3 4 5 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Description Strike Current Credit Hedge
of ltems Price, Prior Year | Year Initial Total Current [ Adjustment Quality [Effectiveness
Hedged or Date of Rate or Initial Cost | Cost of Book/ Unrealized | Foreign Year's to Carrying of at Inception
Used for Schedule/ | Type(s) Maturity Number Index of Premium | Premium Current Adjusted Valuation | Exchange | (Amorti- Value of Refer- and at
Income Exhibit of Exchange or Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential | ence |Quarter-end
Description Generation Identifier Risk(s) Counterparty Date Expiration | Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. [ Accretion Item Exposure [ Entity (a)
0989999. Subtotal - Swaps - Replication - Credit Default (2,591,092) (437,363 693,593 (2,726,118) XXX (8,236, 129) 139,350 306,000,000 | XXX XXX
1029999. Subtotal - Swaps - Replication (2,591,092) (437,363 693,593 (2,726,118) XXX (8,236, 129) 139,350 306,000,000 | XXX XXX
1089999. Subtotal - Swaps - Income Generation XXX XXX XXX
1149999. Subtotal - Swaps - Other XXX XXX XXX
1159999. Total Swaps - Interest Rate (7,477,735)  (44,013,657)) XXX (44,013,657) 3,501,253 18,201,882 | XXX XXX
1169999. Total Swaps - Credit Default (859,334) (5,100,771 (1,891,429)  (13,182,8%) XXX (18,692,907) (1,420,072 168,460 306,000,000 | XXX XXX
1179999. Total Swaps - Foreign Exchange XXX XXX XXX
1189999. Total Swaps - Total Return XXX XXX XXX
1199999. Total Swaps - Other XXX XXX XXX
1209999. Total Swaps (859,334) (5,100,771 (9,369,164)  (57,196,553) XXX (62,706,564) 2,081,181 168,460 324,201,882 | XXX XXX
1269999. Subtotal - Forwards XXX XXX XXX
1399999. Subtotal - Hedging Effective XXX XXX XXX
1409999. Subtotal - Hedging Other 18,106,758 (3,613,408)]  (10,062,756)  (54,470,435) XXX (54,470,435 209,881 29,110 18,201,882 | XXX XXX
1419999. Subtotal - Replication (2,591,092) (437,363 693,593 (2,726,118) XXX (8,236, 129) 139,350 306,000,000 | XXX XXX
1429999. Subtotal - Income Generation XXX XXX XXX
1439999. Subtotal - Other XXX XXX XXX
1449999 - Totals 15,515,666 (4,050,771 (9,369,164)  (57,196,553)] XXX (62,706,564 ) 209,881 168,460 324,201,882 | XXX XXX
(a) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 ____ _| Interest rate payer swaption contracts provide an offset to declines in fixed income market values resulting from potential rising interest rates. Notional amount is equivalent to the hedged amount of par on fixed rate securities.
0002 ___. _| Interest rate swap effectively decreases duration of hedged fixed rate portfolio to the duration of an equivalent variable rate portfolio. Notional amount is equivalent to hedged amount of par on fixed rate portfolio.
Basis swap effectively converts variable rate LIBOR exposure to 7-day BMA index and is used in tandem with the pay fixed / receive float interest rate swaps to effectively hedge the muni bond portfolio against increasing interest rates. Notional amount is equivalent to amount of par on muni
0003 bonds.
0004 .| Credit default swap effectively hedge credit risk exposure on the named debt security or related index or basket of debt securities. Notional amount is equivalent to hedged amount of par on debt security.




STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Change in Variation Margin 19 20
15 16 17 18
Gain Gain Hedge
(Loss) (Loss) Effective-
Date of Recog- Used to ness at
Maturity Book/ nized Adjust Inception
Description Schedule/ Type(s) or Transac- | Reporting Adjusted in Basis of and at
Ticker Number of Notional of Hedged Exhibit of Expira- Trade tion Date Carrying Cumula- Current Hedged Potential Year-end
Symbol Contracts Amount Description ltem(s) Identifier Risk(s) tion Exchange Date Price Price Fair Value Value tive Year ltem Deferred | Exposure (a)
INDEX FUTURES - EMINI MSCI
BLM1 273 EAFE ENP. DEF. COMP. STHT. INC. Equity/Index. | 06/17/2011 {CME 03/15/2011 | _1,635.8000 | __1,687.0000 698,238 698,238 | . 698,238 | . fo. ] 2,730,000 {100.00/100.00 ___]
INDEX FUTURES - EMINI S & P
ESN1 37 500 ENP. DEF. COMP. STHT. INC. Equity/Index. | 06/17/2011 {CME 03/15/2011 | _1,290.5500 | _1,321.0000 56,246 56,246 56,246 208,125 {100.00/100.00 ___]
INDEX FUTURES - EMINI RUSSELL
RTAM1 500 2000 ENP. DEF. COMP. STHT. INC. Equity/Index. | 06/17/2011 _| ICE ___ 10371572011 | 7965000 | ¢ 841.7000 | _.__.2,258,825 | _f...2,258,825] 2,258,825 1,450,000 [100.00/100.00 ___]
SPH1 180 INDEX FUTURES - S & P 500 ._.___| ENP. DEF. COMP. STHT._INC. Equity/Index. | 06/17/2011 {CME . _..103/15/2011 | 1,255.1500 | .1,321.0000 | .. .2,962,584 | _L...2962584] 2,962,584 5,062,500 | 100.00/100.00 ___|
1279999. Subtotal - Long Futures - Hedging Effective 5,975,893 5,975,893 5,975,893 9,450,625 XXX
1329999. Subtotal - Long Futures 5,975,893 5,975,893 5,975,893 9,450,625 XXX
1389999. Subtotal - Short Futures XXX
1399999. Subtotal - Hedging Effective 5,975,893 5,975,893 5,975,893 9,450,625 XXX
1409999. Subtotal - Hedging Other XXX
1419999. Subtotal - Replication XXX
1429999. Subtotal - Income Generation XXX
1439999. Subtotal - Other XXX
5,975,893 5,975,893 5,975,893 9,450,625 XXX

£03

Net Cash Deposits

1449999 - Totals ‘ .‘ ‘ [ |
| | [ ]
|

Total Net Cash Deposit [ ]

(@ [ Code ] Financial or Economic Impact of the Hedge at the End of the Reporting Period
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STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DB - PART D

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date
3 4

2 Book/Adjusted Carrying Value Fair Value 11 12
Credit 5 6 7 8 9 10
Master Support Fair Value of Contracts With Contracts With
Description Agreement Annex Acceptable Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Exchange Traded (Y orN) (Y orN) Collateral Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure

0199999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX 5,975,893 5,975,893 9,450,625 9,450,625
BANK OF AMERICA Y Y 155,945 (10,107,919) 337,074 (11,446, 409) 40,540,764 30,588,790
BARCLAY'S CAPITAL Y Y 129,019 (1,763,776) 129,019 (1,763,776) 1,012,220 |
BNPPARIBAS Y Y 14,977 (481,425) 14,977 (341,538) 20,000,000 | 119,533,552
CITIBANK Y Y 77,610 (1,288,928) 77,610 (2,181,075) 21,564,591 | 120,353,273
CREDIT SUISSE FB Y Y 82,192 (82,153) 39 61,464 (82,153) 5,000,000 | 5,000,000
DEUTSCHE BANK Y Y 99,387 (3,143,114) 89,497 (2,513,174) 20,000,000 16,956,273
GOLDMAN SACHS Y Y 1,360,281 (10,052,257) 1,360,232 (14,803,465) 140,307,519 131,615,544
HSBC Y Y 78,474 (68,535) 9,939 78,474 (118,181) 10,000,000 |. ~10,000,000
JP MORGAN CHASE BANK Y Y 79,278 (2,927,229) 192,470 (2,822,963) 20,783,061 | 117,935,110
MORGAN STANLEY Y Y 636,009 (24,140,739) 838,214 (23,959,211) 43,409,268 19,904,538
ROYAL BANK OF SCTLND Y Y 218, 161 (645,636) 218,161 (645,636)

UBS AG Y Y 178,258 (5,604,433) 178,258 (5,604,433) 1,504,458 | ...
0299999. Total NAIC 1 Designation 3,109,591 (60,306, 144) 9,978 3,575,451 (66,282,015) 324,201,882 271,887,080
0899999 - Totals 3,109,591 (60,306, 144) 9,978 9,551,344 (66,282,015) 5,975,893 333,652,507 281,337,705




STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6
NAIC
CUsIP Designation/ Book/Adjusted
Identification Description Market Indicator Fair Value Carrying Value Maturity Dates

9999999 - Totals |

XXX

General Interrogatory:
1. Total activity for the year to date Fair Value $ Book/Adjusted Carrying Value $
2. Average balance for the year to date Fair Value $ Book/Adjusted Carrying Value $ -

3. Reinvested securities lending collateral assets book/adjusted carrying valure included in this schedule by NAIC designation:
NAIC1 $ NAIC2 $ NAIC3 $ NAIC4 $

E09

NAICS5 $& NAIC6 $ _..




STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

1 2 3 4 5 6
NAIC
CUsIP Designation/ Book/Adjusted
Identification Description Market Indicator Fair Value Carrying Value Maturity Dates
0599999. Total - U.S. Government Bonds XXX
1099999. Total - All Other Government Bonds XXX
1799999. Total - U.S. States, Territories and Possessions Bonds XXX
2499999. Total - U.S. Political Subdivisions Bonds XXX
3199999. Total - U.S. Special Revenues Bonds XXX

825252-72-9 | INVESCO AIM ADVISORS LIQUID ASSETS PORTFOLI0-INSTITUTIONAL 1 9,901,096 9,901,096
00915T-R1-0 __________| AIR PRODUCTS AND CHEMICALS 1 5,999,964 6,000,000 |-
05361M-R1-3 __________| AVERY DENNISON CORP 1 1,999,986 2,000,000 |-
092480-61-9 __________| BLACKROCK LIQUIDITY TEMP FUND - INSTITUTIONAL SHARES 1 2,582,382 2,582,382 |
2331A3-R1-9 _________| DCP MIDSTREAM LLC 1 19,999,860 20,000,000 |-
24902U-R1-2 __________| DENTSPLY INTL INC 1 19,999,860 20,000,000 | .
268825-R1-6 ENTERPRISE RENT-A-CAR COMPANY 1 3,999,972 4,000,000
36161B-R5-5 GOF SUEZ 1 4,999,895 4,999,872
381410-23-2 GOLDMAN SACHS FINANCIAL SQUARE MONEY MARKET FUND 1 3,260,501 3,260,501
4812A2-60-3 _________| J.P. MORGAN PRIME MONEY MARKET-INSTITUTIONAL SHARES 1 6,877 6,877 |.
579780-R1-9 __________| MCCORMICK & COMPANY 1 34,999,790 35,000,000 |
66522U-R1-3 NORTHERN ILLINOIS GAS 1 36,999,889 37,000,000 | .
6701X3-R1-4 NSTAR 1 29,999,880 30,000,000 | .
67021K-R1-9 NSTAR ELECTRIC 1 39,999,840 40,000,000 | .
74835K-RD-5 __________| QUESTAR CORP 1 4,499,618 4,499,595 [
85223-R1-3 __________| ST.JUDE MEDICAL INC. 1 4,999,970 5,000,000 [
976708-R1-3 WISCONSIN GAS CO 1 1,899,989 1,900,000
CARGIL INC 1 5,000,000 5,000,000

,,,,,,,,,,,,,,,,,,,,,,,,,, NATIONAL RURAL UTILITIES 1 2,000,000 2,000,000
3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 233,149,369 233,150,324 XXX
3899999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 233,149,369 233,150,324 XXX
4199999. Total - Credit Tenant Loans XXX
4899999. Total - Hybrid Securities XXX
5599999. Total - Parent, Subsidiaries and Affiliates Bonds XXX
7799999. Total - Issuer Obligations 233,149,369 233,150,324 XXX
7899999. Total - Residential Mortgage-Backed Securities XXX
7999999. Total - Commercial Mortgage-Backed Securities XXX
8099999. Total - Other Loan-Backed and Structured Securities XXX
8399999. Total Bonds 233,149,369 233,150,324 XXX
8999999. Total - Preferred Stocks XXX
9799999. Total - Common Stocks XXX
9899999. Total - Preferred and Common Stocks XXX
9999999 - Totals 233,149,369 233,150,324 XXX
General Interrogatory:

1. Total activity for the year to date Fair Value $ oo 233,149,369 Book/Adjusted Carrying Value $ —--vvoeenee 233,150,324

2. Average balance for the year to date Fair Value $ .--233,149,369  Book/Adjusted Carrying Value $ --233,150,324

3. Grand Total Schedule DL Part 1 and Part 2  Fair Value $ ...233,149,369  Book/Adjusted Carrying Value $ -.233,150,324
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STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month 9
During Current Quarter
Amount of Amount of 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month *
Allstate Bank Northbrook, Illinois 77,931,146 | 128,870,668 | - 47,445,662 | XXX |
Bank of America, N.A. New York, New York (728,790, 128) (752,701,054)| (708,811,876) | XXX,
Bank of Montreal . Toronto, Canada 3.000 1,203 491,359 XXX
Bank of New York Mellon . New York, New York 0.010 5,591 5,763,902 4,086, XXX
Bank of Oklahoma . Tulsa, Oklahoma 823,371 378,172 517,921 | XXX
Citibank, NA. New York, New York 0.050 123 (| 2,625,684 675,629 1,065,272 | XXX |
Commerce Bank, N.A. _. Kansas City, Missouri ... 409,187 ... 255,805 | ... 257,059 | XXX |
Fifth Third Bank ___. _ Cincinnati, Ohio 24,494,668 | 24,577,400 | 15,498,102 | XXX,
First Hawaiian Bank __________ Honolulu, Hawaii 1,058,643 167,267 65,009 | XXX
Manufacturers and Traders
Trust Co. . Baltimore, Maryland 776,272 1,058,402 1,000,254 | XXX |
First Tennessee Bank Memphis, Tennessee 5,288,030 5,410,882 5,191,177 | XXX |
Branch Banking and Trust Co. _ Richmond, Virginia 15,906,131 | 19,066,058 | 16,185,775 | XXX
Harris NAA. _ Chicago, Illinois 1,287,325 1,864,694 3,016,685 | XXX |
Capital One N.A. — New Orleans, Louisiana ... 14,923,927 | .. 15,757,369 | . 10,757,114 | XXX
Huntington National Bank . Columbus, Ohio 490,330 335,396 460,110 [ XXX |
JP Morgan Chase Bank, N.A. .. New York, New York 1.750 157 24,488,188 [ . 34,448,451 | . 8,278,462 [ XXX |
KeyBank National Association . Cleveland, Ohio 16,864,118 [ 16,908,445 | 15,660,883 [ XXX
M&| Marshall Ilsley . Milwaukee, Wisconsin | . . | | 2,828,185 128,033 61,818 | XXX
HSBC Bank, USA . Buffalo, New York 12,665,810 | 12,686,648 | 7,498,269 | XXX
RBC Global Services ... . Toronto, Canada 6,605 3,888 3,896 | XXX |
PNC Financial Services _. _ Cherry Hill, New Jersey | | | ol 2,053,099 1,567,985 1,133,858 | XXX |
Regions Bank . Birmingham, Alabama 36,902,532 | - 18,074,714 | . 36,643,484 | XXX |
U.S. Bank, NAA. St. Paul, Minnesota 10,847,750 920,096 794,649 | XXX
Wells Fargo Bank, N.A. _. San Francisco, California _. (87,084,113) (112,766,922)| ... (74,307,445)] XXX,
Bank of Alaska . Anchorage, Alaska 0.300 202 222 266,709 266,709 266,709 [ XXX |
XXX |
XXX ]

0199998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX [ XXX XXX
0199999. Totals - Open Depositories XXX | XXX 7,275 222 (556,681,270) (566,694,690) (607,271,749)| XXX
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX | XXX XXX
0299999. Totals - Suspended Depositories XXX | XXX XXX
0399999. Total Cash on Deposit XXX | XXX 7,275 222 (556,681,270) (566,694,690) (607,271,749)[ XXX
0499999. Cash in Company's Office XXX | XXX XXX XXX 1,708,891 2,020,575 1,427,161 | XXX
0599999. Total - Cash XXX | XXX 7,275 222 (554,972,379) (564,674,115) (605,844,589)] XXX
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Show Investments Owned End of Current Quarter

STATEMENT AS OF MARCH 31, 2011 OF THE ALLSTATE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1 2 3 4 5 6 7 8
Book/Adjusted Amount of Interest Amount Received
Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
TREASURY BILL 9 03/17/2011 0.000 04/21/2011 3,499,894 80
TREASURY BILL c 03/28/2011 0.000 04/28/2011 5,199,864 20
0199999. U.S. Governments - Issuer Obligations 8,699,758 100
0599999. Total - U.S. Government Bonds 8,699,758 100
1099999. Total - All Other Government Bonds
1799999. Total - U.S. States, Territories and Possessions Bonds
2499999. Total - U.S. Political Subdivisions Bonds
3199999. Total - U.S. Special Revenues Bonds
AIR PRODUCTS AND CHEMICALS 03/31/2011 0.000 04/01/2011 6,000,000 20
AVERY DENNISON CORP 03/31/2011 0.000 04/01/2011 2,000,000 17
DCP MIDSTREAM LLC 03/31/2011 0.000 04/01/2011 20,000,000 166
DENTSPLY INTL INC 03/31/2011 0.000 04/01/2011 20,000,000 178
ENTERPRISE RENT-A-CAR COMPANY 03/18/2011 0.000 04/01/2011 4,000,000 544
GDF SUEZ 03/16/2011 0.000 04/05/2011 4,999,872 511
JP MORGAN CHASE & CO 03/31/2011 0.000 04/01/2011 17,081,000 5
MCCORMICK & COMPANY 03/31/2011 0.000 04/01/2011 35,000,000 175
NORTHERN ILLINOIS GAS 03/31/2011 0.000 04/01/2011 37,000,000 163
NSTAR 03/31/2011 0.000 04/01/2011 30,000,000 99
NSTAR ELECTRIC 03/31/2011 0.000 04/01/2011 40,000,000 132
QUESTAR CORP 03/16/2011 0.000 04/13/2011 4,499,595 540
ST.JUDE MEDICAL INC. 03/17/2011 0.000 04/01/2011 5,000,000 479
IIISCONSIN GAS CO 03/31/2011 0.000 04/01/2011 1,900,000 8
CARGIL INC 03/16/2011 0.270 04/18/2011 5,000,000 600
NATIONAL RURAL UTILITIES 03/18/2011 0.300 04/19/2011 2,000,000 233
3299999. Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 234,480,467 833 3,037
3899999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 234,480,467 833 3,037
4199999. Total - Credit Tenant Loans
4899999. Total - Hybrid Securities
5599999. Total - Parent, Subsidiaries and Affiliates Bonds
7799999. Total - Issuer Obligations 243,180,225 833 3,187
7899999. Total - Residential Mortgage-Backed Securities
7999999. Total - Commercial Mortgage-Backed Securities
8099999. Total - Other Loan-Backed and Structured Securities
8399999. Total Bonds 243,180,225 833 3,187
8699999 - Total Cash Equivalents 243,180,225 833 3,137




