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Repo

99ZAEXY65 BZW REPO A (T Bills, Notes, 01/03/11 12/31/10 12/31/10 0035 100.00 2,379,408 2,379,408 2,379,408 0 0.20 3 2.78%
99ZAEXY73 BAS REPO D (Agency MBS 01/03/11 12/31/10 12/31/10 0035 100.00 7,894,066 7,894,066 7,894,066 0 0.26 3 9.21%
99ZAEXY81 BNP REPO D (Agency MBS 01/03/11 12/31/10 12/31/10 0035 100.00 9,979,333 9,979,333 9,979,333 0 0.20 3 11.64%
99ZAEXY99 DEU REPO D (Agency MBS 01/03/11 12/31/10 12/31/10 0035 100.00 3,854,200 3,854,200 3,854,200 0 0.28 3 4.50%
99ZAEXZA5 UBS REPO A (T Bills, Notes, 01/03/11 12/31/10 12/31/10 0035 100.00 256,545 256,545 256,545 0 0.25 3 0.30%
99ZAEXZD9 FOB REPO A (T Bills, Notes, 01/03/11 12/31/10 12/31/10 0035 100.00 2,110,237 2,110,237 2,110,237 0 0.20 3 2.46%
99ZAEXZE7 BNP REPO A (T Bills, Notes, 01/03/11 12/31/10 12/31/10 0035 100.00 1,510,726 1,510,726 1,510,726 0 0.15 3 1.76%
99ZAEXZG2 GREN REPO A (T Bills, Notes, 01/03/11 12/31/10 12/31/10 0035 100.00 945,966 945,966 945,966 0 0.20 3 1.10%
99ZAEXZH0 UBS REPO A (T Bills, Notes, 01/03/11 12/31/10 12/31/10 0035 100.00 907,965 907,965 907,965 0 0.20 3 1.06%
99ZAEXZJ6 JPM REPO A (T Bills, Notes, 01/03/11 12/31/10 12/31/10 0035 100.00 555,832 555,832 555,832 0 0.18 3 0.65%
99ZAEXZK3 BAS REPO A (T Bills, Notes, 01/03/11 12/31/10 12/31/10 0035 100.00 537,533 537,533 537,533 0 0.15 3 0.63%
99ZAEXZL1 DEU REPO A (T Bills, Notes, 01/03/11 12/31/10 12/31/10 0035 100.00 467,551 467,551 467,551 0 0.18 3 0.55%
99ZAEXZM9 GREN REPO D (Agency MBS 01/03/11 12/31/10 12/31/10 0035 100.00 7,973,491 7,973,491 7,973,491 0 0.30 3 9.30%
99ZAEXZN7 JPM REPO D (Agency MBS 01/03/11 12/31/10 12/31/10 0035 100.00 6,335,106 6,335,106 6,335,106 0 0.25 3 7.39%
99ZAEXZP2 CITISAL REPO D (Agency MBS 01/03/11 12/31/10 12/31/10 0035 100.00 5,175,958 5,175,958 5,175,958 0 0.30 3 6.04%
99ZAEXZQ0 HSBC REPO D (Agency MBS 01/03/11 12/31/10 12/31/10 0035 100.00 4,551,221 4,551,221 4,551,221 0 0.22 3 5.31%
99ZAEXZR8 UBS REPO D (Agency MBS 01/03/11 12/31/10 12/31/10 0035 100.00 2,542,693 2,542,693 2,542,693 0 0.30 3 2.97%

Repo Total: 57,977,831 57,977,831 57,977,831 0 0.25 3 67.64%

Asset-Backed Floating

86360WAC6 SAIL 2006-4 A3 01/25/11 09/01/10 09/01/10 0036 AA- Aa1 99.67 152,718 152,718 152,211 -507 0.31 25 0.18%
362341D63 GSAA 2005-15 2A1 03/25/11 09/01/10 09/01/10 0036 B- Ba2 99.03 197,612 197,612 195,686 -1,927 0.35 25 0.23%
32028GAC9 FFML 2006-FF15 A3 04/25/11 09/01/10 09/01/10 0036 AAA Aaa 99.15 656,234 656,234 650,678 -5,556 0.31 25 0.77%
61749KAB9 MSAC 2006-WMC2 A2FP 09/25/36 09/01/10 09/01/10 0036 CCC Ca 36.67 846,825 846,825 310,502 -536,323 0.31 25 0.99%
84751WAC8 SURF 2006-BC3 A2B 01/26/37 09/01/10 09/01/10 0036 B- B1 95.64 1,056,886 1,056,886 1,010,841 -46,044 0.35 25 1.23%
81378EAA1 SABR 2007-BR4 A2A 04/27/37 09/01/10 09/01/10 0036 B- Caa2 67.29 4,836,653 4,836,653 3,254,536 -1,582,118 0.35 25 5.64%

Asset-Backed Floating 7,746,929 7,746,929 5,574,454 -2,172,475 0.34 25 9.04%

Floating Rate Notes

52517PG39 LEHMAN BROTHERS 04/03/09 09/01/10 09/01/10 0025 NR NR 22.88 10,000,000 10,000,000 2,287,500 -7,712,500 0.00 0 11.67%

Floating Rate Notes Total: 10,000,000 10,000,000 2,287,500 -7,712,500 0.00 0 11.67%

Interest Bearing

52517PL33 LEHMAN BROTHERS 11/24/08 09/01/10 09/01/10 0025 NR NR 22.88 10,000,000 10,001,251 2,287,500 -7,713,751 0.00 0 11.67%

Interest Bearing Total: 10,000,000 10,001,251 2,287,500 -7,713,751 0.00 0 11.67%

Payable/Receivable
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N/A RECEIVABLE 1000 NR NR 764 764 764 0 0.00 0 0.00%
N/A PAYABLE 1000 NR NR -11,862 -11,862 -11,862 0 0.00 0 -0.01%

Payable/Receivable Total: -11,098 -11,098 -11,098 0 0.00 0 -0.01%

Grand Total: 85,713,661 85,714,912 68,116,187 -17,598,725 0.20 100.00%

NAV: 0.7947

4
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* Estimated Book Yield for Settled Positions: 
[(Coupon +/- Amortization) / Amortized Cost]

** The maturity date on certain securities, such as some asset-backed securities, reflects the expected maturity date of the asset.  As such, the expected maturity can be subject to change due
to changes in cash flows of underlying collateral.

Securities Lending Division Pricing Disclosures:

Prices of securities reported herein are provided by pricing vendors and ratings agencies (“pricing vendors”) used by The Bank of New York Mellon (BNYM) in the ordinary course of business. 
Such prices are not independently verified by BNYM.  Some reported prices are not updated by pricing vendors on a regular basis (and therefore are considered ‘stale’) and in some cases
pricing vendors do not provide prices.  For securities where BNYM’s pricing vendors do not provide prices, BNYM may use prices (which may be indicative bids) provided by one or more
dealers in such securities or by the Depository Trust Company or other securities depository (generally par value or the price paid on the last trade settled through such depository) until such
time that BNYM’s pricing vendor provides prices.

For securities that are new issues or securities that are not widely held or regularly traded (e.g., ABSs, CMOs, CDOs, CLOs, CBOs, CDSs), pricing vendors may report prices based on valuation
models which reflect underlying non-observable assumptions that may not be accurate or complete and such models may not be regularly adjusted.

The prices reported herein may differ from the prices reported or used by other subsidiaries, affiliates or divisions of BNYM, and such differences may or may not be material.

Neither BNYM, its pricing vendors or any other third party makes any representations or warranties with respect to any pricing information provided herein; the reported prices may not reflect
the actual amount that can be realized upon the sale of such securities.  The pricing information herein may contain errors or omissions.

The pricing information herein is proprietary to its suppliers and is for your internal use only.  It may not be copied, reproduced, published, posted, transmitted, displayed, stored, modified,
sublicensed, transferred, disclosed or distributed without BNYM’s express written permission or that of its pricing vendors or other third parties, as applicable.  The pricing information herein
may not be used for any purpose not authorized by BNYM.

UNDER NO CIRCUMSTANCES SHALL BNYM OR ANY OF ITS PRICING VENDORS OR OTHER SUPPLIERS BE LIABLE OR RESPONSIBLE FOR ANY DAMAGES, INCLUDING BUT NOT LIMITED TO
ANY DIRECT, INDIRECT, INCIDENTAL, EXEMPLARY, SPECIAL, OR CONSEQUENTIAL DAMAGES, LOST PROFITS, OR LOSS OF GOOD WILL (EVEN IF ADVISED OF THE POSSIBILITY OF SUCH
DAMAGES) THAT RESULT FROM (1) ANY ERRORS OR OMISSIONS IN THE PRICING INFORMATION, (2) THE USE OF OR INABILITY TO USE ANY PRICING INFORMATION, (3) THE
CONSEQUENCES OF ANY DECISION MADE OR ACTION OR NON-ACTION TAKEN IN RELIANCE ON THE PRICING INFORMATION; OR (4) ANY OTHER MATTER RELATING TO THE PRICING
INFORMATION. 
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