
















PURCHASES SHARES PURCHASES SHARES
3M CO 3,180          DEUTSCHE TELEKOM AG NPV (REGD) 3,315           
ABBOTT LABORATORIES 4,453          DG FASTCHANNEL INC 6,700           
ACCENTURE PLC IRELAND SHS CL A 7,803          DOLLAR TREE INC 150              
ADIDAS AG NPV 883             DOW CHEMICAL CO/THE 14,100          
ADVANCE AUTO PARTS INC 9,900          DUNKIN' BRANDS GROUP INC 500              
AFLAC INC 900             E.ON AG NPV 1,592           
AGILENT TECHNOLOGIES INC 1,700          ECOPETROL SA 5,375           
AGL ENERGY NPV 3,839          ELI LILLY & CO 6,330           
ALCATEL-LUCENT/FRANCE 52,400        EMERITUS CORP 3,620           
ALLIANZ SE (SOCIETAS EUROPEAE) 251             ENERGEN CORP 3,275           
ALPHA NATURAL RESOURCES INC 1,700          ENERGY PARTNERS LTD 2,300           
AMERICAN CAPITAL AGENCY CORP 7,994          EQT CORP 11,120          
AMERICAN TOWER CORP 2,125          ESTEE LAUDER COS INC/THE 200              
AMERIPRISE FINANCIAL INC 500             EXXON MOBIL CORP 3,246           
ANALOG DEVICES INC 1,400          F5 NETWORKS INC 500              
ANHEUSER-BUSCH INBEV NV 3,100          FIFTH STREET FINANCE CORP 12,000          
ANN INC 3,000          FINISAR CORP 1,200           
ANNALY CAPITAL MANAGEMENT INC 24,175        FIRST REPUBLIC BANK/SAN FRANCI 25,175          
APOLLO GLOBAL MANAGEMENT LLC 4,000          FMC CORP 1,525           
APPLE INC 1,410          FRANCESCAS HOLDINGS CORP 9,900           
ARCH CHEMICALS INC 7,900          FREEPORT-MCMORAN COPPER & GOLD 4,473           
ARES CAPITAL CORP 29,800        GENERAL ELECTRIC CO 4,171           
ARROW ELECTRONICS INC 500             GEN-PROBE INC 2,650           
ASSURED GUARANTY LTD SHS 1,100          GLOBAL PAYMENTS INC 4,100           
ATLAS AIR WORLDWIDE HOLDINGS I 2,550          GOLDCORP INC 13,500          
ATWOOD OCEANICS INC 11,655        GREENHILL & CO INC 1,250           
BABCOCK & WILCOX CO 5,200          GUESS? INC 2,000           
BAKER HUGHES INC 3,823          HAIN CELESTIAL GROUP INC/THE 1,700           
BALL CORP 2,900          HANNOVER RUECKVERSICHERUNG AG 249              
BASF SE NPV 857             HASBRO INC 5,225           
BAXTER INTERNATIONAL INC 11,690        HERMAN MILLER INC 1,200           
BAYER AG ORD NPV 743             HERMES INTL FRF10 POST SPLIT 781              
BCD SEMICONDUCTOR MANUFA LTD 5,560          HERTZ GLOBAL HOLDINGS INC 19,350          
BEST BUY CO INC 7,394          HOLLYFRONTIER CORP 3,633           
BNY MELLON CASH RESERVE 10,677        HONG KONG & CHINA GAS HKD0.25 17,000          
BRIGHTPOINT INC 28,000        HOSPIRA INC 1,000           
C&J ENERGY SERVICES INC 900             HUNTINGTON BANCSHARES INC/OH 15,400          
CAMERON INTERNATIONAL CORP 1,000          ILLINOIS TOOL WORKS INC 3,700           
CARDINAL HEALTH INC 1,600          ILLUMINA INC 1,900           
CARLISLE COS INC 5,700          INCYTE CORP LTD 10,505          
CARMAX INC 18,075        INTERNATIONAL BUSINESS MACHINE 1,350           
CELESIO AG 564             INTERPUBLIC GROUP OF COS INC/T 23,000          
CHILDRENS PLACE RETAIL STORES 500             INVESCO LTD SHS 9,550           
CIGNA CORP 3,900          ITRON INC 20,800          
CLIFFS NATURAL RESOURCES INC 300             ITT EDUCATIONAL SERVICES INC 400              
CLP HLDGS HKD5 3,000          JACOBS ENGINEERING GROUP INC 2,075           
COINSTAR INC 3,000          JOS A BANK CLOTHIERS INC 950              
COMMERZBANK AG NPV 23,619        JOY GLOBAL INC 2,530           
CORNING INC 12,756        JUNIPER NETWORKS INC 15,500          
CPFL ENERGIA SA 11,100        LAZARD LTD SHS -A- 6,200           
CREE INC 4,100          LEAR CORP 280              
DAIMLER AG ORD NPV 1,748          LENDER PROCESSING SERVICES INC 1,400           
DAITO TRUST CONSTRUCTION Y50 1,300          LIFE TECHNOLOGIES CORP 150              
DECKERS OUTDOOR CORP 1,300          LINCARE HOLDINGS INC 1,800           
DEERE & CO 1,550          LOWE'S COS INC 5,800           
DELL INC 400             LUMBER LIQUIDATORS HOLDINGS IN 22,220          
DENBURY RESOURCES INC 9,075          MACY'S INC 4,350           
DEUTSCHE BANK AG ORD NPV REGD 894             MANPOWERGROUP 17,930          
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MARATHON PETROLEUM CORP 2,082          3M CO 381              
MARTEN TRANSPORT LTD 515             ABB LTD CHF1.03 (REGD) 908              
MASTERCARD INC 400             ABBOTT LABORATORIES 426              
MAXIM INTEGRATED PRODUCTS INC 3,675          ABERCROMBIE & FITCH CO 321              
MCDERMOTT INTERNATIONAL INC 12,538        ACCENTURE PLC IRELAND SHS CL A 2,055           
MERCK & CO INC 6,659          AFLAC INC 754              
MERCK KGAA NPV 523             AGNICO-EAGLE MINES LTD 9,425           
METRO AG ORD NPV 1,000          AGRIUM INC 300              
MICREL INC 25,265        AIR PRODUCTS & CHEMICALS INC 640              
MICROSOFT CORP 5,661          AKAMAI TECHNOLOGIES INC 1,300           
MOLSON COORS BREWING CO 1,950          ALEXION PHARMACEUTICALS INC 730              
MTR CORP HKD1 15,000        ALLEGHENY TECHNOLOGIES INC 1,820           
MUENCHENER RUECKVERSICHERUNGS 287             ALLEGIANT TRAVEL CO 770              
NETFLIX INC 836             ALLIANCE DATA SYSTEMS CORP 500              
NEWELL RUBBERMAID INC 2,200          ALLSCRIPTS HEALTHCARE SOLUTION 500              
NOBLE ENERGY INC 1,606          ALSTOM EUR7 (POST 179              
OCLARO INC 6,000          ALTERA CORP 2,625           
OCWEN FINANCIAL CORP 10,400        ALTRIA GROUP INC 1,685           
OWENS CORNING 2,450          AMAZON.COM INC 975              
OWENS-ILLINOIS INC 9,066          AMERICAN CAPITAL AGENCY CORP 765              
PIONEER NATURAL RESOURCES CO 4,000          AMERICAN EXPRESS CO 960              
PPL CORP 21,400        AMERIPRISE FINANCIAL INC 700              
QLIK TECHNOLOGIES INC 3,450          AMERISOURCEBERGEN CORP 2,300           
QUALCOMM INC 2,260          ANADARKO PETROLEUM CORP 1,650           
RAYMOND JAMES FINANCIAL INC 4,050          ANALOG DEVICES INC 700              
ROBERT HALF INTERNATIONAL INC 1,775          ANN INC 3,000           
ROSS STORES INC 400             ANNALY CAPITAL MANAGEMENT INC 2,350           
ROVI CORP 15,725        AON CORP 1,110           
RUE21 INC 1,000          APARTMENT INVESTMENT & MANAGEM 1,702           
RWE AG (NEU) NPV 'A' 459             APPLE INC 1,159           
RYDER SYSTEM INC 1,500          ARYZTA AG CHF0.02 (REGD) 244              
SAP AG ORD NPV 313             ATMEL CORP 1,689           
SCHLUMBERGER LTD 2,823          ATWOOD OCEANICS INC 1,241           
SEATTLE GENETICS INC 14,250        AVERY DENNISON CORP 6,150           
SIEMENS AG NPV REGD 265             AVON PRODUCTS INC 12,576          
SIGNATURE BANK/NEW YORK NY 6,400          BABCOCK & WILCOX CO 22,480          
SKECHERS U.S.A. INC 14,335        BAKER HUGHES INC 329              
SKULLCANDY INC 6,700          BANKUNITED INC 8,200           
ST JUDE MEDICAL INC 3,100          BARRICK GOLD CORP 3,155           
STARWOOD PROPERTY TRUST INC 16,750        BAXTER INTERNATIONAL INC 1,600           
TEAVANA HOLDINGS INC 8,800          BEST BUY CO INC 8,289           
TOLL HLDGS LIMITED NPV 17,016        BIOMERIEUX NPV 605              
TRAVELERS COS INC/THE 2,100          BNY MELLON CASH RESERVE 15,544          
UBS AG LONDON CALL WTS 9,500          BOEING CO/THE 308              
ULTRA PETROLEUM CORP 500             BROWN & BROWN INC 9,625           
UNION PACIFIC CORP 3,361          BUCKLE INC/THE 1,900           
UNITED PARCEL SERVICE INC 1,850          C&J ENERGY SERVICES INC 900              
UNITEDHEALTH GROUP INC 300             CALPINE CORP 4,330           
UNIVERSAL HEALTH SERVICES INC 400             CAMECO CORP 3,815           
VALUECLICK INC 4,875          CAMERON INTERNATIONAL CORP 800              
VERISIGN INC 1,275          CARPENTER TECHNOLOGY CORP 730              
VIRTUS INVESTMENT PARTNERS INC 1,670          CARREFOUR EUR2.5 291              
VULCAN MATERIALS CO 4,400          CASH AMERICA INTERNATIONAL INC 3,450           
WARNER CHILCOTT PLC CLASS A 9,806          CATERPILLAR INC 472              
WESCO INTERNATIONAL INC 1,600          CBS CORP 2,200           
WESFARMERS ORD NPV 2,497          CELANESE CORP 2,821           
WESTERN DIGITAL CORP 10,425        CF INDUSTRIES HOLDINGS INC 2,156           
WESTERN UNION CO/THE 8,135          CHEVRON CORP 1,026           
WHITING PETROLEUM CORP 2,300          CHIMERA INVESTMENT CORP 11,002          
ZILLOW INC 2,200          CLIFFS NATURAL RESOURCES INC 1,431           
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CLOROX CO 1,400          GILEAD SCIENCES INC 3,635           
CLSA FINANCIAL PRO BHARAT) 600             GRAND CANYON EDUCATION INC 1,400           
CME GROUP INC 1,220          GREEN MOUNTAIN COFFEE ROASTERS 1,248           
COACH INC 1,873          HALLIBURTON CO 2,088           
COCA-COLA ENTERPRISES INC 9,025          HARLEY-DAVIDSON INC 7,850           
COINSTAR INC 1,700          HARTFORD FINANCIAL SERVICES GR 1,600           
COLGATE-PALMOLIVE CO 793             HEALTH MANAGEMENT ASSOCIATES I 2,197           
COMMONWEALTH BANK OF AUSTRALIA 1,157          HERBALIFE LTD USD COM SHS 1,616           
COMPAGNIE DE SAINT-GOBAIN 266             HERMAN MILLER INC 900              
COMPAGNIE FINANCIERE 296             HESS CORP 6,360           
COOPER INDUSTRIES PLC 7,900          HNI CORP 2,675           
COPA HOLDINGS S A CL A 971             HOLLY CORP 0                  
CORE LABORATORIES N V 666             HOLLYFRONTIER CORP 1,098           
CORNING INC 2,017          HUMANA INC 500              
COTT CORP 7,100          ILLINOIS TOOL WORKS INC 6,694           
COVIDIEN PLC 1,800          ILLUMINA INC 2,135           
CRACKER BARREL OLD COUNTRY STO 2,000          INTEL CORP 2,450           
CREDIT SUISSE GROUP AG CHF0.04 733             INTERCONTINENTALEXCHANGE INC 2,260           
CREE INC 2,710          INTERNATIONAL BUSINESS MACHINE 676              
CSX CORP 15,741        INTERPUBLIC GROUP OF COS INC/T 4,530           
CTRIP.COM INTERNATIONAL LTD 1,395          INTUIT INC 1,915           
CUMMINS INC 2,828          ITT EDUCATIONAL SERVICES INC 4,100           
DANONE 228             JOHNSON CONTROLS INC 5,660           
DEERE & CO 1,305          JOY GLOBAL INC 944              
DENBURY RESOURCES INC 8,090          JUNIPER NETWORKS INC 8,015           
DEVON ENERGY CORP 3,823          KANSAS CITY SOUTHERN 897              
DEVRY INC 1,650          KELLOGG CO 1,222           
DIAMOND OFFSHORE DRILLING INC 3,044          KIMBERLY-CLARK CORP 6,956           
DIRECTV 828             KINDER MORGAN HOLDCO LLC 2,240           
DISCOVERY COMMUNICATIONS INC 16,725        KINETIC CONCEPTS INC 14,590          
DOW CHEMICAL CO/THE 1,685          LABORATORY CORP OF AMERICA HOL 950              
DUNKIN' BRANDS GROUP INC 500             LAS VEGAS SANDS CORP 2,800           
EADS EURO AERO DEF EUR 1 263             LAZARD LTD SHS -A- 1,021           
EATON CORP 552             LEAR CORP 5,500           
EATON VANCE CORP 2,200          LOCKHEED MARTIN CORP 561              
EDENRED 278             L'OREAL EUR0.2 121              
ELI LILLY & CO 1,563          LOWE'S COS INC 2,755           
ENDO PHARMACEUTICALS HOLDINGS 1,913          LULULEMON ATHLETICA INC 3,470           
ENSCO PLC 7,298          MANPOWERGROUP 1,880           
EOG RESOURCES INC 895             MANTECH INTERNATIONAL CORP 700              
EPOCRATES INC 2,200          MARATHON OIL CORP 5,065           
EQUINIX INC 1,171          MARATHON PETROLEUM CORP 1,226           
ESTEE LAUDER COS INC/THE 550             MASTERCARD INC 77                
EXPRESS SCRIPTS INC 5,713          MAXIMUS INC 4,150           
EXXON MOBIL CORP 2,815          MCDERMOTT INTERNATIONAL INC 1,182           
FEDERATED INVESTORS INC 4,465          MEDCO HEALTH SOLUTIONS INC 8,185           
FINISAR CORP 400             MEDICIS PHARMACEUTICAL CORP 8,850           
FLOWSERVE CORP 100             MERCK & CO INC 636              
FOREST LABORATORIES INC 11,670        MICHELIN CIE GLE DES ETABL 184              
FOSSIL INC 400             MICROSOFT CORP 3,589           
FOSTER WHEELER AG COM 7,885          MITSUBISHI UFJ FINANCIAL GROUP 21,600          
FRANCE TELECOM EUR4 1,261          MIZUHO FINL GP NPV 90,000          
FRANCESCAS HOLDINGS CORP 200             MONRO MUFFLER BRAKE INC 1,720           
FREEPORT-MCMORAN COPPER & GOLD 3,026          MONSANTO CO 3,720           
FXCM INC 1,768          MUENCHENER RUECKVERSICHERUNGS 996              
GDF SUEZ EUR1 574             NABORS INDUSTRIES LTD SHS 3,030           
GENCO SHIPPING & TRADING 93,000        NARA BANCORP INC 10,570          
GENWORTH FINANCIAL INC 47,800        NATIONAL OILWELL VARCO INC 1,435           



SALES SHARES SALES SHARES
NESTLE SA CHF0.1 (REGD) 1,565          TEAVANA HOLDINGS INC 400              
NETAPP INC 1,510          TEMPUR-PEDIC INTERNATIONAL INC 1,275           
NETFLIX INC 950             TERADATA CORP 11,520          
NEUSTAR INC 17,000        TERADYNE INC 15,900          
NOBLE ENERGY INC 2,255          TESCO ORD 5P 19,700          
NORDSTROM INC 8,600          TESSERA TECHNOLOGIES INC 18,100          
NOVARTIS AG CHF0.50 (REGD) 1,142          TIFFANY & CO 4,450           
NUANCE COMMUNICATIONS INC 700             TIMBERLAND CO/THE 11,865          
NVIDIA CORP 5,185          TJX COS INC 1,242           
OCCIDENTAL PETROLEUM CORP 2,331           SA EUR2.5 638              
OIL STATES INTERNATIONAL INC 2,450          TOYOTA MOTOR CORP 945              
OM GROUP INC 11,600        TTM TECHNOLOGIES INC 5,235           
ON SEMICONDUCTOR CORP 40,177        TUTOR PERINI CORP 18,700          
ORACLE CORP 3,465          UBS AG CHF0.1 (POST 1,829           
O'REILLY AUTOMOTIVE INC 9,270          UNITED PARCEL SERVICE INC 1,621           
OWENS-ILLINOIS INC 9,840          UNITED STATIONERS INC 6,600           
PATTERSON-UTI ENERGY INC 993             UNIVERSAL HEALTH SERVICES INC 501              
PENSKE AUTOMOTIVE GROUP INC 27,505        VEECO INSTRUMENTS INC 3,600           
PENTAIR INC 4,100          VERIFONE SYSTEMS INC 529              
PEPSICO INC/NC 1,563          VINCI EUR2.50 (POST SUBDIVISIO 210              
PETROHAWK ENERGY CORP 25,725        VISA INC 300              
PHILIP MORRIS INTERNATIONAL IN 1,417          VIVENDI SA EUR5.5 907              
POLYCOM INC 4,450          WABCO HOLDINGS INC 443              
PRECISION CASTPARTS CORP 600             WADDELL & REED FINANCIAL INC 1,249           
PRICELINE.COM INC 296             WALT DISNEY CO/THE 1,950           
PROGRESS SOFTWARE CORP 11,300        WALTER ENERGY INC 7,037           
PROSEGUR COMPANIA SECURIDAD 6,308          WARNER CHILCOTT PLC CLASS A 935              
QIAGEN N V 23,615        WATERS CORP 865              
QUALCOMM INC 2,215          WESTERN DIGITAL CORP 1,195           
QUEST DIAGNOSTICS INC/DE 7,770          WESTERN REFINING INC 16,550          
RADIANT SYSTEMS INC 5,500          WEYERHAEUSER CO 5,115           
RANGE RESOURCES CORP 600             WINDSTREAM CORP 3,996           
RECKITT BENCKISER GROUP PLC 3,438          WYNDHAM WORLDWIDE CORP 10,000          
RED HAT INC 3,595          YUM! BRANDS INC 849              
ROCHE HLDG AG GENUSSCHEINE NPV 329             ZURICH FINANCIAL SERVICES AG 88                
ROSS STORES INC 274             
RUE21 INC 2,300          
SALESFORCE.COM INC 1,700          
SANOFI 739             
SCHLUMBERGER LTD 1,056          
SEAGATE TECHNOLOGY 15,134        
SECOM CO Y50 7,700          
SHAW GROUP INC/THE 3,765          
SHERWIN-WILLIAMS CO/THE 530             
SIGNET JEWELERS LIMITED SHS 1,900          
SKECHERS U.S.A. INC 5,350          
SKYWORKS SOLUTIONS INC 200             
SM ENERGY CO 4,350          
SPRINT NEXTEL CORP 120,525      
STANCORP FINANCIAL GROUP INC 3,950          
STANDARD MICROSYSTEMS CORP 1,780          
STARWOOD HOTELS & RESORTS WORL 915             
STATE STREET CORP 12,325        
SUMITOMO MITSUI GR NPV 3,600          
SUMITOMO MITSUI TRUST HOLDINGS 27,000        
SUPERIOR ENERGY SERVICES INC 850             
SWISSCOM AG CHF1.00 69               
SYNGENTA AG CHF0.1 38               


