Form 5500 Annual Return/Report of Employee Benefit Plan OMB Nos. 12100110

This form is required to be filed for employee benefit plans under sections 104

Department of the Treasury and 4065 of the Employee Retirement Income Security Act of 1974 (ERISA) and
Intemal Revenue Service sections 6047(e), and 6058(a) of the Internal Revenue Code (the Code). 2009
Department of Labor ) . .
Employee Benefits Security » Complete all entries in accordance with
Administration the instructions to the Form 5500.
Pension Benefit Guaranty Corporation This Form is Open to Public
Inspection
Part | | Annual Report Identification Information
For calendar plan year 2009 or fiscal plan year beginning  07/01/2009 and ending  06/30/2010
A This return/report is for: D a multiemployer plan; |:| a multiple-employer plan; or
a single-employer plan; D a DFE (specify)
B This returnireport is: D the first return/report; D the final return/report;
D an amended return/report; |:| a short plan year return/report (less than 12 months).
C Ifthe plan is a collectively-bargained plan, check here. . . . ... ... .. . . . . . . . » D
D cCheck box if filing under: Form 5558; |:| automatic extension; |:| the DFVC program;
|:| special extension (enter description)
Part I Basic Plan Information—enter all requested information
1a Name of plan 1b Three-digit plan 001
WATSON WYATT & COMPANY PENSION PLAN FOR U.S. EMPLOYEES number (PN) »
1c Effective date of plan
07/01/1949
2a Plan sponsor's name and address (employer, if for a single-employer plan) 2b Employer Identification
(Address should include room or suite no.) Number (EIN)
TOWERS WATSON DEALAWARE INC. 53-0181291
2C Sponsor's telephone
number

703-258-8000

901 NORTH GLEBE ROAD -
ARLINGTON, VA 22203-1808 2d Business code (see
instructions)

541600

Caution: A penalty for the late or incomplete filing of this return/report will be assessed unless reasonable cause is established.

Under penalties of perjury and other penalties set forth in the instructions, | declare that | have examined this return/report, including accompanying schedules,
statements and attachments, as well as the electronic version of this return/report, and to the best of my knowledge and belief, it is true, correct, and complete.

SIGN [Filed with authorized/valid electronic signature. 04/07/2011 DOUG DANILUK
HERE
Signature of plan administrator Date Enter name of individual signing as plan administrator
SIGN [Filed with authorized/valid electronic signature. 04/07/2011 DOUG DANILUK
HERE
Signature of employer/plan sponsor Date Enter name of individual signing as employer or plan sponsor
SIGN
HERE
Signature of DFE Date Enter name of individual signing as DFE
For Paperwork Reduction Act Notice and OMB Control Numbers, see the instructions for Form 5500. Form 5500 (2009)

v.092307.1




For

m 5500 (2009)

Page 2

3a Plan administrator's name and address (if same as plan sponsor, enter “Same”)
TOWERS WATSON DEALAWARE INC.

901 NORTH GLEBE ROAD

ARLINGTON

, VA 22203-1808

3b Administrator's EIN
53-0181291

3C Administrator’s telephone
number
703-258-8000

4 If the name and/or EIN of the plan sponsor has changed since the last return/report filed for this plan, enter the name, EIN and 4b EIN
the plan number from the last return/report: 53-0181291
a Sponsor's name 4c PN
WATSON WYATT & COMPANY 001
5  Total number of participants at the beginning of the plan year 5 5809
6  Number of participants as of the end of the plan year (welfare plans complete only lines 6a, 6b, 6¢, and 6d).
@ ACHVE PAITICIPANES. ........vvvetetieies ettt ettt ettt eae e ee s b et s et s e e s s e s e s e b et esese e s e s e b et e s e s et e s et s eas et es s et et et et ess e s s b sesesesenn ] 6a 2534
b Retired or separated participants reCEIVING DENEFILS. .............o.oueeee oot ee e ee e eeeen e 6b 824
C Other retired or separated participants entitled to fUture DENEFILS............c.ciiiieiiiiiec st 6¢C 2423
A Subtotal. Add INES B, BB, ANA BC........c.eeeeeeeeeeeeeeeeeeeet et e ettt et et e e e et et etee et et e et ee e st et ee et e st eeeee s s et ee et eesaeeeee e eesaeed 6d 5781
€ Deceased participants whose beneficiaries are receiving or are entitled to receive benefits.........cccoccvveicee i 6e 97
T Total. Add INES B ANA BE........eeeeececeeeeieeee ettt e s et s s ee e esen s s e et et e e es s e s eae e e st esennensasenneesseneneasened 6f 5878
0 Number of participants with account balances as of the end of the plan year (only defined contribution plans
COMPIETE thIS IEEIM)......vvvseeececeete ettt sttt e st s st e s e e s e sttt s s s s b e st e s e s et et e st et sn s s s et es s s s s eanseseses s s e 69
h  Number of participants that terminated employment during the plan year with accrued benefits that were
€SS thAN 100%6 VESIEM.......cu.vveiessiestiresessesessesesessssessesssssssssssisssssnssssssssssssssssssessssnsssssssssssnssssnssssssssansssssssssssnssssnssssssnssssnsssassnsassd 6h 149
7  Enter the total number of employers obligated to contribute to the plan (only multiemployer plans complete this item) ......., 7

8a If the plan provides pension benefits, enter the applicable pension feature codes from the List of Plan Characteristic Codes in the instructions:

1A 1G

b If the plan provides welfare benefits, enter the applicable welfare feature codes from the List of Plan Characteristic Codes in the instructions:

9a Plan funding arrangement (check all that apply)

9b Plan benefit arrangement (check all that apply)

1) Insurance (1) Insurance

2) Code section 412(e)(3) insurance contracts 2) Code section 412(e)(3) insurance contracts

3) X|  Trust 3) X Trust

(4) General assets of the sponsor 4) General assets of the sponsor

10 cCheck all applicable boxes in 10a and 10b to indicate which schedules are attached, and, where indicated, enter the number attached. (See instructions)
a Pension Schedules b General Schedules

Q) X| R (Retirement Plan Information) 1) X H (Financial Information)

2) MB (Multiemployer Defined Benefit Plan and Certain Money 2) | (Financial Information — Small Plan)
Purchase Plan Actuarial Information) - signed by the plan 3 ___ A (Insurance Information)
actuary 4) X C (Service Provider Information)

©) SB (Single-Employer Defined Benefit Plan Actuarial (5) X D (DFE/Participating Plan Information)
Information) - signed by the plan actuary (6) G (Financial Transaction Schedules)




OMB No. 1210-0110

SCHEDULE SB Single-Employer Defined Benefit Plan
(Form 5500) Actuarial Information 2009

Department of the Treasury

Internal Revenue Service This schedule is required to be filed under section 104 of the Employee

Department of Labor Retirement Income Security Act of 1974 (ERISA) and section 6059 of the This Form is O i
r ) A pen to Public
Employee Benefits Security Administration Internal Revenue Code (the Code). Inspection

Pension Benefit Guaranty Corporation

» File as an attachment to Form 5500 or 5500-SF.

For calendar plan year 2009 or fiscal plan year beginning 07/01/2009 and ending 06/30/2010

» Round off amounts to nearest dollar.
» Caution: A penalty of $1,000 will be assessed for late filing of this report unless reasonable cause is established.

A Name of plan B  Three-digit
WATSON WYATT & COMPANY PENSION PLAN FOR U.S. EMPLOYEES plan number (PN) > 001
C Plan sponsor’s name as shown on line 2a of Form 5500 or 5500-SF D Employer Identification Number (EIN)
TOWERS WATSON DEALAWARE INC.
53-0181291
E Typeofplan: [X] Single [ ]| Multiple-A [ ] Multiple-B F Prior year plan size: | | 100 or fewer [ | 101500 [X| More than 500
Part | | Basic Information
1 Enter the valuation date: Month _07 Day _ 01 Year 2009
2  Assets:
@ MAIKEE VAIUE ...t ettt ettt b bbbttt b bbbt en 2a 498633285
D AGHUANAI VAIUE ... 2b 548496614
3 Funding target/participant count breakdown (1) Number of participants (2) Funding Target
a  For retired participants and beneficiaries receiving payment............ 3a 862 210222497
b For terminated vested participants ...............ccccco.overeverererereesnenenn, 3b 2348 106282634
C  For active participants:
21847113
153703248
2599 175550361
oI £ T 3d 5809 492055492
4 Ifthe plan is at-risk, check the box and complete items (a) and (D) ......c.ccoevvveveeveeeveeeeeeeeneene D
a Funding target disregarding prescribed at-riSk aSSUMPLIONS ........ccoiiiiiiiiiieiiiie et e e 4a
b Funging target reflecting at-risk assymptions, but d_isregarding trangition rule for plans that have been 4b
at-risk for fewer than five consecutive years and disregarding loading factor.............ccccoccvveeviiieiniiiiiicneene
D EMfECHVE INEIEST FALE .....v.veiieis ettt sttt b bbb bbbt s bbb bbbt eb b s s 5 7.58 %
6 Target normal cost 6 14519703

Statement by Enrolled Actuary
To the best of my knowledge, the information supplied in this schedule and accompanying schedules, statements and attachments, if any, is complete and accurate. Each prescribed assumption was applied in
accordance with applicable law and regulations. In my opinion, each other assumption is reasonable (taking into account the experience of the plan and reasonable expectations) and such other assumptions, in
combination, offer my best estimate of anticipated experience under the plan.

SIGN
HERE 10/28/2010
Signature of actuary Date
NING CHEN 08-03475
Type or print name of actuary Most recent enrollment number
TOWERS WATSON DELEWARE INC. 312-525-2500
Firm name Telephone number (including area code)

191 NORTH WACKER DRIVE
CHICAGO, IL 60606

Address of the firm

If the actuary has not fully reflected any regulation or ruling promulgated under the statute in completing this schedule, check the box and see D
instructions
For Paperwork Reduction Act Notice and OMB Control Numbers, see the instructions for Form 5500 or 5500-SF. Schedule SB (Form 5500) 2009

v.092308.1



Schedule SB (Form 5500) 2009

Page 2-|1

‘ Part Il ‘ Beginning of year carryover and prefunding balances

(a) Carryover balance (b) Prefunding balance
B D e (e o o P 145793808 0
8 Portion used to offset prior year's funding requirement (Item 35 from prior year) 0 0
9 Amount remaining (Item 7 MIiNUS itEM 8)........c.ovevivirerirereieseeeeceeiere e 145793808 0
10 Interest on item 9 using prior year's actual return of ___ 131104 . -19117942
11 Prior year's excess contributions to be added to prefunding balance:
a Excess contributions (Item 38 from Prior YEar) ..........ocoo.ovveveeieeeeereeeresresesrenenn) 18773344
b Interest on (a) using prior year's effective rate of ETT % o) 1270955
C Total available at beginning of current plan year to add to prefunding balance ........... 20044299
d Portion of (c) to be added to prefunding balance...............cccoovevevveeereieerennn] 0
12 Reduction in balances due to elections or deemed elections 0 0
13 Balance at beginning of current year (item 9 + item 10 + item 11d — item 12) ...........] 126675866 0
Part Ill Funding percentages
14 Funding target ttaiNMENt PEICENTAGE .............ovveeeeeeeeeeeeseeeseseeeseseeeesseesesesessssesssssesesesese s s esesess s s sseesssesessssses s sesssssssssssessssssssesessesessesssseand 14 85.72 o
15 Adjusted funding target attaiNMENt PEICENTATE ............oeveeieeeeeesreeeeseeseeseesesesesseseeessesessesessssssesseseesesesssns st ensseessesesensetesseestensneesesasanenens 15 111.47 o
16 Prior year's ’funding percen‘tage for purposes of determining whether carryover/prefunding balances may be used to reduce 16 112.25 o
current year's funding requirement %
17 If the current value of the assets of the plan is less than 70 percent of the funding target, enter such percentage. ............cccecevervrenen. 17 %
Part IV Contributions and liquidity shortfalls
18 Contributions made to the plan for the plan year by employer(s) and employees:

(a) Date (b) Amount paid by (c) Amount paid by (a) Date (b) Amount paid by (c) Amount paid by
(MM-DD-YYYY) employer(s) employees (MM-DD-YYYY) employer(s) employees
08/30/2010 30000000

Totals » | 18(b) 30000000 | 18(c) 0
19 Discounted employer contributions — see instructions for small plan with a valuation date after the beginning of the year:

a Contributions allocated toward unpaid minimum required contribution from prior years. .........cccccceeevveeeriieeennnen. 19a 0

b Contributions made to avoid restrictions adjusted to VAIUALION GALE ...............cceveeeveeerereeeeieeeeseee e 19b 0

C Contributions allocated toward minimum required contribution for current year adjusted to valuation date...................... 19c 27553542

20 Quarterly contributions and liquidity shortfalls:

a Did the plan have a “funding shortfall” for the PriOr YEAI? .........oceo ittt et nreesine e Yes D No

b If 20a is “Yes,” were required quarterly installments for the current year made in a timely ManNer? ...............cocccoveeeeeeerereeeesesesenenenennns E Yes D No

C If 20ais “Yes,” see instructions and complete the following table as applicable:

Liquidity shortfall as of end of Quarter of this plan year
(1) 1st (2) 2nd (3) 3rd (4) 4th
0 0 0 0




Schedule SB (Form 5500) 2009 Page 3

‘ Part V ‘Assumptions used to determine funding target and target normal cost

21 Discount rate:

a Segment rates: 1st segmen;) 2nd segmen;) 3rd segmenot/:o N/A, full yield curve used

b Applicable MONth (ENEEF COUEY ..........cvveeeeeeeeeeee e e ettt enen et en s enee et en s e saeees 21b 4
22 Weighted average FetirEMENT AQE .........c.ccereeeeeeeeeeeeeeeeeeeeeeseeeteeeteeesee e esee et e e e ees e e e s esesesees e s eanaeseanseneneneseenaenene 22 61
23 Mortality table(s) (see instructions) |:| Prescribed - combined Prescribed - separate D Substitute

‘ Part VI ‘ Miscellaneous items

24 Has a change been made in the non-prescribed actuarial assumptions for the current plan year? If “Yes,” see instructions regarding required

oL £= Tt 0] 0 01T o PP PRSP PPR PR D Yes No
25 Has a method change been made for the current plan year? If “Yes,” see instructions regarding required attachment. ............c.cccoovevevveunnas E Yes D No
26 s the plan required to provide a Schedule of Active Participants? If “Yes,” see instructions regarding required attachment.......................... E Yes D No
27 Ifthe plan is eligible for (and is using) alternative funding rules, enter applicable code and see instructions 27

[=To 1o [T gl Je= Vi r= ol o0 01T o | SO SO UUUSOUSR PO
Part VII |Reconciliation of unpaid minimum required contributions for prior years
28 Unpaid minimum required contribution for @ll PrIOT YEAIS ............c.ceeieeeeieeeeeeeee et en e 28 0
29 D_iscounted employer contributions allocated toward unpaid minimum required contributions from prior years 29 o

LCLET T - ) USSR SPTSS
30 Remaining amount of unpaid minimum required contributions (item 28 MiNUS iteM 29) ..........cccccveveveverrrereeennanne 30 0
Part VIII | Minimum required contribution for current year
31 Target normal cost, adjusted, if applicable (SE€ INSITUCHONS).............ccrveveevereeeeeeeceeseeeieeeeee et 31 14519703
32 Amortization installments: Outstanding Balance Installment

a Net shortfall amortization iNSAIMENt .............cc..ccveverveerieeceseeeesesseeseesseessesseesseesseeeen) 0

b Waiver amortization iNStallMeNt..............c.ceveeerreeeueeeceeeeeieeeeeetess e 0
33 If a waiver has been approved for this plan year, enter the date of the ruling letter granting the approval

(Month Day Year ) and the waived amount .............cccceeveeiiiiiinicieeen. 33
34 Total funding requirement before reflecting carryover/prefunding balances (item 31 + item 32a + item 32b — 34 14519703

(1] T ) PO T T O T U TP TPV P PP TR UPRO

Carryover balance Prefunding balance Total balance

35 Balances used to offset funding requirement ........ 8727309 8727309
36 Additional cash requirement (item 34 MINUS IEM B5)...........cc.ovuiviveereeeeeeeeeeseeseeeeeeeeesees s seereeeeee s eesresneseeneas 36 5792394
37 Contributions allocated toward minimum required contribution for current year adjusted to valuation date 37

(IEEIM LOC) .ttt etttk bbb bttt bt bbb s h b b st e b e E bbb eh 4R R eE b b E et h b b et nb e s 27553542
38 Interest-adjusted excess contributions for current year (SEe iNSUCHONS)...........covcevevereeeerceeeereeeeseseseeseesenennes 38 24261556
39 Unpaid minimum required contribution for current year (excess, if any, of item 36 over item 37)........cc.ccoceeenee. 39 0
40 Unpaid minimum required coOntribution fOr @ll YEAI'S .............cc.euiiireirieeieieee et 40 0




SCHEDULE C

Service Provider Information OMB No. 1210-0110
(Form 5500)
Department of the Treasury This schedule is required to be filed under section 104 of the Employee 2009
Internal Revenue Service

Department of Labor

Employee Benefits Security Administration » File as an attachment to Form 5500.

Pension Benefit Guaranty Corporation

Retirement Income Security Act of 1974 (ERISA).

This Form is Open to Public

Inspection.
For calendar plan year 2009 or fiscal plan year beginning 07/01/2009 and ending 06/30/2010
A Name of plan B Three-digit
WATSON WYATT & COMPANY PENSION PLAN FOR U.S. EMPLOYEES 001
plan number (PN) 4

C Plan sponsor’s name as shown on line 2a of Form 5500
TOWERS WATSON DEALAWARE INC.

D Employer Identification Number (EIN)
53-0181291

Part | |(Service Provider Information (see instructions)

You must complete this Part, in accordance with the instructions, to report the information required for each person who received, directly or indirectly, $5,000
or more in total compensation (i.e., money or anything else of monetary value) in connection with services rendered to the plan or the person's position with the

plan during the plan year. If a person received only eligible indirect compensation for which the plan received the required disclosures, you are required to
answer line 1 but are not required to include that person when completing the remainder of this Part.

1 Information on Persons Receiving Only Eligible Indirect Compensation

a Check "Yes" or "No" to indicate whether you are excluding a person from the remainder of this Part because they received only eligible
indirect compensation for which the plan received the required disclosures (see instructions for definitions and conditions).. . ............. D Yes No

b If you answered line 1a “Yes,” enter the name and EIN or address of each person providing the required disclosures for the service providers who
received only eligible indirect compensation. Complete as many entries as needed (see instructions).

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation

(b) Enter name and EIN or address of person who provided you disclosure on eligible indirect compensation

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation

For Paperwork Reduction Act Notice and OMB Control Numbers, see the instructions for Form 5500

Schedule C (Form 5500) 2009
v.092308.1



Schedule C (Form 5500) 2009 Page 2-|1

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation

(b) Enter name and EIN or address of person who provided you disclosures on eligible indirect compensation




Schedule C (Form 5500) 2009

Page 3

2. Information on Other Service Providers Receiving Direct or Indirect Compensation. Except for those persons for whom you
answered “yes” to line 1a above, complete as many entries as needed to list each person receiving, directly or indirectly, $5,000 or more in total compensation
(i.e., money or anything else of value) in connection with services rendered to the plan or their position with the plan during the plan year. (See instructions).

() Enter name and EIN or address (see instructions)

STATE STREET BANK & TRUST

56-6414714
(b) (c) (d) (e) () 9) (h)
Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a

organization, or

by the plan. If none,

compensation? (sources

compensation, for which the

service provider excluding

formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest Sponsor) disclosures? compensation for which you |estimated amount?
answered “Yes” to element
(f). If none, enter -0-.
21252850 [NONE 325459 0
52 62

Yes No D

Yes No [[

Yes No D

(a) Enter name and EIN or address (see instructions)

GRYPHON INTERNATIONAL INVESTMENT

94-3332997
(b) (c) (d) (e) () (9) (h)
Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a

organization, or

by the plan. If none,

compensation? (sources

compensation, for which the

service provider excluding

formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest Sponsor) disclosures? compensation for which you|estimated amount?
answered “Yes” to element
(f). If none, enter -0-.
2850 NONE 451686 0
Yes NOI:I YesEl NOI:I Yes@ N0|:|
(@) Enter name and EIN or address (see instructions)
MONDRAIN
56-2475915
(o) © (A N @ ON
Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of
person known to be enter -O-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest Sponsor) disclosures? compensation for which you |estimated amount?
answered “Yes” to element
(f). If none, enter -0-.
28 50 NONE 402888 0
Yes No|:| Yes@ NOI:I Yes NOI:I




Schedule C (Form 5500) 2009

Page 4-

(a) Enter name and EIN or address (see instructions)

ALLIANCE CAPITAL MANAGEMENT L.P.

13-3434400
(b) (c) (d) (e) ) (9) (h)
Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a

organization, or

by the plan. If none,

compensation? (sources

compensation, for which the

service provider excluding

formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you |estimated amount?
answered “Yes” to element
(). If none, enter -0-.
28 50 NONE 341244

Yes D No

Yes D No D

Yes D No |:|

(a) Enter name and EIN or address (see instructions)

PZENA INVESTMENT MANAGEMENT

13-3860154
(b) (c) (d) (e) (f) (9) (h)
Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a

organization, or

by the plan. If none,

compensation? (sources

compensation, for which the

service provider excluding

formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest Sponsor) disclosures? compensation for which you |estimated amount?
answered “Yes” to element
(f). If none, enter -0-.
2850 NONE 238839
YesD No YesD NOI:I YesD NOI:I
(a) Enter name and EIN or address (see instructions)
ROTHSCHILD
13-2544634
(b) (c) (d) (e) () (h)
Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of
person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you |estimated amount?
answered “Yes” to element
(f). If none, enter -0-.
2850 NONE 106406
YesD NOE[ YesD No[[ YesD NOI:I




Schedule C (Form 5500) 2009

Page 4-

(a) Enter name and EIN or address (see instructions)

DELOITTE & TOUCHE, LLP

13-3891517
(b) (c) (d) (e) ) (9) (h)
Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a

organization, or

by the plan. If none,

compensation? (sources

compensation, for which the

service provider excluding

formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you |estimated amount?
answered “Yes” to element
(). If none, enter -0-.
10 50 NONE 40000
YesD No YesD NOD YesD No|:|
(a) Enter name and EIN or address (see instructions)
CRAMER ROSENTHAL MCGLYNN
13-3977282
(b) (c) (d) (e) () (9) (h)
Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a

organization, or

by the plan. If none,

compensation? (sources

compensation, for which the

service provider excluding

formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest Sponsor) disclosures? compensation for which you |estimated amount?
answered “Yes” to element
(f). If none, enter -0-.
2750 NONE 169250

Yes D No

Yes D No D

Yes D No |:|

(a) Enter name and EIN or address (see instructions)

UNUM LIFE INSURANCE CO. OF AMERICA

01-1278678
(b) (c) (d) (e) ®) (h)
Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a

organization, or

by the plan. If none,

compensation? (sources

compensation, for which the

service provider excluding

formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you |estimated amount?
answered “Yes” to element
(f). If none, enter -0-.
12 23 50 NONE 42416

Yes D No E[

Yes D No |:[

Yes |:| No D




Schedule C (Form 5500) 2009
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(a) Enter name and EIN or address (see instructions)

DSM CAPITAL PARTNERS LLC

31-1770164
(b) (c) (d) (e) ) (9) (h)
Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a

organization, or

by the plan. If none,

compensation? (sources

compensation, for which the

service provider excluding

formula instead of

organization, or

by the plan. If none,

compensation? (sources

compensation, for which the

service provider excluding

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you |estimated amount?
answered “Yes” to element
(). If none, enter -0-.
28 50 NONE 152518
YesD No YesD NOD YesD No|:|
(a) Enter name and EIN or address (see instructions)
NORTHERN TRUST COMPANY
36-1561860
(b) (c) (d) (e) () (9) (h)
Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a

formula instead of

person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest Sponsor) disclosures? compensation for which you |estimated amount?
answered “Yes” to element
(f). If none, enter -0-.
28 50 52 NONE 68666 0

Yes BI No D

Yes No D

Yes No |:|

(a) Enter name and EIN or address (see instructions)

WESTERN ASSET MANAGEMENT COMPANY

385 E. COLORADO BOULEVARD
PASADENA, CA 91101

(b) (c) (d) (e) () (h)
Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a

organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of
person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you |estimated amount?
answered “Yes” to element
(f). If none, enter -0-.
28 50 52 NONE 292488 0
Yes@ No[[ Yes No[[ Yes NOI:I
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(a) Enter name and EIN or address (see instructions)

PACIFIC INVESTMENT MANAGEMENT CO.

840 NEWPORT CENTER DRIVE
NEWPORT BEACH, CA 92660

(o) © (A NCE O @ NoN
Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a

organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of
person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest sponsor) disclosures? compensation for which you |estimated amount?
answered “Yes” to element
(). If none, enter -0-.
28 50 52 NONE 199784 0
Yes NoD Yes NOD Yeslg No|:|
(a) Enter name and EIN or address (see instructions)
JENNISON ASSOCIATES 466 LEXINGTON AVENUE
NEW YORK, NY 10017
(b) (c) (d) (e) (f) (9) (h)
Service Relationship to Enter direct Did service provider Did indirect compensation Enter total indirect Did the service
Code(s) |employer, employee | compensation paid receive indirect include eligible indirect compensation received by |provider give you a
organization, or  |by the plan. If none,| compensation? (sources | compensation, for which the | service provider excluding | formula instead of
person known to be enter -0-. other than plan or plan plan received the required eligible indirect an amount or
a party-in-interest Sponsor) disclosures? compensation for which you |estimated amount?
answered “Yes” to element
(f). If none, enter -0-.
2750 NONE 92639
YesD No YesD NOI:I YesD No|:|

(a) Enter name and EIN or address (see instructions)

(b)
Service
Code(s)

(c)
Relationship to
employer, employee
organization, or
person known to be
a party-in-interest

(d)
Enter direct
compensation paid
by the plan. If none,
enter -0-.

(e)

Did service provider
receive indirect
compensation? (sources
other than plan or plan
sponsor)

()

Did indirect compensation
include eligible indirect
compensation, for which the
plan received the required
disclosures?

Enter total indirect
compensation received by
service provider excluding

eligible indirect
compensation for which you
answered “Yes” to element
(f). If none, enter -0-.

(h)

Did the service
provider give you a
formula instead of

an amount or
estimated amount?

Yes D No |:[

Yes D No |:[

Yes |:| No D
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Part | |Service Provider Information (continued)

3 If you reported on line 2 receipt of indirect compensation, other than eligible indirect compensation, by a service provider, and the service provider is a fiduciary
or provides contract administrator, consulting, custodial, investment advisory, investment management, broker, or recordkeeping services, answer the following
questions for (a) each source from whom the service provider received $1,000 or more in indirect compensation and (b) each source for whom the service
provider gave you a formula used to determine the indirect compensation instead of an amount or estimated amount of the indirect compensation. Complete as
many entries as needed to report the required information for each source.

(a) Enter service provider name as it appears on line 2 (b) service Codes (C) Enter amount of indirect
(see instructions) compensation
(d) Enter name and EIN (address) of source of indirect compensation (e) Describe the indirect compensation, including any

formula used to determine the service provider’s eligibility
for or the amount of the indirect compensation.

(a) Enter service provider name as it appears on line 2 (b) Service Codes (c) Enter amount of indirect
(see instructions) compensation
(d) Enter name and EIN (address) of source of indirect compensation (e) Describe the indirect compensation, including any

formula used to determine the service provider’s eligibility
for or the amount of the indirect compensation.

(a) Enter service provider name as it appears on line 2 (b) Service Codes (c) Enter amount of indirect
(see instructions) compensation
(d) Enter name and EIN (address) of source of indirect compensation (e) Describe the indirect compensation, including any

formula used to determine the service provider’s eligibility
for or the amount of the indirect compensation.
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‘ Part Il | Service Providers Who Fail or Refuse to Provide Information

4

Provide, to the extent possible, the following information for each service provider who failed or refused to provide the information necessary to complete

this Schedule.

(a) Enter name and EIN or address of service provider (see
instructions)

(b) Nature of
Service
Code(s)

(C) Describe the information that the service provider failed or refused to
provide

(a) Enter name and EIN or address of service provider (see
instructions)

(b) Nature of
Service
Code(s)

(C) Describe the information that the service provider failed or refused to
provide

(a) Enter name and EIN or address of service provider (see
instructions)

(b) Nature of
Service
Code(s)

(C) Describe the information that the service provider failed or refused to
provide

(a) Enter name and EIN or address of service provider (see
instructions)

(b) Nature of
Service
Code(s)

(c) Describe the information that the service provider failed or refused to
provide

(a) Enter name and EIN or address of service provider (see
instructions)

(b) Nature of
Service
Code(s)

(c) Describe the information that the service provider failed or refused to
provide

() Enter name and EIN or address of service provider (see
instructions)

(b) Nature of
Service
Code(s)

(C) Describe the information that the service provider failed or refused to
provide
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Part Ill | Termination Information on Accountants and Enrolled Actuaries (see instructions)

(complete as many entries as needed)
b EIN:

a Name:

C Position:
€ Telephone:

d Address:

Explanation:

b EIN:

a Name:

C Position:
€ Telephone:

d Address:

Explanation:

b EIN:

a Name:
C Position:
€ Telephone:

d Address:

Explanation:

b EIN;

a Name:

C Position:
€ Telephone:

d Address:

Explanation:

b EIN;

a Name:
C  Position:
€ Telephone:

d Address:

Explanation:




SCHEDULE D
(Form 5500)

Department of the Treasury
Internal Revenue Service

Department of Labor
Employee Benefits Security Administration

DFE/Participating Plan Information

This schedule is required to be filed under section 104 of the Employee
Retirement Income Security Act of 1974 (ERISA).

» File as an attachment to Form 5500.

OMB No. 1210-0110

2009

This Form is Open to Public

Inspection.
For calendar plan year 2009 or fiscal plan year beginning 07/01/2009 and ending 06/30/2010
A Name of plan B Three-digit
WATSON WYATT & COMPANY PENSION PLAN FOR U.S. EMPLOYEES 001
plan number (PN) >

C Plan or DFE sponsor's name as shown on line 2a of Form 5500
TOWERS WATSON DEALAWARE INC.

D Employer Identification Number (EIN)

53-0181291

Part |
(Complete as many entries as needed to report all interests in DFES)

Information on interests in MTIAs, CCTs, PSAs, and 103-12 IEs (to be completed by plans and DFES)

a Name of MTIA, CCT, PSA, or 103-12 IE: NTGI-QM S&P 500 EQUITY FUND LENDING

s . NORTHERN TRUST COMPANY
b Name of sponsor of entity listed in (a):

d Entity € Dollar value of interest in MTIA, CCT, PSA, or
C EIN-PN 45-6138589-001 code c 103-12 IE at end of year (see instructions) 8051286
a Name of MTIA, CCT, PSA, or 103-12 IE: WESTERN ASSET FLOATING RATE HIGH IN
o ) WESTERN ASSET MANAGEMENT COMPANY
b Name of sponsor of entity listed in (a):
C EIN-PN 20-0219988-001 d Entity E € Dollar value of interest in MTIA, CCT, PSA, or 0
code 103-12 IE at end of year (see instructions)
a Name of MTIA, CCT, PSA, or 103-12 IE: WESTERN ASSET MORTGAGE BACKED SEC
o . WESTERN ASSET MANAGEMENT COMPANY
b Name of sponsor of entity listed in (a):
; ~ d Entity € Dollar value of interest in MTIA, CCT, PSA, or
C EIN-PN 20-1575792-001 E 0
code 103-12 IE at end of year (see instructions)
a Name of MTIA, CCT, PSA, or 103-12 IE: WESTERN ASSET OPPORT INTL INV GRADE
o . WESTERN ASSET MANAGEMENT COMPANY
b Name of sponsor of entity listed in (a):
C EIN-PN 04-3399188-001 d Entity E € Dollar value of interest in MTIA, CCT, PSA, or 0
code 103-12 IE at end of year (see instructions)
a Name of MTIA, CCT, PSA, or 103-12 IE: SSGA S & P 500 FLAGSHIP FD NON-LEND
o . STATE STREET BANK & TRUST COMPANY
b Name of sponsor of entity listed in (a):
d Entity € Dollar value of interest in MTIA, CCT, PSA, or
- 04-0025081-004 C 2 " ’ 58216582
C EIN-PN code 103-12 IE at end of year (see instructions)
a Name of MTIA, CCT, PSA, or 103-12 IE: SHORT TERM INVESTMENT FUND
o . STATE STREET BANK & TRUST COMPANY
b Name of sponsor of entity listed in (a):
- R d Entity € Dollar value of interest in MTIA, CCT, PSA, or
C EIN-PN 04-0025081-156 Cc - _ 8298912
code 103-12 IE at end of year (see instructions)
a Name of MTIA, CCT, PSA, or 103-12 IE: WESTERN ASSET OPPORT US HI YIELD
o . WESTERN ASSET MANAGEMENT COMPANY
b Name of sponsor of entity listed in (a):
C EIN-PN 04-3500652-001 d Entity E € Dollar value of interest in MTIA, CCT, PSA, or 0

code

103-12 IE at end of year (see instructions)

For Paperwork Reduction Act Notice and OMB Control Numbers, see the instructions for Form 5500.

Schedule D (Form 5500) 2009

v.092308.1
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Name of MTIA, CCT, PSA, or 103-12 IE: MONDRAIN ALL COUNTRIES WORLD EX US

MONDRAIN INVESTMENT GROUP

Name of sponsor of entity listed in (a):

EIN-PN 56-2475915-002 d Entlty e Dollar value of interest in MT|A, CCT, PSA, or 62906083
code 103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 IE:

Name of sponsor of entity listed in (a):

EIN-PN d Entity € Dollar value of interest in MTIA, CCT, PSA, or
code 103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 IE:

Name of sponsor of entity listed in (a):

EIN-PN d Entity € Dollar value of interest in MTIA, CCT, PSA, or
code 103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 IE:

Name of sponsor of entity listed in (a):

EIN-PN d Entity € Dollar value of interest in MTIA, CCT, PSA, or
code 103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 IE:

Name of sponsor of entity listed in (a):

EIN-PN d Entity € Dollar value of interest in MTIA, CCT, PSA, or
code 103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 IE:

Name of sponsor of entity listed in (a):

EIN-PN d Entity € Dollar value of interest in MTIA, CCT, PSA, or
code 103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 IE:

Name of sponsor of entity listed in (a):

EIN-PN d Entity € Dollar value of interest in MTIA, CCT, PSA, or
code 103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 IE:

Name of sponsor of entity listed in (a):

EIN-PN d Entity € Dollar value of interest in MTIA, CCT, PSA, or
code 103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 IE:

Name of sponsor of entity listed in (a):

EIN-PN d Entity € Dollar value of interest in MTIA, CCT, PSA, or
code 103-12 IE at end of year (see instructions)

Name of MTIA, CCT, PSA, or 103-12 IE:

Name of sponsor of entity listed in (a):

EIN-PN d Entity € Dollar value of interest in MTIA, CCT, PSA, or
code 103-12 IE at end of year (see instructions)
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Part Il | Information on Participating Plans (to be completed by DFES)
(Complete as many entries as needed to report all participating plans)

a Plan name

Name of
plan sponsor

EIN-PN

Plan name

Name of
plan sponsor

EIN-PN

Plan name

b Name of
plan sponsor

EIN-PN

a Plan name

b Name of
plan sponsor

EIN-PN

Plan name

Name of
plan sponsor

EIN-PN

Plan name

b Name of
plan sponsor

EIN-PN

a Plan name

b Name of
plan sponsor

EIN-PN

Plan name

Name of
plan sponsor

EIN-PN

Plan name

b Name of
plan sponsor

EIN-PN

a Plan name

b Name of
plan sponsor

EIN-PN

a Plan name

Name of
plan sponsor

EIN-PN

Plan name

Name of
plan sponsor

EIN-PN




SCHEDULE H Financial Information
(Form 5500)

D rt t of the T . .
.ﬁi’;n';ﬁ?eé’enui sr:,?,?éjery Retirement Income Security Act of 1974 (ERISA), and secti

Internal Revenue Code (the Code).

Department of Labor
Employee Benefits Security Administration

This schedule is required to be filed under section 104 of the Employee

» File as an attachment to Form 5500.

OMB No. 1210-0110

ion 6058(a) of the

2009

This Form is Open to Public

Pension Benefit Guaranty Corporation Inspection
For calendar plan year 2009 or fiscal plan year beginning 07/01/2009 and ending  06/30/2010
A Name of plan B  Three-digit
WATSON WYATT & COMPANY PENSION PLAN FOR U.S. EMPLOYEES plan number (PN) Y 001

C Plan sponsor’s name as shown on line 2a of Form 5500
TOWERS WATSON DEALAWARE INC.

53-0181291

D Employer Identification Number (EIN)

Part | |Asset and Liability Statement

1 Current value of plan assets and liabilities at the beginning and end of the plan year. Combine the value of plan assets held in more than one trust. Report
the value of the plan’s interest in a commingled fund containing the assets of more than one plan on a line-by-line basis unless the value is reportable on
lines 1c(9) through 1c(14). Do not enter the value of that portion of an insurance contract which guarantees, during this plan year, to pay a specific dollar
benefit at a future date. Round off amounts to the nearest dollar. MTIAs, CCTs, PSAs, and 103-12 |IEs do not complete lines 1b(1), 1b(2), 1c(8), 1g, 1h,

and 1i. CCTs, PSAs, and 103-12 IEs also do not complete lines 1d and le. See instructions.

Assets (a) Beginning of Year (b) End of Year
a Total NoNINterest-bearing Cash .............cocovveveurveveeereeeeeeee e la 351522 79585
b Receivables (less allowance for doubtful accounts):
(1) EMPIOYEr CONTIDULIONS ... 1b(1) 30000000 30000000
(2) Participant CONTBULIONS ...............oveveeeereieeeeeseseeeeeeseeees s sese s 1b(2)
6c) T 3T OO OO OO 1b(3) 6401811 6539473
C General investments:
(1) Interest-bearing cash (include money market accounts & certificates
OF HEPOSIE) ...ttt eneenen 1c(1) 41703440 8421635
(2) U.S. GOVEINMEN SECUMLIES ........cevoeereeeeeeeeeseeeese e en s 1c(2) 44708509 54678058
(3) Corporate debt instruments (other than employer securities):
(A) PIEIEITEM ..ot 1c(3)(A) 40212359 93104990
(B) AlLONEI ...ttt 1c(3)(B) 34946281 63530414
(4) Corporate stocks (other than employer securities):
(A) Preferred... . 1c(4)(A) 2371951 2386449
(B) COMMON ..., . 1c(4)(B) 135281586 171370303
(5) Partnership/joint venture interests ................... . 1c(5) 54121768 37642535
(6) Real estate (other than employer real property) 1c(6)
(7) Loans (other than to PArtiCIPANLS) .............coverveivrereeseereeeeeseesesnesesseeenns 1c(7) 2938718 0
(8) PartiCIPANT IOANS ........ovoveeeeeeeeeeeeeeeeeee e s s 1c(8)
(9) Value of interest in common/collective trusts...........c.cceeeveiereceeverenne. 1c(9) 84173940 129173951
(10) Value of interest in pooled separate aCCOUNtS.............co.vrvevreereerienenn. 1c(10)
(11) Value of interest in master trust investment accounts .............ccoccceeenee. 1c(11)
(12) Value of interest in 103-12 investment entities ...............oococvveerevreeeann. 1c(12) 22553899 0
(13) Value of interest in registered investment companies (e.g., mutual 1c(13)
FUNAS).c.vceicteeee ettt ettt ettt 5725913 0
(14) Value of funds held in insurance company general account (unallocated 1c(14)
[o10] 11 =Tt ) O OO O PP PPRPPPPRN
(15) OUNET ...oovereeeeseeesesesees st 1c(15) 3434102 -210736

For Paperwork Reduction Act Notice and OMB Control Numbers, see the instructions for Form 5500

Schedule H (Form 5500) 2009
v.092308.1
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1d Employer-related investments:
(1) EMPIOYEN SECUNTIES ....eeiiiiieiiiee ettt e e
(2) EMPIOYEr real PrOPEITY .....eeeiiiiiieiiiee ettt
€ Buildings and other property used in plan operation..............ccoovevcvveniiniiennenns
f Total assets (add all amounts in lines 1a through 1€) .........cccccccevvevveereveriernnnn.
Liabilities
g Benefit claims payable ...,
N Operating PAYADBIES ...........cc.oveiieeceeieeeeeeceee e
I ACQUISItION INAEDLEANESS .........cvvveceieeeieecee et
J ONEr HADMITES. . .eucveereeeei e
K Total liabilities (add all amounts in lines 1g through1j) .......cccccccoevevrrercrrrennnne.
Net Assets

| Net assets (subtract line 1k from liN@ 1f).........cccevrveurvereereeerereeeereeees e

(a) Beginning of Year (b) End of Year

1d(1)

1d(2)
le
1f 508925799 596716657
19
1h 634773 712665
1
1 10095148 4942594
1k 10729921 5655259
1 ‘ 498195878 591061398

Part Il |Income and Expense Statement

2 Plan income, expenses, and changes in net assets for the year. Include all income and expenses of the plan, including any trust(s) or separately maintained
fund(s) and any payments/receipts to/from insurance carriers. Round off amounts to the nearest dollar. MTIAs, CCTs, PSAs, and 103-12 |Es do not complete

lines 2a, 2b(1)(E), 2e, 2f, and 2g.
Income
a Contributions:
(1) Received or receivable in cash from: (A) Employers.........ccccoceviiveininnenns
(B)  PArICIPANTS ...eeeiiiieeiiiee ettt
(C) Others (iNCluding rOIIOVEIS) ......ccooiiieiiiii e
(2) Noncash CONLHBULIONS .........coiiiiiiiiiie i
(3) Total contributions. Add lines 2a(1)(A), (B), (C), and line 2a(2) .................
b Earnings on investments:

(1) Interest:

(A) Interest-bearing cash (including money market accounts and
certificates of dePOSIt) .......ccevviiiiiiiiii e

(B) U.S. GOVErNMENt SECUNLIES .....cvvieureeiiiiiiie ittt
(C) Corporate debt INStTUMENLS .........coocviiiiieiiiiieiee e
(D) Loans (other than to participants) .........cccccceeuveieeriieiieenieeee e
(E) Participant loaNnS .........ccveiiiiiieiiieiee et
(F) ORI .
(G) Total interest. Add lines 2b(1)(A) through (F) .....cccccovieiiiiiiiniiiiien

(2) Dividends: (A) Preferred StOCK........ccciiiiiiiiiiiiiiiciccerceecec e
(B)  COMMON SEOCK .....uviirieiieiitiesiee sttt
(C) Registered investment company shares (e.g. mutual funds)..............
(D) Total dividends. Add lines 2b(2)(A), (B), and (C)

(B) RENES .t

(4) Net gain (loss) on sale of assets: (A) Aggregate proceeds ...........ccccueeenne.
(B) Aggregate carrying amount (See iNStructions) ............cceceeeveeriiieinennns
(C) Subtract line 2b(4)(B) from line 2b(4)(A) and enter result..................

(a) Amount (b) Total
2a(1)(A) 30000000
2a(1)(B)
2a(1)(C)
2a(2)
2a(3) 30000000
2b(1)(A) 59507
2b(1)(B) 1509111
2b(1)(C) 8958495
2b(1)(D) 118228
2b(1)(E)
2b(1)(F) 292088
2b(1)(G) 10937429
2b(2)(A) 45584
2b(2)(B) 2321554
2b(2)(C)
2b(2)(D) 2367138
2b(3)
2b(4)(A) 615572945
2b(4)(B) 587160621
2b(4)(C) 28412324
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(a) Amount (b) Total
2b (5) Unrealized appreciation (depreciation) of assets: (A) Real estate..............ccoo....... 2b(5)(A)
(B)  OHNEI .o 2b(5)(B) 24949456
() 105 20E)A) A (B s 26()(C) 24949456
(6) Net investment gain (loss) from common/collective trusts.......................... 2b(6) 1058915
(7) Net investment gain (loss) from pooled separate accounts....................... 2b(7)
(8) Net investment gain (loss) from master trust investment accounts ............ 2b(8)
(9) Net investment gain (loss) from 103-12 investment entities...................... 2b(9) 3710086
(10) Net inve‘stment gain (loss) from registered investment 2b(10)
companies (€.g., Mutual fuNdS).........cccceeiiiieeiiire e
C Other INCOME..... ittt 2c 15456578
d Total income. Add all income amounts in column (b) and enter total...................... 2d 116891926
Expenses
€ Benefit payment and payments to provide benefits:
(1) Directly to participants or beneficiaries, including direct rollovers .............. 2e(1) 21101227
(2) To insurance carriers for the provision of benefits ............cccocoovvveveeeeeen.. 2e(2)
(B) OUNET -.cvovoeeeeereeieeeseeess sttt 2e(3)
(4) Total benefit payments. Add lines 2e(1) through (3).......ccccovveieeieveveeenn. 2e(4) 21101227
f Corrective distributions (S€e INSITUCHONS) ............cvoveeueeeeeererieeeeeeesesereseienns 2f
g Certain deemed distributions of participant loans (see instructions)................. 29
Nl INEEIESE EXPENSE. ...t 2h
i Administrative expenses: (1) Professional fees ...........cccoivweeeorreesrererseennnn. 2i(1) 40000
(2) Contract adminiStrator fEES.........cccvveiiireeriiee e s e see e se e seee e e 2i(2)
(3) Investment advisory and management fEES ...........ccc.ocvveveervereeeereereenans 2i(3) 2517215
(B) ONET ... 2i(4) 367964
(5) Total administrative expenses. Add lines 2i(1) through (4)..........c.coccvue..... 2i(5) 2925179
j Total expenses. Add all expense amounts in column (b) and enter total......... 2j 24026406
Net Income and Reconciliation
k Net income (loss). Subtract line 2j from line 2d 2k 92865520
| Transfers of assets:
(1) TO RIS PIAN.... et 21(2)
(2) From thisS PIAN ....ccvieeeiiie et e e e e et e e enae e 21(2)

Part Ill | Accountant’s Opinion

3 Complete lines 3a through 3c if the opinion of an independent qualified public accountant is attached to this Form 5500. Complete line 3d if an opinion is not

attached.

a The attached opinion of an independent qualified public accountant for this plan is (see instructions):
@[] unquaiified  (2)[ ] Qualified (3) [{ Disclaimer @) [ ] Adverse

b Did the accountant perform a limited scope audit pursuant to 29 CFR 2520.103-8 and/or 103-12(d)?

Yes |:| No

C Enter the name and EIN of the accountant (or accounting firm) below:

(1) Name: DELOITTE & TOUCHE (2) EIN: 13-3891517

d The opinion of an independent qualified public accountant is not attached because:
(1) [ ] This form is filed for a CCT, PSA, or MTIA. ~ (2)[ ]

It will be attached to the next Form 5500 pursuant to 29 CFR 2520.104-50.
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Part IV |Compliance Questions

4 CCTs and PSAs do not complete Part IV. MTIAs, 103-12 IEs, and GlAs do not complete 4a, 4e, 4f, 4g, 4h, 4k, 4m, 4n, or 5.
103-12 IEs also do not complete 4j and 4l. MTIAs also do not complete 4l.
During the plan year: Yes No Amount
a Was there a failure to transmit to the plan any participant contributions within the time
period described in 29 CFR 2510.3-102? Continue to answer “Yes” for any prior year failures
until fully corrected. (See instructions and DOL'’s Voluntary Fiduciary Correction Program.)...... 4a X
b Were any loans by the plan or fixed income obligations due the plan in default as of the
close of the plan year or classified during the year as uncollectible? Disregard participant loans
secured by participant’s account balance. (Attach Schedule G (Form 5500) Part | if “Yes” is X
CRECKEA.) .ttt b ettt e ettt et b et 4b
C  Were any leases to which the plan was a party in default or classified during the year as
uncollectible? (Attach Schedule G (Form 5500) Part Il if “Yes” is checked.) ........cccccvviviveennnns 4c X
d  Were there any nonexempt transactions with any party-in-interest? (Do not include transactions
reported on line 4a. Attach Schedule G (Form 5500) Part Ill if “Yes” is X
(o1 Lol (=T 1 TP PP TP PR RUPI 4d
€  Was this plan covered by a fidelity BONA?.............ccoviioiiiececececceee e 4e X 10000000
f Did the plan have a loss, whether or not reimbursed by the plan’s fidelity bond, that was caused
BY fraud OF GISNONESIY? ......c..oeveivieeeeceeeeee e 4f X
g Did the plan hold any assets whose current value was neither readily determinable on an
established market nor set by an independent third party appraiser? .........ccccceceevvvveeiceeesiveeenns 4q X
h  Did the plan receive any noncash contributions whose value was neither readily
determinable on an established market nor set by an independent third party appraiser? ......... ah X
i Did the plan have assets held for investment? (Attach schedule(s) of assets if “Yes” is checked,
and see instructions for format requIremMents.)..........ccccceiiiiiiiiiii i 4i X
j Were any plan transactions or series of transactions in excess of 5% of the current
value of plan assets? (Attach schedule of transactions if “Yes” is checked, and
see instructions for format reqUIreMENTS.).......coouiiiiiiiieii e 4 X
k  Were all the plan assets either distributed to participants or beneficiaries, transferred to another
plan, or brought under the control of the PBGC?.........cccocviiiiiiiiiiiii e Ak X
| Has the plan failed to provide any benefit when due under the plan? ..........cccccooieiiiiiiniciene 4 X
m If this is an individual account plan, was there a blackout period? (See instructions and 29 CFR
2520.100-3.) 1.ttt e am
N If 4m was answered “Yes,” check the “Yes” box if you either provided the required notice or one
of the exceptions to providing the notice applied under 29 CFR 2520.101-3. .......cccceviiveevinnene 4n
5a Has aresolution to terminate the plan been adopted during the plan year or any prior plan year?
If yes, enter the amount of any plan assets that reverted to the employer this year..............ccccceeenueee. D Yes No Amount:
5b  If, during this plan year, any assets or liabilities were transferred from this plan to another plan(s), identify the plan(s) to which assets or liabilities were

transferred. (See instructions.)

5b(1) Name of plan(s)

5b(2) EIN(s)

5b(3) PN(s)




SCHEDULE R Retirement Plan Information

OMB No. 1210-0110

(Form 5500) 2009

Department of the Treasury
Internal Revenue Service

This schedule is required to be filed under section 104 and 4065 of the
Employee Retirement Income Security Act of 1974 (ERISA) and section

6058(a) of the Internal Revenue Code (the Code).

Department of Labor . . .
r ) A This Form is Open to Public
Employee Benefits Security Administration b File as an attachment to Form 5500. Inspection.
Pension Benefit Guaranty Corporation
For calendar plan year 2009 or fiscal plan year beginning 07/01/2009 and ending 06/30/2010
A Name of plan B Three-digit
WATSON WYATT & COMPANY PENSION PLAN FOR U.S. EMPLOYEES plan number
(PN) » 001
C Plan sponsor's name as shown on line 2a of Form 5500 D Employer Identification Number (EIN)
TOWERS WATSON DEALAWARE INC.
53-0181291
‘ Part | ‘ Distributions
All references to distributions relate only to payments of benefits during the plan year.

1 Total value of distributions paid in property other than in cash or the forms of property specified in the
INSTIUCTIONS ... h et h e e b e e s b e e s b e s b e e st e b e e e b e e b e e e b e e sb e e s e e e sbe s s aneeeree s 1

0

2 Enter the EIN(s) of payor(s) who paid benefits on behalf of the plan to participants or beneficiaries during the year (if more than two, enter EINs of the two
payors who paid the greatest dollar amounts of benefits):

EIN(s): 52-7245172
Profit-sharing plans, ESOPs, and stock bonus plans, skip line 3.

3 Number of participants (living or deceased) whose benefits were distributed in a single sum, during the plan

D=L LTSS PSP TP R U SOOPT PR OPRTRURP 3 2
Part Il Funding Information (if the plan is not subject to the minimum funding requirements of section of 412 of the Internal Revenue Code or
ERISA section 302, skip this Part)
4 |sthe plan administrator making an election under Code section 412(d)(2) or ERISA section 302(d)(2)?........ccevrerrvernnes D Yes D No N/A
If the plan is a defined benefit plan, go to line 8.
5  If a waiver of the minimum funding standard for a prior year is being amortized in this
plan year, see instructions and enter the date of the ruling letter granting the waiver. Date: Month Day Year
If you completed line 5, complete lines 3, 9, and 10 of Schedule MB and do not complete the remainder of this schedule.
6 a Enter the minimum required contribution for thiS PIAN YE&I .............ccccceeieveeeieeeeeeeeeeee e 6a
b  Enter the amount contributed by the employer to the plan for this plan YEar ............ccccceveveeveereriesseesereesnnes 6b
C Subtract the amount in line 6b from the amount in line 6a. Enter the result
(enter a minus sign to the left of @ NEegative amMOUNT)...........c.uiiiiiieiee e e 6c
If you completed line 6c, skip lines 8 and 9.
7 Will the minimum funding amount reported on line 6¢ be met by the funding deadline? ..............cccccccevevevevennnne. D Yes D No D N/A

8 Ifachange in actuarial cost method was made for this plan year pursuant to a revenue procedure providing
automatic approval for the change or a class ruling letter, does the plan sponsor or plan administrator agree
WItH TNE CRANGE?....evivieieeece ettt ettt st e et et e e te et e st e se et eseesesae st et enseseebeseeseeseesetesteseeteseestesaessanesrestensens D Yes D No E N/A

Part Ill | Amendments
9 Ifthis is a defined benefit pension plan, were any amendments adopted during this plan
Box(69), 1 10 check (e "No- BOX.rcer e . [] orease  []Decrease ] Botn No
Part IV ESOPSs (see instructions). If this is not a plan described under Section 409(a) or 4975(e)(7) of the Internal Revenue Code,
skip this Part.
10 were unallocated employer securities or proceeds from the sale of unallocated securities used to repay any exempt loan?.............. : Yes D No
11 a Does the ESOP hold @ny Preferred SIOCK? .........cciiiuriiuririseerieseeeiseeeesssessssssessesessssssessssesessesessasesesesasesessesesasseses et tansessesssanseens : Yes I:I No
b Ifthe _ESOP has an outgta_nding exempt loan with the employer as lender, is such loan part of a “back-to-back” loan? D Yes I:I No
(See instructions for definition of “DACK-T0-DACK” I0AN.) .........uuiiiiiiii it
12 Does the ESOP hold any stock that is not readily tradable on an established SECUrities Market? ..............coocveeereerrneirreneecerreenees D Yes D No

For Paperwork Reduction Act Notice and OMB Control Numbers, see the instructions for Form 5500.

Schedule R (Form 5500) 2009
v.092308.1



Schedule R (Form 5500) 2009 Page 2-|1

| PartV

| Additional Information for Multiemployer Defined Benefit Pension Plans

13 Enter the following information for each employer that contributed more than 5% of total contributions to the plan during the plan year (measured in
dollars). See instructions. Complete as many entries as needed to report all applicable employers.

a Name of contributing employer

b EIN C  Dollar amount contributed by employer

d Date collective bargaining agreement expires (If employer contributes under more than one collective bargaining agreement, check box D
and see instructions regarding required attachment. Otherwise, enter the applicable date.) Month Day Year

€  Contribution rate information (If more than one rate applies, check this box |:[ and see instructions regarding required attachment. Otherwise,
complete items 13e(1) and 13e(2).)
(1) Contribution rate (in dollars and cents)
(2) Base unit measure: D Hourly |:| Weekly D Unit of production D Other (specify):

a Name of contributing employer

b EIN C  Dollar amount contributed by employer

d Date collective bargaining agreement expires (If employer contributes under more than one collective bargaining agreement, check box D
and see instructions regarding required attachment. Otherwise, enter the applicable date.) Month Day Year

€  Contribution rate information (If more than one rate applies, check this box |:[ and see instructions regarding required attachment. Otherwise,
complete items 13e(1) and 13e(2).)
(1) Contribution rate (in dollars and cents)
(2) Base unit measure: D Hourly |:| Weekly Unit of production D Other (specify):

a  Name of contributing employer

b EIN C  Dollar amount contributed by employer

d Date collective bargaining agreement expires (If employer contributes under more than one collective bargaining agreement, check box D
and see instructions regarding required attachment. Otherwise, enter the applicable date.) Month Day Year

€  Contribution rate information (If more than one rate applies, check this box |:[ and see instructions regarding required attachment. Otherwise,
complete items 13e(1) and 13e(2).)
(1) Contribution rate (in dollars and cents)
(2) Base unit measure: D Hourly |:| Weekly Unit of production D Other (specify):

a Name of contributing employer

b EIN C  Dollar amount contributed by employer

d Date collective bargaining agreement expires (If employer contributes under more than one collective bargaining agreement, check box D
and see instructions regarding required attachment. Otherwise, enter the applicable date.) Month Day Year

€  Contribution rate information (If more than one rate applies, check this box D and see instructions regarding required attachment. Otherwise,
complete items 13e(1) and 13e(2).)
(1) Contribution rate (in dollars and cents
(2) Base unit measure: D Hourly Weekly Unit of production D Other (specify):

a Name of contributing employer

b EIN C  Dollar amount contributed by employer

d Date collective bargaining agreement expires (If employer contributes under more than one collective bargaining agreement, check box D
and see instructions regarding required attachment. Otherwise, enter the applicable date.) Month Day Year

€  Contribution rate information (If more than one rate applies, check this box |:[ and see instructions regarding required attachment. Otherwise,
complete items 13e(1) and 13e(2).)
(1) Contribution rate (in dollars and cents)
(2) Base unit measure: D Hourly |:| Weekly D Unit of production I:I Other (specify):

a Name of contributing employer

b EIN C  Dollar amount contributed by employer

d Date collective bargaining agreement expires (If employer contributes under more than one collective bargaining agreement, check box |:[
and see instructions regarding required attachment. Otherwise, enter the applicable date.) Month Day Year

€  Contribution rate information (If more than one rate applies, check this box D and see instructions regarding required attachment. Otherwise,

complete items 13e(1) and 13e(2).)
(1) Contribution rate (in dollars and cen

ts
(2) Base unit measure:D Hourly |j Weekly Unit of production D Other (specify):
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14  Enter the number of participants on whose behalf no contributions were made by an employer as an employer of the
participant for:

A THE CUITENT YA ...ttt e ettt ea e et e e et e et e s e s an e s ee et et e e e s e s s s et ee st esee et e e aneeeean e s eneneneeeaneene l4a
b The plan year immediately preceding the CUITENt PIAN YEAT ..........co.oveveeieeeeeeeeeeeeeeeeeeeeeeee e 14b
C  The second PreCediNng PIAN YEAI .........cc..ii ittt ettt ettt e s ab e e e be e e abeeeaabbeaeannbeaesaneeas l4c

15 Enter the ratio of the number of participants under the plan on whose behalf no employer had an obligation to make an
employer contribution during the current plan year to:

a The corresponding number for the plan year immediately preceding the current plan year ...........cccccevcvvveeneenn. 15a

b The corresponding number for the second preceding PIAN YEar ................ccco.covevvevereeeeeeeeerereeseeeeererrrnens 15b

16 Information with respect to any employers who withdrew from the plan during the preceding plan year:

a Enter the number of employers who withdrew during the preceding plan year ..........cccccocveiiiieiniiieniiee e 16a

b Ifitem 16a is greater than 0, enter the aggregate amount of withdrawal liability assessed or estimated to be 16b
assessed against such WithdraWn €MPIOYETS .......uiiiiiiiii it st e s ser e er e e esinesereesenes

17 1f assets and liabilities from another plan have been transferred to or merged with this plan during the plan year, check box and see instructions regarding
supplemental information to be included as an attaChMENT. ... e s et e e e s s s e e s s st s e s e ra s s s e e e a s aanans

| PartVI | Additional Information for Single-Employer and Multiemployer Defined Benefit Pension Plans

18 If any liabilities to participants or their beneficiaries under the plan as of the end of the plan year consist (in whole or in part) of liabilities to such participants
and beneficiaries under two or more pension plans as of immediately before such plan year, check box and see instructions regarding supplemental

information t0 be INCIUAE @S AN AEACKHMENT ..........cooiieee et e e e e ettt e e e e et tbe et e e e e eeetbaaeeeeeeeesaabaeeaeeeeeaabbeeeeeeeeasbsaeeeeeeaassssbaeeeeessnsbeneaeeean

19 If the total number of participants is 1,000 or more, complete items (a) through (c)

a  Enter the percentage of plan assets held as:

Stock: 619 Investment-Grade Debt: __ 24% High-Yield Debt: 1% RealEstate: 0% Other: __ 14%
b  Provide the average duration of the combined investment-grade and high-yield debt:

D 0-3 years D 3-6 years |:| 6-9 years 9-12 years |:| 12-15 years D 15-18 years D 18-21 years D 21 years or more
C  What duration measure was used to calculate item 19(b)?

Effective duration D Macaulay duration D Modified duration D Other (specify):




Deloitte.

1750 Tysons Blvd.
McLean, VA 22102-4219
USA

Tel: +1 703 251 1000
Fax: +1 703 251 3400
www.deloitte.com

INDEPENDENT AUDITORS’ REPORT

To the Trustees of and Participants in
Watson Wyatt & Company Pension Plan for U.S. Employees
Arlington, Virginia

We were engaged to audit the financial statements and supplemental schedules of the Watson Wyatt &
Company Pension Plan for U.S. Employees (the “Plan”) as of June 30, 2010 and 2009, and for the years
then ended, listed in the table of contents. These financial statements and supplemental schedules are the
responsibility of the Plan’s management.

As permitted by 29 CFR 2520.103-8 of the Department of Labor’s Rules and Regulations for Reporting
and Disclosure under the Employee Retirement Income Security Act of 1974, the Plan administrator
instructed us not to perform, and we did not perform, any auditing procedures with respect to the
information summarized in Note 5, which was certified by State Street Bank and Trust Company, the
trustee of the Plan, except for comparing the information with the related information included in the
financial statements and supplemental schedules. We have been informed by the Plan administrator that
the trustee holds the Plan’s investment assets and executes investment transactions. The Plan
administrator has obtained certifications from the trustee that the information as of and for the years
ended June 30, 2010 and 2009, provided to the Plan administrator by the trustee is complete and accurate.

Because of the significance of the information that we did not audit, we are unable to express, and we do
not express, an opinion on the accompanying financial statements and supplemental schedules taken as a
whole. The form and content of the information included in the financial statements and supplemental
schedules, other than that derived from the information certified by the trustee, have been audited by us in
accordance with auditing standards generally accepted in the United States of America and, in our
opinion, are presented in compliance with the Department of Labor’s Rules and Regulations for
Reporting and Disclosure under the Employee Retirement Income Security Act of 1974.

DM{M P

April 5,2011

Member of
Deloitte Touche Tohmatsu Limited



SCHEDULE SB ATTACHMENTS

Statement by Enrolled Actuary

Plan Sponsor Towers Watson Delaware Inc.

EIN/PN 53-0181291/001

Plan Name Watson Wyatt & Company Pension Plan for U.S. Employees
Valuation Date July 1, 2009

Enrolled Actuary Ning Chen

Enroliment Number 08-03475

The actuarial assumptions that are not mandated by IRC § 430 and regulations, represent the enrclied
actuary's best estimate of anticipated experience under the plan, subject to the following conditions:

The actuarial valuation, on which the information in this Schedule SB is based, has been prepared in
reliance upon the employee and financial data furnished by the plan administrator and the trustee. The
enrolled actuary has not made a rigorous check of the accuracy of this information but has accepted it after
reviewing it and concluding it is reasonable in relation to similar information furnished in previous years. The
amounts of contributions and dates paid shown in Item 18 of Schedule SB were listed in reliance on
information provided by the plan administrator and/or trustee.



SCHEDULE SB Single-Employer Defined Benefit Plan A L
(Form 5500) Actuarial Information 2009

Departmant of the Treasury

Ierial Rovenis Service This schedule is required to be filed under section 104 of the Employee

Department of Labor Retirement Income Security Act of 1974 (ERISA) and section 6059 of the This Form is Open to Public
Employee Benefits Security Administration Internal Revenue Code (1"19 Code). Inspecptiun
Pension Benelit Guaranty Corporation
» File as an attachment to Form 5500 or 5500-SF.
Faor calendar plan year 2009 or fiscal plan year beginning £7/01/2009 and ending 06/30/2010

» Round off amounts to nearest dollar.
P Caution: A penally of $1.000 will be assessed for late filing of this report unless reasonable cause is established.

A Name of plan B Three-digit
plan number (PN) 14 ocl

Watson Wyatt & Co Pension Plan for US Employvees

C Plan sponsor’s name as shown on line 2a of Form 5500 or 5500-SF D Employer Igentification Number [EIN)
Towers Watson Delaware Inc. ' 53-0181291
E Typeofplon: [ Single [ Mutipiea [] Muliple-8 l 1F Prior year plan size: [ ] 100 or fewer [ 101-500 [ More than 500
I Part | l Basic Information
1 Erter the valuation date: Manth 7 Day 1 Year __2_0_9_{_
2 Assets:
B Warkeryalies s R R ] 2 498,633,285
b Actuarial value................ : i 2b 548,4%¢6,614
3 Funding target/participant count breakdown . (1) Number of participants (2) Funding Target
@ For retired participants and beneficiaries receiving payment .........{ 3a 862 210,222,497
b For terminated vested participants ..o i) G 2,348 106,282,634
€ For active participants:
(1) Non-vested BENEMIS. .....c.ovvwiivermmsiosron e essresssissssssnsssnensienend) 3C(1) 21,847,113
[2)  VOSIEd DENEILS covvveeesreereceeseescrvarsnsssesmssssssmenrrsensonssesnsinsees] GG{2) 153,703,248
[3) TOAl BCHVE ..oviviriereiiniicissssisnsssssesresss s ssrssssaneneresens| SC{S) 2,599 175, 550,361
Lo B o U URRY B 1o | 5,809 492,055,452
4 ifthe plan is at-risk, check the box and complete items {a) and (b) D
d Funding target disregarding prescribed at-risk ASSUMPUONS wvver.useeeesiveerersssmssmsasssenmstomanessmsennssessssnescsioness| 8
b Funding target reflecting at-risk assumptions, but disregarding transition rule for plans that have been 4b
at-risk for fewer than five consecutive years and disregarding 10ading facIOr ..o i o
5 Effective interest rate ... ; T A B T R |l 5 7.58 %
B Targetmenmal eost, it S e R e s e . B 14,519,703

Statement by Enrolled Actuary

To1he best of my knowledge. ihe information supplied in this schedule and accompanying schedules, staternents and attachments, i any, is camplele and accurate. Each prescribed assumption was applied in
accordance wilh applicabli law 2rd regulations. In my opirion, gach olher assumpticn is reasonable (laking Inlo account the experienca of the plan and reasonable expectalions} and such other ASSUMELINS, N
combination, ofior my bosl ostimate of anticipatad experience under the plas.

SIGN I, o - =
HERE Ning Chen ' u)’ < ./‘5/2 .55'/‘?;.::;'{:-
Signalure ol actuary Date
Ning Chen 08-03475
Type or print name of actuary Most recent erroliment number
Towers Watson Delaware Inc. {312)525~2500
G Fi Telephone number (including area code
191 Nerth Wacker Drive fm name y ! (inciuding o]
Chicago I1 60606
Address af the firm

I the actuary has not fully reflected any regulation or ruling promulgated under the statute in completing this schedule, check the box and see D
instructions
For Paperwork Reduction Act Notice and OMB Gontrol Numbers, see the inslructions for Form 5500 or 5500-SF. Schedule SB (Form 5500) 2003

v.082308.1
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Page 2|

| Part Il I Beginning of year carryover and prefunding balances

(&} Carryover balance {b) Prefunding balance

7 Balance at heglnnmg of pnoryear after applicable adJuslments (Item 13 from prior

yearj ... 145,793,808 0
8  Portion used to offset prior year's funding requirement (ltem 35 from prior year) 0 0
9  Amount remaining (tem 7 minus item 8)... 145,793,808 0
10 Interest on item 9 using prior year's actual return of f13 1 1}% {(18,117,942)
11 Prior year's excess contributions to be added to prefunding batance:

a Excess contributions (ltem 38 from prior YEar} ... veesisssinssnesne e R I

b interest on {a) using prior year's effective rate of L Ly 955

C Total available at beginning of current plan year to add to prefunding balance ........., 20, 295

d Portion of (c) to be added 10 prefunding balance. . ...............coeivricunnsomreiern. G
12 Reduction in balances due to elections or deemed leClionNS...........coerovrr.corvrcsrir v 0 9]
13 Balance at beginning of current year (item 9 » item 10 + item 116 - item 12) .......... 126,875,866

Part Il Funding percentages

T4 Funding (arget atialnment PorCRrAQE . .wsit: it i s ssss fiasesd st Fosasbis i P B it st v i 14 85.72 %
15 Adjusted funding target attainment percentage.... B v O R 16 | 111.47 %
16 Prior year's funding percentage for purposcs of dctcrmmlng whether carryovera‘prerundmg balances may be used to reduce 16 .

current year's funding requirement.., 112.25 %
17 |f the current value of the assets of the plan is less than 70 percent of the funding target, enter such percentage... 17 %

Part IV Contributions and liguidity shortfalls

18 Conuibutions made to the plan for the plan year by employer(s} and employees:

{a) Date (b} Amount paid by {c) Amount paid by {a) Date {b) Amount paid by {c) Amount paid by
{(MM-DD-YYYY) employer(s) employees {(MM-DD-YYYY) employer(s) employees
08/30/201¢C 306,000,000

Totals » | 18(b) 30,000, 000| 18(c) | 0

19 Discounted emptoyer contributions - see instructions for small plan with a valuation date after the beginning of the year:
a Contributions allocated toward unpaid minimum required contribution from prior years. 19a 0
b Contributions made to avoid restrictions adjusted to valuation date ... ieeeiieneeinss 19b aQ

C Contributions allocated toward minimum required contribution for curmrent year adjusted (o valuation date....................|

19c¢

27,553,542

20 Quaneriy contributions and liquidity shortfalis:
a Did the plan have a "funding shontfall” for the prior year? Yes D No
b If 20ais "Yes,” were required quarterly instaliments fof the current year made in a timely manner? Ig Yes D No

C If 20ais "Yes,” see instructions and complete the following table as applicable:

Liquidity shortfall as of end of Quarter of this plan year

{1) st {2) 2nc¢

3) ard {4y aih
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| Part V |Assumptions used to determine funding target and target normal cost

21 Discount rate:

a Segment rates, st 599‘”9“; 2nd segmen:{:) w3 segmen:: @NIA. full yield curve used
Fall A

b Applicabie month; (enlerieBgal s sminaim s e R A e e, 24D 4
22 ANelohied average et ire e nt SR S AL S I e 22 61
23 Mortality table(s) {see instructions) D Prescribed - combined @ Prescribec - separate Substitute

‘ Part VI | Miscellaneous items

24 Has a change been made in the non-prescribed actuarial assumptions for the current plan year? If "Yes," see instructions regarding required _

oL LoL T = o R OO PO P PSP PSPPI POURTOPOUPPUCTSPPURPTPRROTOTUTN B [ f -t 1.4 N
25 Has a melhod change been made for the current plan year? If "Yes," see inslruclions regarding required atlaehment. .. ....ccvee e 5] YeS5 1 No
26 Is the plan required to provide a Schedute of Active Participants? If “Yes," see instructions regarding required AMAChMeNt. ... [ Yos [ No
27 iftne plan is efigible for {and is usmg) alternative fundlng rules, enter appncable code and see Instructions 27

regarding attachment... R AR 1 R A B s RO
Part VIl | Reconciliation of unpaid minimum required contributions for prior years
28 Unpaid minimum required contribution for all prior years .. 28 0
29 Discounted employe' contribwions allocated toward unpaid minimum required contributions from prior years 29

{itern 19a)... : y ; . i T —— 0
30 Remaining amount of unpaid minimum required contributions {item 28 MINUS item 29) o] S0 ¢
Part VIl | Minimum required contribution for current year
31 Target normal cost, adjusted, if applicable (SEe INSIUCIONS).. ... v vt et e 31 14,519,703
32 Amortization instaliments: Outstanding Balance Instaliment

a Net shortfall amortization inStalment ... e e e 8] 0

D Waiver amortization iNSAaIMENt... ... et eniessasid 0 0
33 If a waiver has been approved for this plan year, enter the date of the fgling letter granting the approval 33

{Month Day Year ) and the Waived amOUNT ..o e e
34 Total fundlng fequwement before rerlectmg carryoverfprefuqdmg balances {item 31 + itern 32a + dem 32b - 34

item 33)... G, R e 14,519,703

Carryover balance Prefunding balance Totai batance

35 Balances used to offset funding requirement......... 8,727,309 0 8,727,309
36 Additional cash requirement (tem 34 mMinUs EM 35)..........wieiiviiereriiiesesssonnestieeseneioessiorssaensasneroeen] OO 5,792,3%4
37 Coniributions allocated toward minimum required contribution for current year adjusted to valuation date 37

L e =T TP 27,553,542
38 Interest-adjusted excess contribulions for current year (See INSUUCUONS) ... coc.cccoieceiesioreeecenscoinviiinnirereceinicons] SO 24,261,556
39 Unpaid minimum required contribution for current year (excess, If any, of iterm 36 over item 37).....co.cooveeoouni., 39 0}
40  Unpaid minimum reguired COMTBUUON [O7 Al YRATS vuvrveerie s ieceerrsinseeeseessieresieneessnssessesssisssesmessesnsverssssncesimneniess| G0 0




SCHEDULE SB ATTACHMENTS

Schedule SB, Line 22
Description of Weighted Average Retirement Age
as of July 1, 2009

See Appendix A for retirement rates. The average retirement age for Line 22 was calculated by creating a
hypothetical lifetable with retirement as the only decrement, and then computing the average retirement age
for the table.

Nan-Grandfathered aeh St ey i Grandlathered | Sk
. il P{':'c)"'Q(k)' g Qt‘x)" _ “"P(x) . k'P(x)‘Q{xj
50 0.000 1.00 0.00 0.040 1.00 2.00
51 0.000 1.00 0.00 0.020 0.96 0.98
52 0.000 1.00 0.00 0.020 0.9408 0.98
53 0.000 1.00 0.00 0.020 0.922 0.98
54 0.000 1.00 0.00 0.020 0.9035 0.98
55 0.050 | 1.00 275 _ 0.0580 0.8855 2.44
56 0.050 0.95 2.66 i 0.050 0.8412 2.36
57 0.050 0.9025 2.57 | 0.075 0.7991 3.42
58 0.050 0.8574 2.48 "5 0.100 0.7392 4.29
59 0.050 0.8145 2.40 0.125 0.6653 4.91
60 0.150 0.7738 6.96 f 0.150 0.5821 5.24
61 0.150 0.6577 6.02 | 0.200 0.4948 6.04
62 0.200 0.5591 6.93 0.300 0.3958 7.36
63 0.200 0.4472 5.64 0.400 0.2771 6.98
64 0.200 0.3578 4.58 0.500 0.1663 5.32
65 1.000 0.2862 18.61 5' 1.000 0.0831 5.40
average retirement age 61.61 average retirement age 59.66
weight 93.69% weight 6.31%
Weighted Average Retirement Age: 61.49
Plan Name: Watson Wyatt & Company Pensicn Plan for U.S. Employees
EIN / PN: 53-0181291 /001
Plan Sponsor: Towers Watson Delaware Inc.

Valuation Date: July 1, 2009
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Schedule SB, Part V
Statement of Actuarial Assumptions and Methods

Plan Sponsor

Towers Watson Delaware Inc.
EIN/PN

53-0181291/001

Discount Rate

Current plan year PPA effective interest rate: 7.58%
Prior plan year PPA effective interest rate: 8.77%
Full Yield Curve

Applicable month: March

Transition election: None.
Inclusion Date

The valuation date coincident with or next following the date on which the employee becomes a participant.

Mortality

For non-disabled participants: The prescribed mortality assumption under Section 430(h){3)(A) of the Internal
Revenue Code using static tables with separate mortality rates for annuitants and non-annuitants.

For disabled participants: mortality in accordance with Revenue Ruling 96-7.
Plan-Related Expenses

The amount included this year for plan-related expenses is $380,000. This amount is based on the actual administrative
expenses paid from the trust in the prior year.

Plan Name: Watson Wyatt & Company Pension Plan for U.S. Employees
EIN/ PN: 53-0181291 /001
Plan Sponsor: Towers Watson Delaware Inc.

Valuation Date: July 1, 2009
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Retirement

For purposes of determining the Funding Target and Target Normal Cost (both disregarding at-risk
assumptions), the rates at which participants retire by age and gender are shown below.

Percentage retiring during the year

Grandfathered’ Non-Grandfathered

50 4.00% 0.00%
51 2.00% 0.00%
52 2.00% 0.00%
53 2.00% 0.00%
54 2.00% 0.00%
55 5.00% 5.00%
56 5.00% 5.00%
57 7.50% 5.00%
58 10.00% 5.00%
59 12.50% 5.00%
60 15.00% 15.00%
61 20.00% 15.00%
62 30.00% 20.00%
63 40.00% 20.00%
64 50.00% 20.00%
65 100.00% 100.00%

! Participants age 50 or greater at 7/1/2003 are “grandfathered” for purposes of these retirement rates,

Plan Name: Watson Wyatt & Company Pension Plan for U.S. Employees
EIN/PN: 53-0181281 /001
Plan Sponsor; Towers Watson Delaware Inc.

Valuation Date: July 1, 2009
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Disability Rates

The rates at which participants become disabled by age and gender are shown below: Based on the Watson
Wyatt 1985 Disability Study Class 1 Table.

Percentage becoming disabled during the year

25 0.04304%
30 0.06640%
35 0.09800%
40 0.15800%
45 0.25900%
50 0.44800%
55 0.84500%
60 1.20401%
65 1.54000%

Compensation Increases

For purposes of determining the target normal cost, compensation is assumed to increase by 0.00% with an
additional 5.00% for employees under age 30 with less than 5 years of service for FY2010. For the 40%
highest paid within each quinquennial age group, an additional 2.00% is included, up to age 55. This results in
a weighted average compensaticn increase rate of 3.23%.

Future Increases in Social Security

For purposes of determining target normal cost and the additional funding target for maximum deductible
contribution purposes, the National Average Wage Index is assumed to increase by 3.25% for FY2010.

Future Increases in Maximum Benefits and Plan Compensation Limitations

Accrued benefits projected to be paid in future years are limited to the maximum presently allowed under
IRC Section 415. Plan compensation is limited to the maximum presently allowed under IRC Section
401(a)(17). No provision is made for future increases in the maximum annual benefit or compensation limit.

Plan Name: Watson Wyatt & Company Pension Plan for U.S. Employees
EIN/PN: 53-0181291 /001

Plan Sponsor: Towers Watson Delaware Inc.

Valuation Date; July 1, 2009
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Representative Termination Rates (per 100 employees) not Due to Disability, Retirement or Mortality

Attained
Age

Percentage leaving during the year
04 Years : 5+ Years

21 31.56% N/A
25 23.82% 14.89%
30 18.82% 10.39%
35 17.13% 7.89%
40 16.08% 7.28%
45 15.32% 5.80%
50 14.73% 4.80%
55+ 14.24% 3.80%

Form of Payment
Participants are assumed to elect the normal form, a life only benefit.
Marriage

85% male participants and 65% of female participants are assumed to be married.

Employees

It was assumed that there will be no new or rehired employees.

Plan Name: Watson Wyatt & Company Pension Plan for U.S. Employees
EIN /PN; 53-0181291 /001
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Plan Compensation

Compensation assumed paid in the current year beginning on the valuation date is based on the current
annual rate of pay increased to include the assumed percentage of target bonus.

Fiscal year-end bonuses are assumed to be a percentage of the target bonus percentage for each
employee’s current Compensation Band. The estimated percentage for the next fiscal year is 85%.

- BandlLevel . .. . Target Bonus Percentage
1(b) 5.0%
2 10.0%
3 20.0%
4 25.0%
5 37.5%
6(a) 50.0%
6(b) 62.5%
7(a) 75.0%
7(b) 100.0%

Band 1 Associates are assumed to receive a flat $500 year-end bonus and part-time Associates are
assumed to be ineligible for bonuses. Individual assumed bonuses capped at 120% of target,

Asset Method

The actuarial value of assets is calculated based on the adjusted fair market value of plan assets under
430(g9)(3)(B) of the Internal Revenue Code and as modified under the proposed regulations under WRERA.

The actuarial value is the average of the fair market value and the adjusted fair market value for the 2 prior
valuation dates. The actuarial value is subject to a restriction that is not less than 90% nor more than 110%
of the market value of assets.

Participant Data

Employee data was supplied in electronic files as of the measurement date. Data on persons receiving
benefits and all other participants was supplied in spreadsheets,

Tax Policy

The actuarial valuation performed for the plan year ending June 30, 2010 is used to determine the maximum
deductible contribution for the tax year ending June 30, 2010.

Plan Name: Watson Wyatt & Company Pension Flan for U.S. Employees
EIN/ PN: 53-0181291 /001

Plan Sponsor: Towers Watson Delaware Inc.

Valuation Date: July 1, 2009



SCHEDULE SB ATTACHMENTS

Benefits not Included in Valuation
We believe that we have reflected all significant Plan provisions in this valuation.

Nature of Actuarial Calculations

The results documented in this report are estimates based on data that may be imperfect and on
assumptions about future events. Certain plan provisions may be approximated or deemed immaterial and
therefore are not valued. Assumptions may be made about participant data or other factors. Reasonable
efforts were made in this valuation to ensure that items that are significant in the context of the actuarial
liabilities or costs are treated appropriately, and not excluded or included inappropriately,

A range of results, different from those presented in this report could be considered reasonable. The
numbers are not rounded, but this is for convenience only and should not imply precision, which is not
inherent in actuarial calculations.

The assumptions selected for this valuation other than those prescribed by law, generally reflect long-term
average expectations. If overall future plan experience is less favorable than assumed, the relative level of
plan costs or contribution requirements determined in this valuation will likely increase in future valuations.
Future actuarial measurements may differ significantly from the current measurements presented in this
report due to such factors as the following: plan experience differing from that anticipated by the economic or
demographic assumptions; increases or decreases expected as part of the natural operation of the
methodology used for the measurements (such as the end of an amortization period); and changes in plan
provisions or applicable law. It is beyond the scope of this actuarial valuation to analyze the potential range
of future pension contributions, but we can do so upon request.

Plan Name: Watson Wyatt & Company Pension Plan for U.S. Employees
EIN/PN: 53-0181291 /001
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Schedule SB, Part V
Summary of Principal Plan Provisions

Plan Sponsor

Towers Watson Delaware Inc.

Plan

Watson Wyatt & Company Pension Plan for U.S. Employees

EIN/PN

53-0181291/001

Effective Date and Most Recent Amendment

The plan was originally effective July 1, 1949. The plan was amended and restated effective July 1, 2009.
Plan Year

The twelve-month period ending on June 30, 2010.

Coverage and Participation

All salaried or hourly associates of legacy Watson Wyatt & Company are eligible to participate.

Temporary employees, leased employees and contract employees are not eligible for the plan. Also,
employees participating in the legacy Watson Wyatt & Company Pensicn Plan for Canadian Employees, or a
plan of a foreign subsidiary, are not eligible.

Participation in the Pension Plan begins upon the later of:

e Attainment of age 21
b Completion one year of Continuous Service.

Continuous Service

Number of years and completed months of uninterrupted service.

Plan Name: Watson Wyatt & Company Pension Plan for U.S. Employees
EIN / PN: 53-0181291 /001
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Salary

Under the changes to the Pension Plan effective January 1, 1997, salary equals the basic monthly salary
plus any overtime earned during the month, any mid-fiscal year payment, and any fiscal year-end bonus.

Average Annual Salary

Effective July 1, 2003, average annual salary is 12 times the highest average for any 60 consecutive months
preceding or coincident with retirement.

For grandfathered participants, average annual salary is 12 times the highest average for any 36 consecutive
months preceding or coincident with retirement {(See 2003 Grandfathered Benefits at the end of Appendix B).

Covered Compensation

Effective January 1, 1987, Covered Compensation is used in determining the amount of benefits. Covered

Compensation is an average of the Social Security Taxable Wage Bases for the 35-year period ending with
the year of Social Security Retirement Age.

Normal Retirement Date

Attainment of age 65.

Early Retirement Date
Attainment of age 55 with 5 years of Continuous Service

For grandfathered participants, eligibility is the earlier of the above and attainment of age 50 with 10 years of
Continuous Service (See 2003 Grandfathered Benefit at the end of Appendix B.)

Disability Date
Disabled after 30 days of Continucus Service and disability continues for at least 6 months.

Normal Retirement Benefit

1.70% of Average Annual Salary up tc Covered Compensation plus 2.10% of Average Annual Salary in
excess of Covered Compensation, multiplied by Continuous Service {maximum 25 years).

For grandfathered participants, the Normal Retirement Benefit can never be less than the accrued benefit as
of June 30, 2003 (See 2003 Grandfathered Benefit at the end of Appendix B).

Plan Name: Watson Wyatt & Company Pension Plan for U.S. Employees
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Early Retirement Benefit

For retirements on or after July 1, 2003, the Normal Retirement benefit is reduced by 8% for each year
between ages 58 and 62, and by 6% for each year between ages 58 and 55 benefit payments commence
prior to age 62.

For grandfathered participants, the Normal Retirement Benefit is reduced by 5% for each year benefit
payments commence prior to age 60 (See 2003 Grandfathered Benefits at the end of Appendix B).

Immediate Disability Benefit
None,

Disability Benefit at age 65

Normal Retirement Benefit calculated using the Average Annual Salary and Covered Compensation at the
date of disability, but with Continuous Service during the disability period to a maximum of 25 years.

Vested Benefits Upon Termination of Service

Fully vested upon completion of 5 years of Continuous Service or upon attainment of age 65.

Death Benefits

If the participant is married and not currently eligible for early retirement but is fully vested, the participant’s
surviving spouse receives a benefit equal to 50% of the benefit that would have been payable to the participant if
he had retired on the day before his death and chosen the joint and 50% survivor benefit form, payable
commencing at the later of: (a) the date of death; or (b) the participant’s age 55.

If the participant is married and eligible for early retirement, the participant's surviving spouse receives a
benefit equal to the benefit that would have been payable to the participant if he had retired on the day

before his death and chosen the joint and 100% survivor benefit form, payable commencing at the date of
death.

If the participant is unmarried, no benefit is payable.
Former Wellspring, State Street, and RIS Employees

Former pension eligible Watson Wyatt employees transferred as a result of these divestitures, are granted
continued service, for purposes of benefit eligibility and vesting, for service rendered to their new employer.

Plan Name: Watson Wyatt & Company Pension Plan for U.S. Employees
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Former Insurance & Financial Services, Inc. Employees

Effective June 29, 2007, the Watson Wyatt Insurance & Financial Services, Inc. Pension Plan was merged
into the Watson Wyatt & Company Pension Plan for U.S. Employees.

The Normal Retirement Benefit for these employees will be the sum of the following:

A.  1.7% of Final Average Salary (36 months) up to covered compensation plus 2.10% of Final Average
Age (36 months} in excess of covered compensation, multiplied by continuous service as of
December 31, 2007.

B. 1.7% of Final Average Salary (60 months) up to covered compensation plus 2.10% of Final Average

Age (60 months) in excess of covered compensation, multiplied by service after June December 31,
2007,

The total service under formulas A and B above will not exceed 25 years.
2003 Grandfathered Benefits

The accrued normal retirement benefit under the new formula, which became effective on July 1, 2003, will
not be less than the benefit earned under the prior formula based on continuous service and annual average
salary as of June 30, 2003. This benefit includes any grandfathered benefits incorporated into the plan from
plan changes made as of January 1, 1997,

All Associates hired on or before June 30, 2003 will be grandfathered for five years until June 30, 2008. At
that time, the Accrued Benefit under the old formula will be frozen, Also, the Accrued Benefit as of June 30,
2003 will be indexed annually at a rate of 3.00%. These amounts will always have the grandfathered early
retirement factors used when calculating early retirement benefits. Each participant will receive the greater of
these two benefits or the new fermula.

All Associates hired after June 30, 2003 will only be eligible for the Current Plan provisions. Current versus
grandfathered benefits are summarized as follows:

i:e;a_tugé ~ Grandfathered Provision _ Cilr_rent Provision

a Rtirement Eligibility | Eligible at age 50 with 10 years of | Eligible at age 55 with 5 years of
continuous service, or age 55 with 5 years | continuous service
of continuous service
Unreduced Retirement Benefit Available at age 60 Available at age 62
Early Retirement Reduction Factors | 5% a year between ages 50 and 60 8% a year between ages 58 and 62
6% a year between ages 55 and 58
Average Annual Salary 3 year average salary 5 year average salary
Standard Unreduced Form of 5-year certain and continuous annuity Single life annuity
Payment
Plan Name: Watson Wyatt & Company Pension Plan for U.S. Employees
EIN/PN: 53-0181281 /001
Plan Sponsor: Towers Watson Delaware Inc.
Valuaticn Date: July 1, 2009
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Additional Grandfathered Benefits

In addition to the benefits described above, there are several grandfathered benefit formulas and eligibility

conditions applicable to certain participants relating to changes made in 1997 and earlier. These are no
longer valued as they are immaterial to the overall results.

Changes Since the Last Actuarial Valuation

None.

Plan Name: Watson Wyatt & Company Pension Plan for U.S. Employees
EIN/PN: 53-0181291 / 001

Plan Sponsor: Towers Watson Delaware Inc.

Valuation Date: July 1, 2009



SCHEDULE SB ATTACHMENTS

Schedule SB, Line 25
Change in Method
as of January 1, 2009

The following method changes were made as part of this valuation:

The valuation software used to produce the actuarial information submitted on this schedule has
been refined to reflect evolving understanding of PPA requirements, and such modifications may be
considered to be a method change. The percentage changes in funding target, target normal cost
and plan assets due tc the refinements in the software are each less than 2% (disregarding the
effects of any changes that are automatically approved under final IRC 430 regulations), and the
modifications to the software were designed to produce results no less accurate than the results
produced by the software prior to the change. Therefore the change in funding method due to a
change in valuation software receives automatic approval under IRS Announcement 2010-3.

Anticipated plan-related expenses were included in the target normal cost.

The interest rate election was changed to use the full yield curve from March 2009 based on a
reasonable interpretation in selecting a yield curve as outlined in the March 2009 special edition of
the Employee Plan News.

Plan Name: Watson Wyatt & Company Pension Plan for U.S. Employees
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INDEPENDENT AUDITORS’ REPORT

To the Trustees of and Participants in
Watson Wyatt & Company Pension Plan for U.S. Employees
Arlington, Virginia

We were engaged to audit the financial statements and supplemental schedules of the Watson Wyatt &
Company Pension Plan for U.S. Employees (the “Plan”) as of June 30, 2010 and 2009, and for the years
then ended, listed in the table of contents. These financial statements and supplemental schedules are the
responsibility of the Plan’s management.

As permitted by 29 CFR 2520.103-8 of the Department of Labor’s Rules and Regulations for Reporting
and Disclosure under the Employee Retirement Income Security Act of 1974, the Plan administrator
instructed us not to perform, and we did not perform, any auditing procedures with respect to the
information summarized in Note 5, which was certified by State Street Bank and Trust Company, the
trustee of the Plan, except for comparing the information with the related information included in the
financial statements and supplemental schedules. We have been informed by the Plan administrator that
the trustee holds the Plan’s investment assets and executes investment transactions. The Plan
administrator has obtained certifications from the trustee that the information as of and for the years
ended June 30, 2010 and 2009, provided to the Plan administrator by the trustee is complete and accurate.

Because of the significance of the information that we did not audit, we are unable to express, and we do
not express, an opinion on the accompanying financial statements and supplemental schedules taken as a
whole. The form and content of the information included in the financial statements and supplemental
schedules, other than that derived from the information certified by the trustee, have been audited by us in
accordance with auditing standards generally accepted in the United States of America and, in our
opinion, are presented in compliance with the Department of Labor’s Rules and Regulations for
Reporting and Disclosure under the Employee Retirement Income Security Act of 1974.

LAt v T oo

April 5,2011

Member of
Deloitte Touche Tohmatsu Limited



WATSON WYATT & COMPANY PENSION PLAN FOR U.S. EMPLOYEES

STATEMENTS OF NET ASSETS AVAILABLE FOR BENEFITS

AS OF JUNE 30, 2010 AND 2009

ASSETS:

Investments — at fair value:
Cash and cash equivalents
U.S. government and agency securities
Foreign government obligations
Corporate debt securities
Loans secured by mortgages
Common stocks — domestic
Common stocks — international
Partnerships/joint ventures
Common/collective trusts
103-12 investments
Derivatives

Total investments — at fair value
Employer contribution receivable
Receivables on pending investment sales
Interest and dividends receivable
Receivable other

Total assets

LIABILITIES:
Payables on pending investment purchases

Accrued administrative expenses

NET ASSETS AVAILABLE FOR BENEFITS

See notes to financial statements.

2010 2009
$ 8,501,220 $ 42,054,962
54,678,058 44,708,509
- 286,935
156,635,404 75,158,640
- 2,938,718
105,642,072 79,921,234
68,114,680 57,732,303
37,642,535 59,847,681
129,173,951 84,173,940
- 22,553,899
(210,736) 3,147,167
560,177,184 472,523,988
30,000,000 30,000,000
3,037,413 4,267,192
3,340,643 1,958,140
161,417 176,479
596,716,657 508,925,799
4,942,594 10,095,148
712,665 634,773

$591,061,398

$498,195,878




WATSON WYATT & COMPANY PENSION PLAN FOR U.S. EMPLOYEES

STATEMENTS OF CHANGES IN NET ASSETS AVAILABLE FOR BENEFITS

FOR THE YEARS ENDED JUNE 30, 2010 AND 2009

ADDITIONS TO NET ASSETS:
Employer contributions

Investment income (loss):
Net appreciation (depreciation) in fair value of investments
Interest
Dividends
Other

Total investment income (loss)

DEDUCTIONS FROM NET ASSETS:
Participants’ benefits
Administrative expenses

Total deductions from net assets

NET INCREASE (DECREASE) IN NET ASSETS

NET ASSETS AVAILABLE FOR BENEFITS — Beginning
of year

NET ASSETS AVAILABLE FOR BENEFITS — End of year

See notes to financial statements.

2010

$ 30,000,000

2009

$ 30,000,000

75,828,499 (78,585,466)
10,937,429 7,496,147
2,367,138 2,184,244
(2,241,140) 30,794
86,891,926 (68,874,281)
21,101,227 19,661,313
2,925,179 1,663,689
24,026,406 21,325,002
92,865,520 (60,199,283)
498,195,878 558,395,161

$591,061,398

$498,195,878




WATSON WYATT & COMPANY PENSION PLAN FOR U.S. EMPLOYEES

NOTES TO FINANCIAL STATEMENTS
AS OF AND FOR THE YEARS ENDED JUNE 30, 2010 AND 2009

1. DESCRIPTION OF PLAN

The following brief description of the Towers Watson & Co. (the “Company”) Watson Wyatt Pension
Plan for U.S. Employees (the “Plan”) is intended to give a general summary of its principal provisions.
Participants should refer to the Plan document for more complete information.

General — The Plan is a defined benefit pension plan, which is noncontributory and covers all U.S.
employees of the Company. The Plan was amended and restated effective January 1, 2010, and is
subject to the provisions of the Employee Retirement Income Security Act of 1974 (ERISA), as
amended.

Employees are eligible to participate in the Plan upon attainment of age 21 and completion of one year
of service.

Administration — The Plan is administered by a five-member retirement committee appointed by the
board of directors of the Company. The Plan’s trustee is State Street Bank and Trust Company (“State
Street™), effective July 1, 2003. The Plan pays for most fees incidental to its operation, including
investment advisory, pension administration, trustee, Pension Benefit Guaranty Corporation (PBGC) and
audit fees.

Pension Benefits — New associates hired after June 30, 2003, are subject to the current Plan provisions.
Associates who were employed at the Company on June 30, 2003, are grandfathered in prior pension
Plan provisions for five years, or until June 30, 2008. Certain benefits are not grandfathered.

Current Pension Plan Provisions — Associates with five or more years of continuous service are fully
vested and are entitled to annual pension benefits beginning at normal retirement age (65) equal to 1.7%
of their highest average 60 consecutive months of total pay up to covered compensation, as defined in
the Plan document, plus 2.1% of their highest average 60 consecutive months of total pay over covered
compensation, all multiplied by years of service up to a maximum of 25 years of service. The normal
form of payment is a monthly single-life annuity.

For terminations on or after June 30, 2003, the Plan’s early retirement age is age 55 with five years of
service. For associates who are eligible for early retirement and who retire prior to age 62, gross benefits
are reduced 8% a year between ages 58 and 62 and 6% a year between ages 55 and 58. For deferred
vested associates who retire prior to age 65, gross benefits are actuarially reduced from age 65.

Grandfathered Pension Plan Provisions — During the five-year grandfathering period, eligible
associates will continue to accrue benefits under the Plan provisions in effect before July 1, 2003, except
that the five-year certain and continuous annuity form of payment is not grandfathered. Under these
provisions, an associate’s average pay is determined to be the highest average 36 consecutive months of
total pay.



Benefits accrued under the grandfathered formulas will be frozen on the earlier of June 30, 2008, or
termination of employment, except for the formula that indexes the June 30, 2003, accrued benefits
which will be frozen at termination of employment. At retirement or termination, whether before or after
June 30, 2008, an associate’s accrued benefit will not be less than the frozen grandfathered benefit. If the
associate terminates employment after age 50, the frozen grandfathered benefit will be reduced by 5%
per year for commencement before age 60. For termination before age 50, this benefit will be actuarially
reduced from age 65. Grandfathered associates who attain age 50 with 10 years of service on or before
June 30, 2008, will be eligible for early retirement under the Plan.

Preretirement Death Benefits — Upon the death of a deferred vested participant or an active
participant who is not eligible for early retirement, the surviving spouse, if any, will receive 50%
surviving spouse annuity. This annuity will be the 50% survivor benefit that would have been paid to the
surviving spouse if the participant retired on the day before the participant’s death (or, if later, the
earliest date the participant could have commenced payments) and elected the joint and 50% survivor
form of payment. If an active participant dies after becoming eligible for early retirement, the surviving
spouse, if any, will receive 100% surviving spouse annuity that would have been paid if the participant
had retired on the day before the participant’s death and elected the joint and 100% survivor form of
payment. Upon the death of a vested participant who terminated on or before June 30, 2003, a minimum
lump-sum death benefit may be payable immediately to the designated beneficiary. The death benefit is
the actuarial equivalent of the 60 guaranteed monthly payments that would have been payable if the
participant had survived and retired at age 65 reduced by the actuarial present value of the 50%
surviving spouse annuity payable, if any.

Disability Benefits — Effective July 1, 2006, future active disability benefits were removed from the
Plan and are now funded through insurance contracts. Associates receiving disability benefits as of
July 1, 2006 will continue to receive their benefits through the pension plan. All associates who remain
disabled until age 65 begin receiving normal retirement benefits computed as though they had been
employed to normal retirement age based on their average compensation as of the date they became
disabled.

SUMMARY OF SIGNIFICANT ACCOUNTING POLICIES

Recent Accounting Pronouncements — There are no material recent accounting pronouncements that
affect the Plan statements in the current year.

Use of Estimates — The preparation of financial statements in conformity with accounting principles
generally accepted in the United States of America requires management to make estimates and
assumptions that affect the reported amounts of assets and liabilities and changes therein, disclosure of
contingent assets and liabilities, and the actuarial present value of accumulated plan benefits and
changes therein at the date of the financial statements. Actual results could differ from those estimates.

Basis of Accounting — The Plan’s financial statements are prepared in accordance with generally
accepted accounting principles in the United States of America.

The Goldman Sachs Distressed Opportunity Fund, which was $7.6 million in 2010 and $5.7 million in
2009, was presented separately last year and has been combined with the partnerships/joint ventures line
item in the current-year presentation.



Investment Strategy — Towers Watson Investment Services (TWIS) assists the Plan manage
investment complexity, establish their risk tolerance and improve governance. TWIS consults the Plan
on investment strategy, risk assessment and strategic asset allocation. TWIS monitors and advises the
trustee on key decisions for the Plan’s assets. The assets are heavily weighted in fixed-income securities,
large cap, small cap and international equities.

Valuation of Investments and Recognition of Income — Investments are stated at fair value using
quoted market prices, where available. Certain investments that have no quoted market prices are stated
at fair value as determined by net asset value or appraisal value.

The following is a description of the valuation methodologies used for assets at fair value.
Cash Equivalents — Valued at the closing price reported by the issuer and/or trustee.

Corporate Debt, Foreign Government Obligations, Common Stock and Preferred Stock — Certain
corporate bonds and stock are valued at the closing price reported in the active market in which the bond
or stock is traded. Other corporate bonds or stock are valued based on yields currently available on
comparable securities or issuers with similar credit ratings.

Government Securities — Valued at the closing price reported in the active market in which the
individual security is traded. Other government securities are valued based on yields currently available
for comparable securities of issues with similar credit rating.

Derivative Investments — Valued at the closing level of the relevant index of securities of issuers with
similar credit ratings.

Common Collective Trusts — Investments in common/collective trusts are recorded at the net asset
value of units held by the Plan at year-end, as determined by multiplying the number of units by the
current unit value, which is based on the fair value of the underlying assets held in the trust.

Partnerships and Joint Ventures — These underlying investments are recorded at estimated fair value.
In the absence of readily determinable fair value, fair value of each investment is determined based on a
review of the audited financial statements of the underlying funds, when available, and other
information from independent third parties, including information provided by the fund managers.
Investments in such funds do carry certain risks, including lack of regulatory oversight, interest rate risk,
and market risk.

Mortgages — Valued on the basis of their future principal and interest payments discounted at
prevailing interest rates for similar investments.

103-12 Investments — Valued at the net asset value of shares held by the Plan at year-end. The
investment manager determines the net asset values of shares by reference to the quoted market prices of
the underlying investments held in the portfolio and by reference to the closing market price of the
underlying investment held in the fund.



In addition to defining fair value, Accounting Standards Codification 820, “Fair Value Measurements
and Disclosures,” expands the disclosure requirements around fair value and establishes a fair value
hierarchy for valuation inputs. The hierarchy prioritizes the inputs into three levels based on the extent to
which inputs used in measuring fair value are observable in the market. Each fair value measurement is
reported in one of the three levels which is determined by the lowest level input that is significant to the
fair value measurement in its entirety. Level 1 inputs are based upon unadjusted quoted prices for
identical instruments traded in active markets. Level 2 inputs are based upon quoted prices for similar
instruments in active markets, quoted prices for identical or similar instruments in markets that are not
active, and model-based valuation techniques for which all significant assumptions are observable in the
market or can be corroborated by observable market data for substantially the full term of the assets or
liabilities. Level 3 inputs are generally unobservable and typically reflect management’s estimates of
assumptions that market participants would use in pricing the asset or liability. The fair values are,
therefore, determined using model-based techniques that include option-pricing models, discounted cash
flow models, and similar techniques.

Purchases and sales of securities are recorded on a trade-date basis. Interest income is recorded on the
accrual basis. Dividends are recorded on the ex-dividend date.

The Plan presents in the statements of changes in net assets available for benefits the net appreciation
(depreciation) in the fair value of its investments, which consists of the realized gains or losses and the
unrealized appreciation (depreciation) on those investments.

Derivative Policy — The Plan enters into contractual arrangements classified as derivatives in carrying
out its investment strategy, principally to (1) hedge a portion of the Plan’s portfolio to limit or minimize
exposure to certain risks, (2) gain exposure to a market more rapidly or less expensively than could be
accomplished through the use of the cash markets, and (3) increase investment returns by reducing the
cost of structuring the portfolio or by capturing value disparities between financial instruments. The Plan
utilizes both exchange-traded investment instruments, such as equity and interest rate futures and
interest rate swaptions. Select major financial institutions are used in derivative transactions. When
engaging in over-the-counter transactions, there is exposure to credit loss in the event of
nonperformance by the counterparties to these transactions. The Plan manages this exposure through
credit approvals, limits, monitoring procedures, and to the extent possible by restricting the period over
which unpaid balances are allowed to accumulate.

Procedures are in place at the trustee to regularly monitor and report market and counterparty credit risks
associated with these instruments. The Plan does not anticipate nonperformance by counterparties to
these contracts and no material loss would be expected from any such nonperformance.

The following is a summary of the significant accounting policies associated with the Plan’s use of
derivatives:

Futures Contracts — A futures contract is an agreement between two parties to buy and sell a financial
instrument at a set price on a future date. Generally, upon entering into such a contract, the Plan is
required to pledge to the broker an amount of cash or securities equal to the minimum “initial margin”
requirements of the exchange. Pursuant to the contract, the Plan agrees to receive from or pay to the
broker an amount of cash equal to the daily fluctuation in value of the contract. Such receipts or
payments are known as “variation margin” and are recorded by the Plan as unrealized appreciation or
depreciation. When the contract is closed, the Plan records a realized gain or loss equal to the difference
between the value of the contract at the time it was opened and the value at the time it was closed.



Risks arise from the possible inability of counterparties to meet the terms of their contracts and from
movements in currency values. Risks of entering into futures contracts include (1) the risk that the price
of the futures contracts may not move in the same direction of the price of the securities in the various
markets, (2) the risk that there will be no liquid secondary market when the Plan attempts to enter into a
closing position, and (3) the risk that the Plan will lose an amount in excess of the initial margin deposit.
As of June 30, 2010 and 2009, open futures positions represent approximately nine percent and five
percent, respectively, of total investments.

The Plan is party to derivative financial instruments, including forward contracts and futures contracts,
in its normal course of business. Futures contracts are used as a substitute for a similar physical security.
Forward contracts are used to establish foreign exchange exposure on futures contracts of foreign stock
exchanges when they are denominated in U.S. dollars. Under the Plan’s derivative policy, investment
managers may not use derivative financial instruments to fundamentally change the risk/return profile of
their portfolios relative to their benchmarks. Additionally, these managers cannot invest in asset classes
that are inconsistent with their benchmarks or their strategy.

Derivative strategies are comparable to strategies employed by the managers in their individual
portfolios. To some extent, they expose the Plan to market and credit risk. The credit risks associated
with these instruments are controlled through the evaluation and continual monitoring of the
creditworthiness of the counterparties. In the event that a counterparty fails to meet the terms of a
contract or agreement, the Plan’s exposure should be limited to the currency rate differential or futures
contract differential.

The Plan approves the use of derivatives by its managers on a case-by-case basis with written guidelines
which are then monitored through regular financial reporting requirements, and where appropriate, the
Plan requires the manager to implement master netting agreements to further reduce counterparty
exposure. Such contracts and agreements have been executed with counterparties whose
creditworthiness has been approved by the Plan’s trustee. As such, the Plan considers the risk of
nonperformance to be remote.

Swaps — The Plan may invest in interest rate swap contracts. The Plan uses interest rate swap contracts
to manage its exposure to interest rates. Interest rate swap contracts entered into by the Plan typically
represent the exchange by the Plan with a counterparty of a commitment to make variable-rate and
fixed-rate payments with respect to a notional amount of principal. Such contracts may have a term of
one to ten years, but typically require petiodic interim settlement in cash, at which time both the value of
the index or security and the specified interest rate are reset for the next settlement period.

During the period that the swap contract is open, the contract is marked to market as the net amount due
to or from the Plan in accordance with the terms of the contract based on the closing level of the relevant
index or security and interest accrual through the valuation date. Changes in the value of the swap
contract are recorded as unrealized gains or losses, while periodic cash settlements are recorded as
realized gains or losses.

Entering into a swap contract involves, to varying degrees, elements of credit, market and interest rate
risk in excess of the amounts reported in the statements of net assets available for benefits. Notional
principal amounts are used to express the extent of involvement in the transactions, but are not delivered
under the contract. Accordingly, credit risk is limited to any amounts receivable from the counterparty.
To reduce credit risk from potential counterparty default, the Plan enters into swap contracts with
counterparties whose creditworthiness has been approved by the Plan’s trustee. The Plan bears the
market risk arising from any change in index or security values or interest rates.



The Plan may also enter into credit default swap agreements. A credit default swap agreement may have,
as reference obligation, one or more securities that are not currently held by the Plan. The protection
“buyer” in a credit default contract is generally obligated to pay the protection “seller” an upfront or a
periodic stream of payments over the term of the contract provided that no credit event, such as a
default, on a reference obligation has occurred. If a credit event occurs, the seller generally must pay the
buyer the “par value” (full notional value) of the swap in exchange for an equal face amount of
deliverable obligations of the reference entity described in the swap, or the seller may be required to
deliver the related net cash amount, if the swap is cash settled. The Plan is the buyer in these
transactions.

When no credit event occurs, the Plan may recover nothing if the swap is held through its termination
date. However, if the credit event occurs, the buyer generally may elect to receive the full notional value
of the swap in exchange for an equal face amount of deliverable obligations of the reference entity
whose value may have significantly decreased. Credit default swap agreements involve greater risks
than if the Company invested in the reference obligation.

The contracts are marked to market daily and changes in value are recorded as unrealized appreciation
or depreciation. Premiums paid to or by the Plan are accrued daily and included in realized gain (loss) on
swaps. Risks include changes in the return of the underlying instruments, the possible lack of liquidity
with respect to the contracts, failure of the counterparties to perform under the contracts’ terms, and
counterparty’s creditworthiness. There is no guarantee that the Plan could eliminate its exposure under
an outstanding swap agreement by entering into an offsetting swap agreement with the same or another

party.

Concentration of Credit Risk — Financial instruments which potentially subject the Plan to
concentration of credit risk consist primarily of derivatives and investments in the various corporate
debt, common stock and preferred stock, government securities, derivative instruments, partnerships and
joint ventures and common/collective trusts. The Plan has no formal policy requiring collateral to
support the financial instruments subject to credit risk.

Risks and Uncertainties — Plan contributions, if any, are made and the actuarial present value of
accumulated Plan benefits are reported based on certain assumptions pertaining to interest rates,
inflation rates, and employee compensation and demographics, all of which are subject to change. Due
to the uncertainties inherent in the estimates and assumptions process, it is at least reasonably possible
that changes in these estimates and assumptions in the near term would be material to the financial
statements. Additionally, investment securities are exposed to various risks, such as interest rate, and
market and credit risks. Consequently, it is at least reasonably possible that changes in the values of
investment securities will occur in the near term that could materially affect the amounts reported in the
statements of net assets available for benefits.

Actuarial Present Value of Accumulated Plan Benefits — Accumulated Plan benefits (see Note 7)
are those future periodic payments, including lump-sum distributions that are attributable under the
Plan’s provisions to the service associates have rendered. Accumulated Plan benefits include benefits
expected to be paid to (a) retired or terminated associates or their beneficiaries, (b) beneficiaries of
associates who have died, and (c) present associates or their beneficiaries.

Benefits payable under all circumstances, such as retirement, death, disability, and termination of
employment, are included to the extent they are deemed attributable to participant service rendered to
the valuation date.



The actuarial present value of accumulated Plan benefits is determined by the Company actuaries and is
that amount that results from applying actuarial assumptions to adjust the accumulated Plan benefits to
reflect the time value of money (through discounts for interest) and the probability of payment (by
means of decrements such as for death, disability, withdrawal, or retirement) between the valuation date
and the expected date of payment. As permitted by generally accepted accounting principles in the
United States of America, the actuarial present values of accumulated Plan benefits were based on
valuations as of July 1, 2009 and 2008, respectively. The significant actuarial assumptions used were as
follows:

Actuarial Assumptions 2009 2008
(a) Life expectancy of The 2008 PPA Mortality Table The 2008 PPA Mortality Table
participants
(b) Retirement age Based on a table of rates of Based on a table of rates of

(c) Discount rate

retirement age segmented into
nongrandfathered and
grandfathered participants from
age 50 to 65. This results in a
weighted-average retirement age
of 62 years for the nongrandfathered
participants and age 60 for
grandfathered participants.
Grandfathered participants are
associates over age 50 at

July 1, 2003.

8.5 %

retirement age segmented into
nongrandfathered and
grandfathered participants from
age 50 to 65. This results in a
weighted-average retirement age
of 62 years for nongrandfathered
participants and 60 years for
grandfathered participants.
Grandfathered participants are
associates over age 50 at

July 1, 2003.

8.5 %

(d) Disability and mortality
incidence rates

Watson Wyatt 1985 Disability
Study Class 1 table

Watson Wyatt 1985 Disability
Study Class 1 table

The foregoing actuarial assumptions are based on the presumption that the Plan will continue. Were the
Plan to be terminated, different actuarial assumptions and other factors might be applicable in
determining the actuarial present value of accumulated Plan benefits.

Payment of Benefits — Benefits are recorded when paid.
FUNDING POLICY

Contributions to provide benefits under the Plan are made solely by the Company. The Company’s
funding policy is to make cash contributions to the Plan in amounts as determined by the Plan’s
independent actuary. The Company met the minimum funding requirements of ERISA for the years
ended June 30, 2010 and 2009.

As of June 30, 2010 and 2009, the minimum required contribution was $14.5 million and $9.1 million,

respectively. However, the Company paid into the Plan $30 million for the Plan years ended June 30,
2010 and 2009.
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PLAN TERMINATION

Although it has not expressed any intent to do so, the Company has the right under the Plan to amend its
benefit provisions at any time and to terminate the Plan subject to the provisions set forth in ERISA.

In the event the Plan terminates, the net assets of the Plan will be allocated, as prescribed by ERISA and
its related regulations, generally to provide the following benefits in the order indicated:

a. Annuity benefits that former employees or their beneficiaries have been receiving for at least three
years, or that employees eligible to retire for that three-year period would have been receiving if
they had retired with benefits in the normal form of an annuity under the Plan. The priority amount
is limited to the lowest benefit that was payable (or would have been payable) during those three
years. The amount is further limited to the lowest benefit that would be payable under Plan
provisions in effect at any time during the five years preceding Plan termination.

b. Other vested benefits insured by the PBGC up to the applicable limitations (discussed below).
c. All other vested benefits (that is, vested benefits not insured by the PBGC).
d. All nonvested benefits.

Certain benefits under the Plan are insured by the PBGC if the Plan terminates. Generally, the PBGC
guarantees most vested normal age retirement benefits, early retirement benefits, and certain disability
and survivor’s pensions. However, the PBGC does not guarantee all types of benefits under the Plan,
and the amount of benefit protection is subject to certain limitations. Vested benefits under the Plan are
guaranteed at the level in effect on the date of the Plan’s termination. However, there is a statutory
ceiling on the amount of an individual’s monthly benefit that the PBGC guarantees. For Plan
terminations occurring during calendar 2010, that ceiling (which is adjusted periodically) is $5,400 per
month. That ceiling applies to those pensioners who elect to receive their benefits in the form of a
single-life annuity and are at least 65 years old at the time of retirement or Plan termination (whichever
comes later). For younger annuitants or for those who elect to receive their benefits in some form more
valuable than a single-life annuity, the corresponding ceiling is actuarially adjusted downward.

Whether all participants receive their benefits should the Plan terminate at some future time will depend

on the sufficiency, at that time, of the Plan’s net assets to provide those benefits and may also depend on
the level of benefits guaranteed by the PBGC.
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INFORMATION CERTIFIED BY THE TRUSTEE (UNAUDITED)

The Plan administrator has elected the method of annual reporting compliance permitted by 29 CFR
2520.103-8 of the Department of Labor’s Rules and Regulations for Reporting and Disclosure Under
the Employee Retirement Income Security Act of 1974. As of June 30, 2010 and 2009, the assets of the
Plan were held by the trustee, State Street Bank and Trust Company (the “Trustee”). The Trustee has
certified the data included in the following financial statements and supplemental schedules is complete
and accurate:

e Investments as shown in the statements of net assets available for benefits, as of June 30, 2010 and
2009

o Investment activity (interest, dividend and other income, net appreciation in fair value of
investments), as shown in the statements of changes in net assets available for benefits, for the years
ended June 30, 2010 and 2009

e Supplemental schedule of assets (held at end of year), as of June 30, 2010
e Schedule of assets (acquired and disposed of within year) for the year ended June 30, 2010
e Supplemental schedule of reportable transactions for the year ended June 30, 2010

e All investment balances in Note 6, except for investment leveling

The following is a summary of the unaudited information regarding the Plan, which is included in the
Plan’s financial statements.

2010 2009
Investments at fair value:

Cash and cash equivalents $ 8,501,220 $ 42,054,962
U.S. government and agency securities 54,678,058 44,708,509
Foreign government obligations - 286,935
Corporate debt securities 156,635,404 75,158,640
Loans secured by mortgages - 2,938,718
Common stocks — domestic 105,642,072 79,921,234
Common stocks — international 68,114,680 57,732,303
Common/collective trusts:

NTGI-QM Collective Daily S&P 500 Equity Fund 8,051,286 25,185,313

Mondrian All Countries World, ex US Equity Fund 62,906,083 58,988,627

S&P 500 Flagship Fund 58,216,582
103-12 investment entities:

Western Asset Mortgage-Backed Securities

Portfolio - 13,075,925

Other - 9,477,974
Partnership/joint venture interests:

East River Offshore Limited, LP 12,041,365 42,010,995

Other limited partnerships 25,601,170 17,836,686
Derivatives (210,736) 3,147,167

Total investments $560,177,184 $472,523,988
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During 2010 and 2009, the Plan had $10,937,429 and $7,496,147 of interest income, $2,367,138 and
$2,184,244 of dividend income, and $(2,241,140) and $30,794 of other (loss) income, respectively.

During 2010 and 2009, the Plan’s investments (including gains and losses on investments bought and
sold during the year) appreciated in value by $75,828,499 and depreciated in value by $78,585,466. The
following is a summary of the unaudited information regarding appreciation/(depreciation) in the fair
value of investments:

2010 2009
Net appreciation (depreciation) in fair value of investments:
U.S. government and agency securities $ 4,456,422 $ 870,842
Foreign government obligations 24,816 (14,092)
Corporate debt securities 15,706,650 16,683,851
Loans secured by mortgages 780,360 (1,822,026)
Common and preferred stocks 26,203,451 (29,212,760)
Derivatives 18,470,580 (29,316,775)
Common/collective trusts 1,058,915 (29,922,471)
Partnerships/joint ventures 5,417,219 (3,719,528)
103-12 investments 3,710,086 (309,243)
Other - (1,823,264)
Total $75,828,499 $(78,585,466)

The following table presents the fair values of individual Plan investments that represent five percent or
more of the Plan’s net assets.

June 30,
2010 2009
Investments at fair value:

Commory/collective trusts:

NTGI-QM Collective Daily S&P 500 Equity Fund $ = $25,185,313

Mondrian All Countries World, ex US Equity Fund 62,906,083 58,988,627

S&P 500 Flagship Fund 58,216,582 -
Partnership/joint venture interests:

East River Offshore Limited, LP - 42,010,995
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6.

FAIR VALUE MEASUREMENTS

The following table sets forth by nature, risk and level within the fair value hierarchy, the assets as of
June 30, 2010.

Fair Value Measurements at
Reporting Date Using

Quoted Prices Significant
in Active Other Significant
Markets for Observable Unobservable
Identical Assets Inputs Inputs
Description Total (Level 1) (Level 2) (Level 3)
Cash and cash equivalents $ 8,501,220 $ 79,575 $ 8,421,645 $ -
Equity securities:
U.S. large-cap companies 20,796,039 20,796,039 - -
U.S. mid-cap companies 30,794,066 30,794,066 - -
U.S. small-cap companies 54,051,967 54,051,967 - -
International equities 68,114,680 68,114,680 - -
U.S. government and agency
securities 54,678,058 34,815,245 19,862,813 B
Corporate debt securities:
Corporate Bonds (S&P Rating of
A or higher) 72,464,954 - 72,464,954 -
Corporate Bonds (S&P Rating of
lower than A) 84,170,450 - 84,170,450 -
Derivatives (210,736) - (210,736) -
Common/collective trusts:
NTGI-QM Collective Daily S&P 500
Equity Fund 8,051,286 B 8,051,286 -
Mondrian All Countries World, ex US
Equity Fund 62,906,083 - 62,906,083 -
S&P 500 Flagship Fund 58,216,582 - 58,216,582 -
Partnerships/joint ventures:
East River Offshore Limited, LP 12,041,365 - - 12,041,365
Other limited partnerships 25,601,170 - - 25,601,170
Total $560,177,184 $208.651.572 $313,883,077 $37,642,535

Assets that are measured at fair value using significant unobservable inputs (Level 3) for June 30, 2010,
are shown below in a reconciliation of the beginning and ending balances.

Fair Value Measurements Using
Significant Unobservable Inputs (Level 3)

Partnerships/

Joint Ventures Total
Beginning balance $ 59,847,681 $ 59.847.681
Total gains or losses (realized/unrealized) 5,417,219 5417.219
Purchases, sales, issuances, and settlements (27,622,365) (27,622,365)
Ending balance $ 37,642,535 $ 37,642,535
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The following table sets forth the fair value hierarchy, the level of investment assets by each major

category as of June 30, 2009.

Fair Value Measurements at
Reporting Date Using

Quoted Prices Significant
in Active Other Significant
Markets for Observable Unobservable
Identical Assets Inputs Inputs
Description Total (Level 1) (Level 2) (Level 3)
Cash and cash equivalents $ 42,054,962 $ 51,521 $ 42,003,441 $ -
U.S. government and agency
securities 44,708,509 26,175,431 18,533,078 -
Foreign government obligations 286,935 - 286,935 -
Corporate debt securities 75,158,640 - 75,158,640 -
Loans secured by mortgages 2,938,718 - 2,938,718 -
Common and preferred stocks 137,653,537 137,638,234 15,303 -
Futures 3,147,167 - 3,147,167 -
Common/collective trusts 84,173,940 - 84,173,940 -
103-12 investments 22,553,899 - 22,553,899 -
Partnerships/joint ventures 59,847,681 - E 59,847,681
Total $472,523,988 $163,865,186 $248,811,121 $59,847,681

Assets that are measured at fair value using significant unobservable inputs (Level 3) for June 30, 2009,
are shown below in a reconciliation of the beginning and ending balances.

Beginning balance

Total gains or losses (realized/unrealized)
Purchases, sales, issuances, and settlements

Ending balance

Fair Value Measurements Using
Significant Unobservable Inputs (Level 3)

Partnerships/
Joint Ventures Total

$ 73,621,228
(20,636,039)
6,862,492

$ 73,621,228
(20,636,039)
6,862,492

$ 59,847,681 $ 59,847,681

As of June 30, 2010, the Plan has various credit default swap agreements for an aggregate notional value
of $2.9 million with maturity dates ranging from 2011 to 2015 and a realized gain of $56,500. The Plan
also holds $9.8 million of options with an unrealized loss of $93,400.
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ACCUMULATED PLAN BENEFITS

July 1,
Statements of Accumulated Plan Benefits 2009 2008
Actuarial present value of accumulated plan benefits:
Vested benefits:
Participants currently receiving benefits $193,341,278 $178,715,788
Other participants 227,732,731 219,528,719
421,074,009 398,244,507
Nonvested benefits 17,782,785 20,758,877
Total actuarial present value of accumulated plan benefits $438,856,794 $419,003,384
Year Beginning July 1,
Statements of Changes in Accumulated Plan Benefits 2009 2008
Actuarial present value of accumulated plan benefits
at beginning of prior year $419,003,384 $378,625,310
Increase (decrease) during the year attributable to:
Benefits accumulated 7,056,791 14,603,454
Increase for interest due to the decrease in the
discount period 35,379,509 32,652,543
Benefits paid (19,661,313) (18,162,389)
Actuarial (losses) gains (3,536,633) 10,693,096
Change of assumptions 615,056 591,370
19,853,410 40,378,074

Actuarial present value of accumulated plan benefits
at beginning of year

$438,856,794

$419,003,384

8. INCOME TAX

The Internal Revenue Service has determined and informed the Company by a letter dated June 10,
2008, that the Plan qualifies under Section 401(a) of the Internal Revenue Code (IRC) and is, therefore,
not subject to tax under present income tax law. The Plan has been amended since receiving the
determination letter, however, the Plan administrator believes that the Plan is designed and is currently
being operated in compliance with the applicable requirements of the IRC.
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10.

RELATED-PARTY TRANSACTIONS

Certain Plan investments include shares of common/collective trusts managed by State Street Bank and
Trust Company which is the trustee as defined by the Plan; therefore, these transactions qualify as
party-in-interest transactions which have been certified by the Trustee as of June 30, 2010. In addition,
the Plan reimburses Towers Watson for the cost (base pay plus a reasonable benefit factor) of two of its
employees in the Pension Department that devote their time to the administration of the Plan. The Plan
also reimburses Towers Watson for the calculation of the Plan’s accumulated Plan benefit and
investment analysis, which are performed by individuals in its Retirement and Investment Consulting
Practices, respectively. Towers Watson invoices the Plan based on actual hours incurred by these
individuals at discounted billing rates equal to the estimated costs to the Company. Towers Watson also
performs consulting services for Western Asset Management Co. and Morgan Stanley which are
custodians for the Plan; therefore, they qualify as parties in interest.

SUBSEQUENT EVENTS

On August 27, 2010, the compensation committee and the board of directors of the Plan sponsor voted
to amend the terms of the Plan. Effective December 31, 2010, the Plan will be frozen to new
participants, and benefit accruals will be frozen under the current benefit formulas effective

December 31, 2011. New pension benefits will accrue beginning on January 1, 2012 under a new stable
value pension design, which will provide each eligible participant, at age 65, with a lump sum benefit
equal to 15% of each covered year’s pay up to the social security wage base, and 20% of each covered
year’s pay in excess of the wage based. Benefits will not be capped based on years of service.

The Plan evaluated events occurring between the end of our most recent fiscal year end, June 30, 2010
and April 5, 2011, the date the financial statements were issued.

* & ok ok ok ok
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SUPPLEMENTAL SCHEDULES
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(A) FUND

(B) IDENTITY OF ISSUER

Noninterest-bearing cash

06A0
06A9
06A9
06A9
06A9
06A9
06A9
06A9
06A9
06R7
06R9

usD
CHF
DKK
GBP
HKD

JPY
KRW
SGD
TWD
usD
Usp

Interest bearing cash

06A0
06A1
06A3
06A4
06A8
06A9
06R1
06R6
06R7

06R8
06R9
06RY
06RY

06RA

* Party in Interest

8611249M9

8611249M9

8611249M9

8611249M9

8611249M9

8611249M9

8611249M9

8611249M9

8611249M9

8611249M9
01399Q9E1
8611249M9
99FYXY 002

8611249M9

Watson Wyatt & Company Savings Plan

Composite PLAN YEAR ENDING: 6/30/10
SCHEDULE H, LINE 41 - SCHEDULE OF ASSETS
(HELD AT END OF YEAR)
(C) DESCRIPTION OF INVESTMENT (D) SHARES/PAR (E) COST (F) SKE:};NT
US DOLLAR -45,003.000 -45,003.00 -45,003.00
SWISS FRANC -0.020 -0.02 -0,02
DANISH KRONE 0010 0.00 000
POUND STERLING 25470 3766 3811
HONG KONG DOLLAR 19.380 249 249
JAPANESE YEN 1,916,690.000 21,670.94 21,659.96
SOUTH KOREAN WON 28,474.000 2430 2330
SINGAPORE DOLLAR 0.090 007 0.06
NEW TAIWAN DOLLAR 1,000 003 0.03
US DOLLAR -180.780 -180.78 -180.78
US DOLLAR 103,033 500 103,633 50 103 033 50
2,003,059 650 79,585.19 79,573.65
STATE STREET BANK + TRUST CO SHORT TERM INVESTMENT 0.020 002 0.02
FUND*
STATE STREET BANK+TRU:{]J']§JI(;‘SHORT TERM INVESTMENT 95,079.320 95,079.32 95,079.32
STATE STREET BANK + TRU:ET\?];).SHORT TERM INVESTMENT 6,521300 652130 6,52130
STATE STREET BANK+TRU:E"§[())‘SHORTTERM INVESTMENT 554,117,200 55411720 554.117.20
STATESTREETBANK+TRU::;':ZI())‘SHORTTERMINVESTMENT 1,419,913 150 1,419,913.15 1.419,913.15
STATE STREET BANK+TRU]§1TJ::]§)’SHORTTERM INVESTMENT 1,599,041.700 1,599,041.70 1,599.041.70
STATE STREET BANK+mUl:S['§'_l::[()).SHORT TERM INVESTMENT 30,266 060 30,266.06 30,266.06
STATE STREET BANK+TRU:1'1J"$I())‘SHORT TERM INVESTMENT 404,182 380 40418238 40418238
STATE STREET BANK+TRU]§I'IJ'T\?];)‘SHORT TERM INVESTMENT §85,257.840 §85.257 84 885,257 84
STATE STREET BANK+TRU:['I;::‘SHORTTERM INVESTMENT 405,966,480 40596648 405,966 48
JP MORGAN FUTURES CASH COLLATERAL 1,000.000 1,000.00 1,000.00
STATE STREET BANK+TRU§'{J§(]; SHORT TERM INVESTMENT 766,246,370 766,24637 766,246.37
DEUTSCHE BANK REPO REPO 100,000 000 100,000 .00 100,000.00
STATE STREET BANK + TRUPS‘I'IJ']f[())‘SHORT TERM INVESTMENT 2,132.319.790 2,132,319.79 2,132,319.79

8,399.911.610
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8,399,911.610  8,399,911.610



U.S Government Securities

06RA 31771EAP6
06R9 912795U82
06R9 912795UY5
06R9 912810QC5
06R9 912810QD3
06R9 912810QEI

06RY 912828L TS

06RA 3134015W2
06RA 313589C50
06RA 313589C92
06RA 31771KAAS
06RA 912803AY9
06RA 912810EQ7
06RA 9128 10ET!

06RA 912810QA9
06RA 912810QD3
06RA 912810QE]

06R9 12082TAL6
06R9 13033W3Y7
06R9 13077CTLS8
06R9 167505KHS
06R9 16772PAQY
06R9 234667)L8

06R9 4521518R7
06R9 59259NZN6
06R9 64966HY X2
06R9 79741 TARS
06RA 452151LF8

Corp. Debt. Instr. Preferred

06R9 Y62014AA6
06R9 00139PAA6
06R9 001957BDO
06RA 001957BDO
06RA 00206RAG7
06RA 00209AAF3
06RA 002819AC4
06RA 002824AY6
06RA 025816AZ2
06R9 025816AZ2
06RY 02687QDGO
06RA 031162BA7
06R9 031162BA7
06RA 031162BC3
06R9 059438AK7
06R9 06050TJZ6

06R9 06051GEA3
06R9 06739FFS5
06R9 079857AH]
06RA 060505DL5
06R9 067901AA6
06RA 079860AD4
06RA 084664BL4
06RA 097023AX3
06RA 097023BA2
06R9 110122AQ!
06RA 125094AC6
06R9 136375BQ4
06R9 149123BNO
06R9 17275RAD4

* Party in Interest

FINANCING CORP PRINC FICO STRP SER 15 PRIN PMT ON
9.65PCT
UNITED STATES TREAS BILLS 08/10 ZCP
UNITED STATES TREAS BILLS 07/10 ZERO CPN
UNITED STATES TREAS BDS 08/39 FIXED 4.5

US TREASURY N/B 11/39 FIXED 4375

US TREASURY N/B 02/40 FIXED 4 625

WITREASURY N/B 10/11 FIXED 1.000

FED HM LN PC POOL 170033 213

FANNIE DISCOUNT NOTE 08/10 ZERO

FEDERAL NATL MTG ASSN DISC NTS
FINANCING CORP PRINC FICO STRP SER D PRIN PMT ON 2019

BD
UNITED STATES TRES BD STRP PRN ZCP 21/11/15
US TREASURY BDS 6 1/4 08/15/23
UNITED STATES TREAS BDS 7 5/8 02/15/25
UNITED STATES TREAS BDS

US TREASURY N/B 11/39 FIXED 4375

US TREASURY N/B 02/40 FIXED 4625
BURBANK CALIF WTR + PWR ELEC BURPWR 06/40 FIXED 6323

CALIFORNIA INFRASTRUCTURE + EC CASDEV 05/49 FIXED
6,486
CALIFORNIA ST UNIV REV CASHGR 11/41 FIXED 6 484
CHICAGO ILL BRD ED CHIEDU 12/39 FIXED 6.138

CHICAGO ILL TRANSIT AUTH SALES CHITRN 12/40 FIXED 62

DALLAS CNTY TEX HOSP DIST DALMED 08/44 FIXED 5.621

ILLINOIS STILS 01/1) FIXED 1,823

METROPOLITAN TRANSN AUTHN Y D MTATRN 11/40 FIXED
6.089

NEW YORK N'Y NYC 06/35 FIXED 6246

SAN DIEGO CNTY CALIF WTR AUTH SDGWTR 05/49 FIXED
6.138
ILLINOIS ST ILS 06/33 FIXED 5.1

NAKILAT INC SR SECD BD REG S
AIG SUNAMERICA GLOBAL FING X SR NT 144A
AT +T CORP ACQUIRED USD SRNT
AT + T CORP ACQUIRED USD SRNT
AT+T INC GLOBAL NT
AT+T WIRELESS SVCS [NC SR NT 31/03/01 8.750
ABBOTT LABORATORIES NT
ABBOTT LABORATORIES 05/40 5 3 FIXED
AMERICAN EXPRESS CO NT
AMERICAN EXPRESS CONT
AMERICAN INTL GROUP INC TRANCHE TR 00079
AMGEN INC SRNT
AMGEN INC SRNT
AMGEN INC 03/40 FIXED 5.75
BANC ONE CORP SUBNT
BANK AMER NA CHARLOTTE NC TRANCHE TR 00216
BANK OF AMERICA CORP 08/16 FIXED 6.5
BARCLAYS BANK PLC 05/19 FIXED 6,75
BELLSOUTH CAP FDG CORP DEB
BANK AMER CORP SUB NT
BARRICK GOLD CORP NT
BELLSOUTH CORPNT
BERKSHIRE HATHAWAY FIN 01/40 FIXED 5.75
BOEING CO 3/39 FIXED 6 875
BOEING CO 02/40 FIXED 5 875
BRISTOL MYERS SQUIBB CONT
CDP FINANCIAL 11/39 FIXED 5.6
CANADIAN NATL RY CO DEB
CATERPILLAR INC DEB
CISCO SYSINC SRNT
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6,120,000.000

83,000,000
61,000,000
500,000,000
1,000,000.000
300,000,000
34,000,000
3010
45,000.000
60,000.000

170,000.000

15,000,000.000
7,940,000.000
2,635,000 000
15,265,000.000
2,080,000.000
2,010,000.000

400,000.000

500,000,000

300,000.000
1,000,000.000

200,000.000

500,000 000
200,000.000
400,000,000
200,000,000
200,000,000

1,095,000,000

4,099,258 .50
82,929 48
60,998 25

532,067.75
1,031,615.34
323,764 69
34,107.58
296
44,956,30
59,935.50

85,994.50

9,086,770.00
9,611,393.03
3,569,200.38
13,126,987 87
2,059,714.63
22154334

400,000.00

500,000.00

300,000 00
1,000,000 00

200,000.00

500,000.00
200,000,00
400,000 00
200,000,00
200,000.00

1,022,831.32

4,498,628.40

82,978 05
60,997 68
550,705.00

1,079,530.00

337,218,00
34,23766

3.05
44,995.50
59,994 00

120,786.70

10,026,150.00
10,292,225 .00
3,870,973.10
14,179,811.15
2,245 ,422.40
2,259,360 60

418,000.00

532,060,00

317,571.00
1,035,280.00

206,992.00

534,135,00
200,186.00
417,343.00
201,636.00
216,694.00

853,640.10

58,298,003 010

100,000,000
500,000.000
2,650,000,000
370,000,000
320,000.000
730,000.000
480,000,000
400,000,000
575,000,000
500,000,000
150,000.000
120,000,000
200,000,000
740,000,000
200,000 000
500,000.000
445,000.000
400,000.000
250,000.000
1,265,000.000
300,000,000
650,000,000
350,000,000
350,000,000
500,000,000
300,000,000
970,000,000
355,000.000
400,000,000
200,000,000

50,947,961.520

93,250.00
432,500 00
3,244,096 43
460,656.46
318,588 80
903,287.50
479,725.10
396,912.00
748,489.00
563,555 00
113,250.00
128,907.00
226,648 00
743,566 80
238,282.00
475,110.00
475,366.80
439,180.00
234,155.00
1,240,534.90
310,494.00
701,019 40
345,807 00
342,695 50
490,812, 00
342,213.00
968,661 40
412,81530
434,644 .00
213,242,00

54,678,058 390

95,650.00
462,500.00
3,411,106 50
476,267.70
347,257.60
1,002,144.00
555,499.20
419,772.00
772,828.75
672,025.00
134,062.50
142,104 00
236,840.00
809,493 40
246,580.00
480,800 00
481,587.90
444,972 00
306,435.00
1,266,454.75
313,878.00
740,415.00
370,608.00
439,943.00
562,160.00
348,387 00
1,045,873 40
431,325 00
460,196.00
222,314.00



06RA
06RA
06RY
06R9
06RA
06RA
06R9
06RA
06R9
06R9
06R9
06RA
06RA
06R9
06R9
06RY
06RA
06RA
O06RA
06RA
06RA
06RA
06RA

06RA

06RA
O06RA
06RA

O6RA
06RA
06RA
06RA
06RA
06RA
06RA
06RA
06RA
06RA
06RA
06RA
06RA
06RA
06RA
06RA
06RA
06RA
06RA
06RA
O06RA
06RA
06RA
06RA
06R9
06R9
06R9
06R9
06R9
06RY
06R9
06R9
06RY
06R9
06R9
06R9
06R9
06R9

06R9

* Party in Interest

17275RAF9
172967EP2
172967TEW7
20825CAQ7
20825 1AE8
20825CAQ7
209111EU3
209111EU3
22303QAH3
25271CAL6
268317AC8
268317AE4
29268BAF8
341099CL1
341099CN7
35177PALL
36962G3A0
36962G3P7
36962G4B7
404280AH2
4042Q1AB3
478160AN4
48121CYK6

575767AG3

5801IMEC4
585055AT3
6174466Q7

61747YCJ2
61980AADS
64952GAF5
668131AA3
68389XAHS
693476BJ1
718172AC3
742718DF3
771196AU6
822582AD4
822582AN2
878091BCO
89152UAD4
913017BS7
92343VAF!
92343VAKO
92343VAPY
92343VARS
92343VAUR
929903AM4
931142CM3
961214BK8
983024ANO
98385XAlS
341081FB3
36962G3P7
373334JN2
377372AE7
38141EA25
404280AJ8
4042Q1ADS
46625HHF0
58013MEF7
61747YCG8
61980AADS
654902AC9
668131AA3
68389XAHS

740816AG8

CISCO SYSTEMS INC 01/40 FIXED 55
CITIGROUP INC SRNT
CITIGROUP INC 07/39 FIXED 8.125
CONOCOPHILLIPS GTD NT
CONOCO INCNT
CONOCOPHILLIPS GTD NT
CONSOLIDATED EDISON CO NY INC DEB SER 2008 B
CONSOLIDATED EDISON CO NY INC DEB SER 2008 B
COVIDIEN INTL FIN S A SR NT WI MAKE WHOLE
DIAMOND OFFSHORE DRILL 10/39 FIXED 5.7
EDF S ANT 144A
ELECTRICITE DE FRANCE 01/40 FIXED 5 6 SER 144A
ENEL FINANCE INTL SA 10/39 FIXED 144A
FLORIDA PWR CORP IST MTG BD
FLORIDA POWER CORP 04/40 FIXED 565
FRANCE TELECOM SA 8.5PCT 0IMAR3|
GENERAL ELEC CAP CORP TRANCHE + TR 00793
GENERAL ELEC CAP CORP TRANCHE TR 00806
GENERAL ELEC CAP CORP TRANCHE TR 00813
HSBC HLDGS PLC SUB NT
HSBC BK USA NA GLOBAL MTN TRANCHE SB 00002
JOHNSON +JOHNSON NT
JP MORGAN CHASE BANK SUB NT ACCD INVS

MASS MUTUAL LIFE INS CO 06/39 FIXED 8.875 SER 144A

MCDONALDS CORP MEDIUM TERM NTS TRANCHE TR 00099

MEDTRONIC INC 03/40 FIXED 5.55
MORGAN STANLEY GROUP INC GLOBAL MEDIUM TERM NT
SERF
MORGAN STANLEY 09/19 FIXED 5.625
MOTIVA ENTERPRISES LLC 01/40 FIXED 6.85
NEW YORK LIFE INSURANCE 11/39 FIXED 6.75
NORTHWESTERN MUTUAL LIFE 03/40 FIXED 6,063
ORACLE CORP 07/39 FIXED 6.125
PNC FUNDING CORP 02/20 FIXED 5,125
PHILIP MORRIS INTL INCNT
PROCTER + GAMBLE CO NT
ROCHE HLDGS INC GTD NT 144A
SHELL INTL FINB VGTD NT
SHELL INTERNATIONAL FIN 03/40 FIXED 5.5
TEACHERS INSUR + ANNUITY 12/39 FIXED 6,85
TOTAL CAPITAL SA 06/20 FIXED 4 45
UNITED TECHNOLOGIES CORP 04/40 FIXED 5.7
VERIZON COMMUNICATIONS INC NT
VERIZON COMMUNICATIONS INC NT
VERIZON COMMUNICATIONS INCNT
VERIZON COMMUNICATIONS INC NT
VERIZON COMMUNICATIONS 04/39 FIXED 7.35
WACHOVIA CORP NEW SUB DEB
WAL MART STORES INC NT
WESTPAC BANKING CORP 11/19 FIXED 4.875
WYETHNT
XTO ENERGY INC SRNT
FLORIDA PWR + LT CO 04/39 FIXED 5.96
GENERAL ELEC CAP CORP TRANCHE TR 00806
GEORGIA PWR CO SER 2009A SRNT
GLAXOSMITHKLINE CAP INC GTDNT
GOLDMAN SACHS GROUP INC MTN 02/19 FIXED 7.5
HSBC HOLDINGS PLC
HSBC BK USA N A GLOBAL TRANCHE SB 00004
JPMORGAN CHASE + CONT
MCDONALDS CORP TRANCHE TR 00102
MORGAN STANLEY 05/19 FIXED 7.3
MOTIVA ENTERPRISES LLC 01/40 FIXED 6 85
NOKIA CORP 05/39 FIXED 6.625
NORTHWESTERN MUTUAL LIFE 03/40 FIXED 6 063
ORACLE CORP 07/39 FIXED 6.125

PRESIDENT FELLOWS HARVARDCOLL TAXABLE BD SER
2008D 144A
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885,000 000
3,645,000.000
1,600,000,000
800,000 000
370,000,000
1,320,000.000
750,000.000
1,050,000 000
500,000,000
500,000,000
300,000,000
145,000,000
985,000.000
200,000,000
500,000,000
500,000.000
1,250,000 000
530,000.000
1,010,000.000
100,000,000
820,000,000
780,000,000
250,000,000

1,150,000.000

700,000,000
240,000,000
900,000.000

210,000,000
785,000,000
1,240,000.000
1,055,000.000
925,000,000
600,000 000
560,000.000
560,000 000
825,000.000
110,000,000
625,000,000
1,090,000.000
1,605,000 000
570,000,000
485,000.000
550,000,000
180,000,000
70,000,000
290,000 000
1,270,000,000
360,000,000
600,000,000
880,000,000
790,000,000
200,000,000
2,900,000,000
850,000,000
500,000,000
675,000,000
300,000.000
900,000,000
1,500,000.000
289,000,000
900,000,000
400,000,000
400,000,000
400,000,000
300,000,000

200,000 000

865,884.00
3,608,245 10
1,607,948 00
922,615 00
442,331.98
1,438,458 92
888,277.50
1,245,825.00
588,575.00
496,720,00
363,783 00
141,885 40
965,221 20
234,407.20
497,915.00
675,809.00
1,268,293.60
500,155,54
941,729.60
99,821.00
794,362 20
792,747.76
266,472.50

1,471,080.00

715,613,97
239,512.80
970,398.00

209,989.50
864,960.10
1,374,312.40
1,056,721.25
999,194.25
613,302.00
595,01120
521,264.60
999,685 50
127,331.60
622,450 00
1,165,744.35
1,598,596.05
568,700 40
487,654.61
5$29,435,50
177,965 40
92,369.00
285,035.20
1,195,465 30
358,930 80
600,696.00
872,133 99
756,066 13
224,816.00
2,539,837.00
887,408.50
568,765.00
772,578.00
316,914.00
998,554,00
1,666,471.00
330,595.77
991,620.00
398,832.00
457,850.00
400,000 00
332,421.00

237,414.00

927,57135
3,823,823 70
1,908,768.00
966,096.00
454,078 80
1,594,058.40
914,055.00
1,279,677.00
604,930.00
450,265 00
361,584.00
149,383 35
947,658.65
239,032.00
544,735.00
688,050.00
1,268,137.50
519,718.00
1,115,171 30
103,505.00
781,197.60
931,218 60
272,240.00

1,530,178 50

$48,939.00
267,90240
943,317 00

203,156 10
897,145.10
1,448,444.00
1,131,002 20
1,081,852.25
623,892,00
657,143,20
632,816.80
1,073,234.25
131,417.00
665,581 25
1,269,577.50
1,638,303.75
636,313.80
521,050,05
606,138.50
210,367,380
99,160 60
356,546 30
1,178,585.40
421,430.40
619,656 00
996,820.00
935,525.90
229,294 00
2,843,740.00
935,629.00
595,070.00
754,501.50
323,304.00
1,011,492.00
1,736,265.00
352,923.91
967,878.00
457,144.00
439,340 00
428,816.00
350,871 .00

250,696.00



06R9
06R9
06R9
06R9
06R9
06R9
06R9
06R9

06R9

06R9
06R9
06RA
06RA
06R9
O06RA
06RA
06RA
06RA
06R9
06R9
06RS
06RY
06R9
06RA
06RA
06RA
06RS
06R9
06RA
06RA
06R9
06R9
06RA
06RA

771196AU6
822582AD4
842400FL2
87612EAU0
878091BCO
90261XFAS
92343VAKO
92343VAPY

92976GAJO

931142CM3
983024ANO
38141GFD1
38143YAC?
38141GFD1
5150X0AA9
52517PR60
539830AU3
59023VAA8
68233JAF1
713448BP2
73755LAD9
828807CES
87938WACT
87938WACT
89352HADI
893526DJ9
893526829
893830AU3
9021EQAD6
91324PBK7
927804FE9
9285TWAQ3
9285TWAQ3
04978SAA7

Corporate Debt Inst.- All Other

06R9
06R9
06RA

O6RA
06RA

06RA

O6RA
06RA
06RA

06RA

06RA
06RA
06RA

06RA

06RA

06R9
06R9
06R9
06R9
06R9
06R9
06R9
06R9
06R%
06R9

06R9

* Party in Interest

24736TAAS
345397V0L4
379308AA7

379308ABS5

37930JAES

48632FAAY9

48632FAE1
48632HAAS
373334JR3

5150X4AA1

5249087M6
5249087N4
524908WH9

524908XA3

52520YAB3

00130HBC8
02209SAE3
032479AD9
032511BG1
03523TAC2
037735CK1
037735CM7
03938LAP9
101137AL1
12189LAA9

12189QAB6

ROCHE HLDGS INC GTD NT 144A
SHELL INTL FINB V GTDNT
SOUTHERN CA EDISON CO 03/39 FIXED 6.05
TARGET CORP NT
TEACHERS INSUR + ANNUITY 12/39 FIXED 6.85
UBS AG STAMFORD BRH MEDIUM 04/18 FIXED 5.75
VERIZON COMMUNICATIONS INCNT
VERIZON COMMUNICATIONS INCNT

WACHOVIA BK NATL ASSN MEDIUM TRANCHE SB 00009

WAL MART STORES INC NT
WYETH NT
GOLDMAN SACHS GROUP INC SUB NT
GOLDMAN SACHS GROUP INC SUB NT
GOLDMAN SACHS GROUP INC SUB NT
LANDSBANKI IS HF TRANCHE SR 00001 144A
LEHMAN BROTHERS HLDGS INC TRANCHE TR 00700
LOCKHEED MARTIN CORP 11/39 FIXED 5.5
MERRILL LYNCH + CO INC SUB NT
ONCOR ELECTRIC DELIVERY 09/38 FIXED 7.5
PEPSICO INC 01/40 FIXED 5 50
POTASH CORP SASK INC NT
SIMON PROPERTY GROUP LP 02/40 FIXED 6.75
TELEFONICA EMISIONES S A U 7.045PCT 20JUN36
TELEFONICA EMISIONES S A U 7.045PCT 20JUN36
TRANSCANADA PIPELINES LTD SRNT
TRANS CANADA PIPELINES 06/40 FIXED 6.1
TRANSCANADA PIPELINES LTD SRNT
TRANSOCEAN INC SR NT CONV SER A
TYCO INTL LTD NT
UNITEDHEALTH GROUP INC SRNT
VIRGINIA ELEC + PWR CO SR NT 2007 SER D
VODAFONE GROUP PLC 02/37 FIXED 6.15
VODAFONE GROUP PLC 02/37 FIXED 6.15
WELLS FARGO CAP X 12/86 FIXED 595

DELTA AIR LINES 06/21 FIXED 7.75
FORD MOTOR CREDIT CO LLC 10/14 FIXED 8.7
GLITNIR BANKI HF VAR 15JUN16

GLITNIR NAMKI HF NON CIUMULATI UNDATED CAP 144A
GLITNIR BANKI HF TRANCHE TR 00005 SR BK NT 144A

KAUPTHING BK HF MED TRM SR BK TRANCHE SR 00001

KAUPTHING BANK TRANCHE SR 00005
KAUPTHING BK TRANCHE + SB 00001
GEORGIA POWER COMPANY 06/40 FIXED 5 4

LANDSBANKI IS HF CAP NTS TRANCHE TR 00001 114A

LEHMAN BROS HLDGS INC MEDIUM TERM NT SER |
LEHMAN BROS HLDGS INC SUB NT
LEHMAN BROS HLDGS INC MEDIUM TERM NT
LEHMAN BROS HLDGS TNC ANDATORY CAP ADVANTAGED
PFD
LEHMAN BROS HLDGS E CAPITAL TR ENHANCED CAP
ADVANTAGES PGD
AES CORP SR NT 14/03/01 7.750
ALTRIA GROUP INCNT
ANADARKO FIN CO SR NT
ANADARKO PETROLEUM CORP 06/39 FIXED 7.95
ANHEUSER BUSCH INBEV WORLDWIDE GTD 144A
APPALACHIAN PWR CO SRNT SER P
APPALACHIAN PWR CO SRNT SER Q
ARCELORMITTAL 10/39 FIXED 7
BOSTON SCIENTIFIC CORP 01/40 FIXED 7.375
BURLINGTON NORTH SANTA FE 05/40 FIXED 5 75

BURLINGTON NORTHN SANTA FE COR TRANCHE TR 00002
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300,000 000 372,666 00 390,267.00
250,000 000 297,295.00 298,675.00
100,000,000 113,184.00 117,367.00
900,000.000 1,030,258 00 1,149,705.00
250,000,000 264,760.00 291,187 50
900,000,000 892,525 00 928,494.00
200,000,000 215,266.25 220,414.00

1,100,000 000 1,197,625.00 1,285,581.00

1,400,000.000 1,453,536.00 1,522,276.00
700,000,000 768,613 54 819,448,00

1,300,000.000 1,381,639.00 1,472,575.00
855,000 000 858,232 80 838,190.70
1,340,000,000 1,206,443,54 1,280,262.80
1,200,000.000 1,191,700.00 1,176,408.00
$80,000 000 885,661.50 99,000.00
70,000,000 69,925.80 13,825.00

220,000 000 218,180.60 234,702.60

1,090,000 000 1,090,368.10 1,165,809.50
300,000,000 381,035.16 374,538.00
300,000,000 296,781.00 328,659.00
550,000 000 567,837.50 591,041 00
500,000.000 497,190 00 558,335.00
600,000.000 713,326.00 663,822.00
210,000,000 233,920.16 232,337.70
385,000,000 404,184 55 418,545.05
800,000,000 797,488 00 860,856 00
500,000,000 615,065.00 638,760.00
100,000 000 96,850 00 96,875.00
70,000.000 77,157.14 84,056 70
720,000,000 760,147.20 813,952.80
700,000,000 784,150.00 815,248.00
600,000.000 628,350.00 622,110.00
525,000 000 532,974.70 544,346.25
350,000,000 347,904 50 310,418.50

84,264,000.00 88,742,885,10 93,104,990 51
786,887,870 786,887 87 849,838 90

400,000,000 410,000.00 416,876 00
490,000.000 501,559.67 61250
300,000,000 829,669.60 1,000.00
440,000,000 439,014.40 114,400 00
540,000,000 537,588.39 129,600.00
380,000,000 318,234 80 91,200.00
500,000.000 534,757.00 50.00
755,000,000 750,009.45 776,109.80
650,000,000 640,956.00 81250
170,000,000 169,874.20 85.00
780,000,000 765,477.00 39000
650,000,000 612,245.40 325.00
130,000,000 125,664,70 13,00
70,000.000 42,700.00 7.00
400,000,000 407,000,00 407,000.00
730,000,000 940,768.10 959,044 80
70,000.000 74,008 20 58,870.70
300,000,000 345,939.00 256,158.00
600,000,000 760,778.00 789,348.00
500,000,000 538,725.00 560,040,00
300,000,000 345,004 50 348,675.00
900,000,000 957,994.00 950,634.00
800,000,000 814,888 00 811,096.00
100,000,000 99,663.00 105,769.00
500,000,000 565,155,00 569,705 00



06R9
06RY
06R9
06R9
06RY
06R9
06R9
06R9
06R9
06R9
06RS
06R9
06R9
06R9
06R9
06R9
06RY
06R9
06R9
06R9
06R9
06R9
06R9
06R9
06R9
06R9
06R9
06R9
06R9
06R9
06R9
06R9
06R9
06R9
06RY
06R9
06R9
06R9
06R9
06R9
06RY
06RO
06RY
06R9
06R9
06R9
06R9
06RO
06RY
06R9
06RA
06RA

06RA

06RA
06RA
06RA
06RA
06RA
06RA
06RA
06RA
06RA
06RA
06RA
06RA
06RA
06RA
06RA
06RA

* Party in Interest

126408GK3
126408GR8
126650BJ8
126650BRO
13342BAD7
136385AL5
140420MV9
15135UAE9
20030NAM3
20030NAY7
20854PAE9
224044BV8
233835AQ0
25156PACT
251799AA0
260543BY3
292505AG9
29273RAJ8
33766]AF0
373298CF3
4041A2AH7
42307TAHI
476556CX1
494550AW6
50075NAW4
50075NAZ?
501044BZ3
59562VARS
62912XAC8
651290AN8
651639AMS
652482BYS
69362BAJI
694308GEL
694308GQ4
7591EPAEO
77340RADY
77340RAMY
775109AL5
780641 AH9
78442FAG3
858119AJ9
87927VARY
87927VAVO
880451AW9
887317AD7
88732JAU2
893830ATé6
907818CX4
909317BE8
00184AACY
00184AAGO

03523TAP3

111021AE1
126650BRO
136385ALS
15135UAE9
20030NAM3
20030NBB6
25156PACT
251799AA0
260543BX0
292505AG9
30161NACS
370334BJ2
42307TAHI
48125BAA2
50075NAZ7
501044CKS

CSX CORPNT
CSX CORP 04/40 FIXED 622
CVS CAREMARK CORP SRNT
CVS CAREMARK CORP 09/39 FIXED 6,125
CAMERON INTL CORP SR NT
CANADIAN NAT RES LTD NT
CAPITAL ONE BANK USA NA 07/19 FIXED 8 8
CENOVUS ENERGY INC 1 1/39 FIXED 6.75 144A
COMCAST CORP NEW GTD NT
COMCAST CORP 07/39 FIXED 6 55
CONSOL ENERGY 04/20 FIXED 8,25 144A
COX COMMUNICATIONS INC NEW NT 144A
DAIMLER CHRYSLER HLDGS NT
DEUTSCHE TELEKOM INTL FIN BV GTD NT
DEVON ENERGY CORP SR DEB
DOW CHEM CO 05/39 FIXED 9.4
ENCANA CORP NT
ENERGY TRANSFER PARTNERS L P SRNT
FIRSTENERGY SOLUTIONS CO 08/39 FIXED 68
GEORGIA PAC CORP SR NT 24/01/15 8000
HBOS PLC TRANCHE SB00008 144A
HIENZ 08/39 FIXED 7.125
JERSEY CENT PWR + LT CO SRNT
KINDER MORGAN ENERGY PARTNERS SR NT
KRAFT FOODS INC NT
KRAFT FOODS INC 02/40 FIXED 6 5
KROGER CONT
MIDAMERICAN ENERGY HLDGS CO SR BD
NGPL PIPECO LLC SR NT 144A
NEWFIELD EXPLORATION CO 02/20 FIXED 6.875
NEWMONT MINING CORP 10/39 FIXED 6.25
NEWS AMERICA INC 08/39 FIXED 6.9
PSEG PWR LLC SRNT
PACIFIC GAS + ELEC CO ST MTG BD
PACIFIC GAS + ELEC CO SRNT
REGIONS FINL CORP NEW SUB NT
POCKIES EXPRESS PIPELINE LLC SR NT 144A
ROCKIES EXPRESS PIPELINE 04/40 FIXED 6 875
ROGERS COMMUNICATIONS INC SRNT
ROYAL KPN NV NT
SLM CORP TRANCHE TR 00007
STEEL DYNAMICS INC SRNT
TELECOM ITALIA CAP GTD SR NT
TELECOM ITALIA CAP GTD SRNT
TENNESSEE GAS PIPELINE CO NT 32/06/15 8375
TIME WARNER INC NEW NT
TIME WARNER CABLE INC 06/39 FIXED 6 75
TRANSOCEAN INC SR NT
UNION PAC CORP DEB
UNITED AIRLINES INC 01/17 FIXED 9.75
TIME WARNER INC DEB
AOL TIME WARNER INC DEB

ANHEUSER BUSCH INBEV WORLDWIDE 01/40 FIXED 6 375

BRITISH TELECOMMUNICATIONS PLC 12/30 FRN
CVS CAREMARK CORP 09/39 FIXED 6.125
CANADIAN NAT RES LTD NT
CENOVUS ENERGY INC 11/39 FIXED 6 75 144A
COMCAST CORP NEW GTD NT
COMCAST CORP 03/40 FIXED 6.4
DEUTSCHE TELEKOM INTL FIN BV GTD NT
DEVON ENERGY CORP SR DEB
DOW CHEM CO 05/19 FIXED 855
ENCANA CORPNT
EXELON CORP SRNT
GENERAL MLS INC 06/40 FIXED 54
HIENZ 08/39 FIXED 7.125
JPM CHASE CAPITAL XXVII 11/39 FIXED 7
KRAFT FOODS INC 02/40 FIXED 6.5
KROGER CO SRNT
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200,000,000
200,000,000
250,000 000
250,000 000
400,000.000
700,000,000
500,000,000
500,000.000
100,000.000
1,100,000 000
400,000.000
100,000,000
300,000,000
600,000,000
900,000,000
800,000.000
500,000,000
600,000,000
200,000,000
500,000.000
200,000.000
400,000,000
700,000,000
1,030,000.000
200,000,000
250,000,000
200,000 000
940,000,000
700,000,000
800,000,000
600,000,000
200,000,000
500,000.000
200,000,000
600,000.000
200,000,000
200,000 000
200,000 000
500,000,000
500,000,000
600,000,000
400,000.000
150,000,000
300,000 000
100,000,000
500,000,000
950,000 000
500,000.000
700,000 000
800,000,000
725,000.000
790,000 000

1,560,000.000

635,000,000
480,000,000
600,000,000
550,000,000

1,330,000.000
250,000,000
335,000,000
500,000,000

1,000,000.000
675,000.000
770,000.000
360,000,000
750,000,000
1,200,000.000
1,525,000.000
160,000,000

203,002.00
202,290,00
270,247 50
249,180 00
411,596.00
717,444.00
539,395 00
498,100,00
105,010 00
1,190,609.20
425,000.00
124,087.00
359,160.00
789,834 00
1,097,154,00
954,325.00
531,054.00
680,292.00
206,912 00
517,500.00
188,624.00
451,004.00
735,999.00

1,096,192 90
228,472.00
252,577.50
246,456.00

1,062,664 .60
808,957.00
792,872.00
592,848.00
217,254.00
677,460.00
22131000
669,511.00
171,250 00
238,434.00
199,656 00
624,580.00
642,955.00
531,000.00
414,000.00
164,352.00
348,240 00
121,469.00
508,355.00
992,059.00
550,365.00
758,653.00
814,750.00
825,506.75
914,835.77

1,675,760.40

82928091
478,425 60
628,242.00
604,604 00
1,313,448.97
248,810.00
409,626.98
618,215.16
1,215,150.00
733,893.75
726,247.61
359,085.60
866,085,00
1,200,146 90
1,613,694 00
180,272,60

218,698.00
220,634.00
272,762,50
267,235,00
401,948.00
765,254.00
624,205.00
574,055.00
108,130,00
1,202,938 00
417,000.00
135,933 00
383,235.00
775,020.00
1,153,323.00
1,112,632.00
555,695,00
613,494,00
197,880,00
530,000.00
187,200,00
489,032,00
756,833.00
1,094,519.20
231,992.00
279,582.50
251,698.00
1,079,919.00
622,048.00
776,000.00
654,792.00
229,528.00
657,205 00
223,144.00
691,884.00
172,304.00
196,324.00
183,818.00
630,820.00
654,695 00
581,826.00
414,000.00
145,476,00
307,179.00
116,999.00
543,785.00
1,049,484.00
450,580.00
784,042.00
854,000.00
872,153 25
952,763.70

1,783,189.20

774,966 70
513,091.20
655,932.00
631,460 50
1,438,129 00
269,080,00
432,71950
640,735.00
1,224,110.00
750,188 25
746,006 80
382,788.00
916,935.00
1,220,328,00
1,705,453 25
193,779.20



06RA
06RA

06RA
O6RA
06RA
06RA
06RA
06RA
06RA
06RA
O06RA
06RA
06RA

06RA
06RA
06RA
O6RA
06RA
06RA
06RA

* Party in Interest

565849AE6
582839AC0

583491AC9
59562VAMY
652482BJ3
652482BQ2
652482BY5
655844AQ!
693506BCO
694308GE|
694308GJO
760759A)9
845437BLS
867229AE6
87425EAJ2
87927VAMO
87927VAVO
83732JANS
83732JAU2
94106LAV1
988498AD3

MARATHON OIL CORP SRNT
MEAD JOHNSON NUTRITION C 11/39 FIXED 5.9 SER 144A

MECCANICA HOLDINGS USA 01/40 FIXED 6 25
MIDAMERICAN ENERGY HLDGS CO N SR BD
NEWS AMER INC BD
NEWS AMER INC SR NT
NEWS AMERICA INC 08/39 FIXED 6.9
NORFOLK SOUTHN CORP SR NT
PPG INDS INC NT DTD 03 18 2008
PACIFIC GAS + ELEC CO IST MTG BD
PACIFIC GAS + ELEC CO SRNT
REPUBLIC SERVICES INC 03/40 FIXED 6.2
SOUTHWESTERN ELEC POWER 03/40 FIXED 6.2
SUNCOR ENERGY INCNT
TALISMAN ENERGY INC SRNT
TELECOM ITALIA CAP 6PCT 30SEP34
TELECOM ITALIA CAP GTD SRNT
TIME WARNER CABLE INC DEB
TIME WARNER CABLE INC 06/39 FIXED 6.75
WASTE MANAGEMENT INC 11/39 FIXED 6.125
YUM BRANDS INC SR NT
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565,000.000
60,000,000

875,000,000
1,370,000.000
240,000 000
700,000,000
550,000,000
261,000,000
525,000,000
790,000,000
250,000,000
200,000.000
725,000.000
1,150,000.000
625,000,000
420,000,000
235,000 000
800,000,000
670,000,000
725,000,000
550,000 000

608,465.45
59,983 .80

875,367 50
1,299,603 20
232,893.99
700,693 10
596,040 50
303,570 88
639,817.50
807,524.98
242,827.90
199,840.00
736,788.50
1,223,715,00
612,350.00
39546036
232,325.70
872,790.10
650,777.70
734,664 25
610,978 50

617,392.45
64,108 20

812,568.75
1,508,342 60
252,772.80
785,617.00
631,202.00
320,711.58
665,925.75
381,418 80
271,71250
214,512.00
743,48025
1,284,044 00
649,618.75
359,826.60
240,623.55
928,800.00
740,162.40
783,935.25
631,389.00

62,442,887.870

66,786,883.890

63,530,413.180



Corporate Stocks-

Preferred

06A9 456894906
Corporate Stocks- Common
06A9 040828907
06A9 079737003
06A9 094658903
06A9 316383900
06A9 403197908
06A9 426211009
06A9 483410007
06A9 487416901
06A9 510740905
06A9 518335906
06A9 538675901
06A9 567151907
06A9 572797900
06A9 595937905
06A9 596228908
06A9 596465906
06A9 599933900
06A9 605520006
06A9 628625907
06A9 629467903
06A9 632164901
06A9 640587002
06A9 643514003
06A9 644150005
06A9 645610007
06A9 649131901
06A9 649658002
06A9 649766003
06A9 658653902
06A9 664068004
06A9 664232006
06A9 684110000
06A9 688507003
06A9 710306903
06A9 711072900
06A9 711131904
06A9 715418901
06A9 730968906
06A9 719255900
06A9 BO11JK902
06A9 B05Q3L908
06A9 BO3BR2904
06A9 BO9DHL908
06A9 BOFS5D909
06A9 B11Y56904
06A9 BI2T31908
06A9 B15C55900
06A9 BIXFTL90]
06A9 B5SSGN900
06R7 G54050102
06A4 577761100
06R7 009158106
06R7 025537101
06R7 057224107
06R7 060505104
06R7 191219104
06R7 29364G103
06R7 428236103
06R7 458140100

* Party in Interest

FRESENIUS SE PREF PREFERENCE

STANDARD CHARTERED PLC COMMON STOCK USD 5
SERCO GROUP PLC COMMON STOCK GBP 02
WEIR GROUP PLC/THE COMMON STOCK GBP.125
INTERTEK GROUP PLC COMMON STOCK GBP.0)
ADIDAS AG COMMON STOCK NPV
DELHAIZE GROUP COMMON STOCK NPV
SCHNEIDER ELECTRIC SA COMMON STOCK EUR3.0
TECHNIP SA COMMON STOCK EUR 7625
BEIERSDORF AG COMMON STOCK NPV
NUTRECO NV COMMON STOCK EUR 24
STADA ARZNEIMITTEL AG COMMON STOCK NPV
WOLTERS KLUWER COMMON STOCK EUR 12
SIEMENS AG REG COMMON STOCK NPV
ERICSSON LM B SHS COMMON STOCK NPV
LINDT + SPRUENGLI1 AG PC COMMON STOCK CHF 0.0
VESTAS WIND SYSTEMS AS COMMON STOCK DKK1.0
TELEPERFORMANCE COMMON STOCK EUR2.5
ASAHI GLASS CO LTD COMMON STOCK
L] + FUNG LTD COMMON STOCK HKD 025

DOOSAN HEAVY INDUSTRIES COMMON STOCK KRW5000.0

ESPRIT HOLDINGS LTD COMMON STOCK HKD.1
HAMAMATSU PHOTONICS KK COMMON STOCK
HONDA MOTOR CO LTD COMMON STOCK
HOYA CORP COMMON STOCK
TBIDEN CO LTD COMMON STOCK

KINGBOARD CHEMICALS HOLDINGS COMMON STOCK HKD 1

KOMATSU LTD COMMON STOCK
KURARAY CO LTD COMMON STOCK

YUE YUEN INDUSTRIAL HLDG COMMON STOCK HKD 25

NIDEC CORP COMMON STOCK
NIKON CORP COMMON STOCK
STANLEY ELECTRIC CO LTD COMMON STOCK
TERUMO CORPORATION COMMON STOCK
NOVARTIS AG REG COMMON STOCK CHF.5
ADECCO SA REG COMMON STOCK CHF1.0
INDITEX COMMON STOCK EUR 15
ING GROEP NV CVA EURO0.24
BNP PARIBAS COMMON STOCK EUR2 0
HEINEKEN NV COMMON STOCK EUR1.6
GEMALTO COMMON STOCK EUR1.0
OLAM INTERNATIONAL LTD COMMON STOCK NPV

DAVIDE CAMPARI MILANO SPA COMMON STOCK EUR 1

MTU AERO ENGINES HOLDING AG COMMON STOCK
SEVEN +1 HOLDINGS CO LTD COMMON STOCK
WACKER CHEMIE AG COMMON STOCK NPV
UNILEVER NV CVA DUTCH CERT EUR 16
TOTAL SA COMMON STOCK EUR2 5
HEXAGON AB B SHS COMMON STOCK SEK2.0

KINGBOARD CHEMICALS HDGS WTS EXP 310CT12 CALL

LAZARD LTD CL A LTD PART USD.0I
MAXLINEAR INC CLASS A COMMON STOCK

AIR PRODUCTS + CHEMICALS INC COMMON STOCK USD1.0

AMERICAN ELECTRIC POWER COMMON STOCK USDé6.5

BAKER HUGHES INC COMMON STOCK USDL.0
BANK OF AMERICA CORP COMMON STOCK USD.0]
COCA COLA ENTERPRISES COMMON STOCK USD! 0

ENTERGY CORP COMMON STOCK USD 01
HEWLETT PACKARD CO COMMON STOCK USD.0I
INTEL CORP COMMON STOCK USD.00}
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35,913.000

55,713.000
87,694 000
14,860,000
39,740,000
21,163 000
17,356 000
23,068 000
18,590,000
13,920.000
16,148.000
27,232.000
66,470,000
24,262,000
98,118 000
579.000
17,095.000
31,722,000
176,000,000
607,600.000

19,886.000

271,073.000
48,100,000
38,100,000
28,000,000
57,300,000

517,500,000

59,200,000
157,500.000

488,500.000

22,300,000
86,500.000
64,800,000
45,500,000
42,023 000
20,405 000
41,130.000
158,529 000
37,948 000
41,381.000
41,946 000
311,000,000

147,744.000

26,405.000
48,500 000
10,666.000
48,415.000
35,544,000
88,265 000

51,750,000

8,800,000
4,600,000

6,400,000

12,800 000

11,800,000
32,100 000
18,900,000
4,500,000
7,300,000
14,300.000

1,700,665 16

944,594.92
733,077 54
183,025 72
458,504.28

1,003,930 78
1,359,685 02

2,178,595.04
849,352.69
642,256.38
906,138 27

1,082,986 47
1,726,011.40

1,920,885.90
870,228 39
993,744 38
869,495.71

1,030,858.15
1,968,062.66
1,288,956.37

1,020,116.10

2,000,544 90
1,374,050 07
1,026,434 40
733,900,79
2,478,572,16

1,440,858 69

860,593 95
1,558,026.09

1,503,385.19

1,328,195.45
1,638,750.98
1,089,991.74
1,395,872.27
2,069,657.71
1,006,072.41
1,382,314.29
2,145,024.72
2,451,44154
1,360,760 56
1,203,224 65
530,224 29

583,047.70

981,455 67
1,143,809.57
1,495,727.15
1,494,843.01
2,183,836 38
1,320,138 30

54,805.63

321,995.52
64,400 00

441,605.25

408,468.04

494,450.88
448,866 26
497,163.81
333,390.29
271,359.81
300,549.54

2,386,448 99

1,367,808 93
771,449.53
230,546,15
857,935.23
1,033,662 26
1,269,822 11

2,363,331.78
1,083,394,64
770,090 88
874,756,177
910,965 .58

1,284,386 63

2,199,765 60
1,100,076 52
1,261,251.91
717,661.95
797,913,84
1,676,664 03

2,742,61315

1,230,298.4}

1,477,697.08
1,350,757.15
1,118,156.85
603,096.40
1,567,024 52

2,246,200.47

1,082,445 47
1,872,414.96

1,527,513.28

1,890,044 07
1,516,12047
1,085,980.34
2,200,700 64
2,049,807.39
979,235 64
2,372,14926
1,199,269.35
2,081,022.20
1,767,476,53
1,597,393.83
576,957 24

732,030.38

1,479,229.59
1,121,929.03
1,561,895 19
1,336,701 93
1,609,376 81
1,160,307 05

20,401.88

235,048.00
64,308.00

414,784 .00

413,440 00

490,526 00
461,277.00
488,754 00
322,290 00
315,944 00
278,135.00



06R7
06R7

06R7

06R7
06R7
06R7

06R7

06R7
06R7
06R7

06R7

06R3
06R8
06R8
O6R8
06R8

06R3

06R8
06R8
06R8
06R8
06R8
06R8
06R8
06R8
06R8
06R8
06R8
06R2
06R8
06R8

06A1

06A1

06A1
06A1

06A1

06A1
06A1
06A1

06A1

06A1

06A1
06A1
06A1

06A1

06A1

06A1
06A1
06A1
06A1
06A1
06A1
06A1
06A1

06A1

06A1
06A1
06A1
06A1
06A1

* Party in Interest

46625H100
487836108

744320102

771195104
863667101
87425E103

913017109

92553P201
949746101
Gl1151Clo1

H89128104

00724F 101
018490102
037833100
151020104
17275R102

192446102

194162103
38259P508
46120E602
580135101
641069406
64110D104
670100205
713448108
74005P104
78572M105
806857108
857477103
863667101
87612E106

008252108

025932104

04010L103
049560105

05561Q201

089302103
125896100
171798101

203668108

229899109

269279402
27579R104
302941109

320517105

404132102

42222G108
447011107
44919P508
457153104
48020Q107
49460W208
502161102
524660107

529771107

533900106
554382101
664397106
682680103
733174106

JPMORGAN CHASE + CO COMMON STOCK USD1 0
KELLOGG CO COMMON STOCK USD.25

PRUDENTIAL FINANCIAL INC COMMON STOCK USD 01

ROCHE HOLDINGS LTD SPONS ADR ADR
STRYKER CORP COMMON STOCK USD.1
TALISMAN ENERGY INC COMMON STOCK NPV

UNITED TECHNOLOGIES CORP COMMON STOCK USDI 0

VIACOM INC CLASS B COMMON STOCK USD.001|
WELLS FARGO + CO COMMON STOCK USD1.666
ACCENTURE PLC CL A COMMON STOCK USD.25E 05

TYCO INTERNATIONAL LTD COMMON STOCK USD8.3

ADOBE SYSTEMS INC COMMON STOCK USD.0001
ALLERGAN INC COMMON STOCK USD.01
APPLE INC COMMON STOCK NPV
CELGENE CORP COMMON STOCK USD 01
CISCO SYSTEMS INC COMMON STOCK USD.001

COGNIZANT TECH SOLUTIONS A COMMON STOCK USD 01

COLGATE PALMOLIVE CO COMMON STOCK USD!1.0
GOOGLE INC CL A COMMON STOCK USD.00!
INTUITIVE SURGICAL INC COMMON STOCK USD.001
MCDONALD S CORP COMMON STOCK USD.01
NESTLE SA SPONS ADR FOR REG ADR
NETAPP INC COMMON STOCK USD.00!
NOVO NORDISK A/S SPONS ADR ADR
PEPSICO INC COMMON STOCK USD.017
PRAXAIR INC COMMON STOCK USD 01
SABMILLER PLC SPONS ADR ADR
SCHLUMBERGER LTD COMMON STOCK USD.0I
STATE STREET CORP COMMON STOCK USD1.0*
STRYKER CORP COMMON STOCK USD.1
TARGET CORP COMMON STOCK USD 0833

AFFILIATED MANAGERS GROUP COMMON STOCK USD.01

AMERICAN FINANCIAL GROUP INC COMMON STOCK NPV

ARES CAPITAL CORP COMMON STOCK USD.001
ATMOS ENERGY CORP COMMON STOCK NPV

BOK FINANCIAL CORPORATION COMMON STOCK USDSE 05.0

BIG LOTS INC COMMON STOCK USD.01
CMS ENERGY CORP COMMON STOCK USD .01
CIMAREX ENERGY CO COMMON STOCK USD 01

COMMUNITY HEALTH SYSTEMS INC COMMON STOCK USD.01

CULLEN/FROST BANKERS INC COMMON STOCK USD 01

EXCO RESOURCES INC COMMON STOCK USD 001
EAST WEST BANCORP INC COMMON STOCK USD.001
FT1 CONSULTING INC COMMON STOCK USD.01

FIRST HORIZON NATIONAL CORP COMMON STOCK USD 625

HCC INSURANCE HOLDINGS INC COMMON STOCK USD1.0

HEALTH NET INC COMMON STOCK USD 001
HUNTSMAN CORP COMMON STOCK USD.01
JACANTERACTIVECORP COMMON STOCK USD 001
INGRAM MICRO INC CL A COMMON STOCK USD.0I
JONES LANG LASALLE INC COMMON STOCK USD.01
KINETIC CONCEPTS INC COMMON STOCK USD.001
LST CORP COMMON STOCK USD,01
LEGGETT + PLATT INC COMMON STOCK USD 01

LEXMARK INTERNATIONAL INC A COMMON STOCK USD 01

LINCOLN ELECTRIC HOLDINGS COMMON STOCK NPV
MACERICH CO/THE REIT USD 01
NORTHEAST UTILITIES COMMON STOCK USDS5.0
ONEOK INC COMMON STOCK USD 01
POPULAR INC COMMON STOCK USD6.0
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9,700.000
5,300,000

6,900.000

14,200.000
7,500,000
24,400,000

7,500.000

17,500,000
10,800,000
7,800.000

22,200 000

18,700,000
8,650.000
4,900.000

27,950.000

31,050,000

18,850,000

4,250,000
2,200.000
1,100 000
8,710.000
5,500.000
23,400,000
3,950,000
10,400.000
7,050,000
13,900.000
11,350,000
10,400,000
12,650.000
17,700.000

430.000

4,801.000

7,970,000
5,292,000

2,091.000

3,073,000
11,348 000
2,558,000

1,850.000

1,730.000

7,180.000
6,840.000
1,120.000

12,469 763

4,385.000

3,711.000
6,100,000
5,260.000
8,621,000
1,629,000
2,127.000

23,680.000
6,255.000

3,960.000

2,250,000
2,910.000
3,038,000
3,850 000
34,520,000

322,896.45
284,902 56

365,491 23

469,554 40
389,490.15
364,170 66

517,299.45

582,309.21
291,891.60
283,617.24

665,260.04

502,178.22
544,734.58
679,342.12
1,380,969.27
595,632.18

597,066.21

333,336.94
885,000.27
358,603.19
601,613.78
266,878.15
687,820.55
213,010.99
582,672.32
541,309.42
390,085 47
733,689.82
460,450 55
545,914 89
887,994 75

3532325

135,654 .69

71,559.77
141,120.22

109,514.47

100,336.74
173,373.27
106,905.21

72,519.41

37,075.01

135,168 19
111,414.27
50,116.23

144,865 54

119,771.16

89,537 92
54,736 99
120,487.30
164,509.89
112,041.40
75,660.61
150,733 67
116,596.05

132,023 54

117,170 97
123,907.79
80,135,14
139,199.05
126,941.99

355,117.00
266,590.00

370,254 00

487,060,00
375,450,00
370,392.00

486,825,00

548,975.00
276,480.00
301,470.00

782,106.00

494,241 00
503,949.00
1,232,497.00
1,420,419.00
661,675.50

943,631.00

334,730.00
978,890 00
347,182.00
573,721.70
265,320.00
873,054.00
320,029.00
633,880.00
535,729.50
387,810.00
628,109.00
351,728 00
633,259.00
870,309.00

26,131.10

131,16332

99,864.10
143,095 68

99,259.77

98,612.57
173,573.20
183,101 64

62,548 50

88,922 00

104,899 80
104,310 00
48,820.80

142,778.79

108,572 60

90,437.07
52,887.00
115,562.20
130,952.99
106,927.56
77,656.71
108,928.00
125,475.30

130,798 80

114,727.50
108,601 20
7740824
166,512.50
92,513 60



06A1
06A1

06A1

06A1

06A1
06A1
06A 1
06A1

06A L

06A1
06A1
06A1

06A1l

06A1
06A 1

06A4

06A4
06A4
06A4

06A4
06A4

06A4

06A4
06A4

06A4

06A4

06A4
06A4
06A4
06A4
06A4
06A4
06A4
06A4
06A4

06A4

06A4
06A4
06A4
06A4
06A4
06A4

06A4
06A4

06A4
06A4

06A4

06A4
06A4
06R6
06R6
06R6
06R6
06R6

* Party in Interest

754730109
754907103

759351604

759509102

783549108
78440X 101
827048109
872375100

872645106

879369106
887389104
920355104

942683103

G0585R106
G6852T105

008252108

015351109
031100100
118759109

127097103
20605P101

206708109

253393102
315616102

393122106

444903108

45167R104
45666Q102
46612H402
497266106
501889208
533900106
594901100
64110L106
675232102

682189105

69840W108
761152107
768573107

78454L100
78505P100

795435106

83088M102
863236105

88023U101

892356106

91307C102

N72482107
N93540107
363576109
375916103
58502B106
733174106
G9319H102

RAYMOND JAMES FINANCIAL INC COMMON STOCK USD.0I
RAYONIER INC REIT NPV

REINSURANCE GROUP OF AMERICA COMMON STOCK USD 01

RELIANCE STEEL + ALUMINUM COMMON STOCK NPV

RYDER SYSTEM INC COMMON STOCK USD.5
SL GREEN REALTY CORP REIT USD.0!
SILGAN HOLDINGS INC COMMON STOCK USD 01
TECO ENERGY INC COMMON STOCK USD1.0

TRW AUTOMOTIVE HOLDINGS CORP COMMON STOCK USD.01

TELEFLEX INC COMMON STOCK USD1.0
TIMKEN CO COMMON STOCK NPV
VALSPAR CORP COMMON STOCK USD.5

WATSON PHARMACEUTICALS INC COMMON STOCK USD.0033

ASSURED GUARANTY LTD COMMON STOCK USD 01
PARTNERRE LTD COMMON STOCK USD1.0

AFFILIATED MANAGERS GROUP COMMON STOCK USD 01

ALEXION PHARMACEUTICALS INC COMMON STOCK USD.0001
AMETEK INC COMMON STOCK USD 01
BUCYRUS INTERNATIONAL INC COMMON STOCK USD .01

CABOT OIL + GAS CORP COMMON STOCK USD.1
CONCHO RESOURCES INC COMMON STOCK USD.001

CONCUR TECHNOLOGTES INC COMMON STOCK USD.001

DICK S SPORTING GOODS INC COMMON STOCK USD 01
F5 NETWORKS INC COMMON STOCK NPV

GREEN MOUNTAIN COFFEE ROASTE COMMON STOCK USD.1

HUMAN GENOME SCIENCES INC COMMON STOCK USD.01

IDEX CORP COMMON STOCK USD.01
INFORMATICA CORP COMMON STOCK USD.001
J CREW GROUP INC COMMON STOCK USD.0!
KIRBY CORP COMMON STOCK USD. |
LKQ CORP COMMON STOCK USD 01
LINCOLN ELECTRIC HOLDINGS COMMON STOCK NPV
MICROS SYSTEMS INC COMMON STOCK USD.0125
NETFLIX INC COMMON STOCK USD 001
OCEANEERING INTL INC COMMON STOCK USD 25
ON SEMICONDUCTOR CORPORATION COMMON STOCK
USD.01
PANERA BREAD COMPANY CLASS A COMMON STOCK
USD 0001
RESMED INC COMMON STOCK USD.004

RIVERBED TECHNOLOGY INC COMMON STOCK USD 0001

SM ENERGY CO COMMON STOCK
SXC HEALTH SOLUTIONS CORP COMMON STOCK NPV

SALIX PHARMACEUTICALS LTD COMMON STOCK USD.001

SKYWORKS SOLUTIONS INC COMMON STOCK USD 25
STRAYER EDUCATION INC COMMON STOCK USD.0L

TEMPUR PEDIC INTERNATIONAL COMMON STOCK USD 0!}
TRACTOR SUPPLY COMPANY COMMON STOCK USD.008

UNITED THERAPEUTICS CORP COMMON STOCK USD 01

QIAGEN N V. COMMON STOCK EUR 01
VISTAPRINT NV COMMON STOCK USD. 001
ARTHUR J GALLAGHER + CO COMMON STOCK USD1.0
GILDAN ACTIVEWEAR INC COMMON STOCK NPV
MEDNAX INC COMMON STOCK USD.0L
POPULAR INC COMMON STOCK USD6.0
VALIDUS HOLDINGS LTD COMMON STOCK USD. 175
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5,310,000
,435.000

3,273.000

2,324.000

3,445.000
2,246 000
3,930 000
9,299.000

4,150.000

1,817,000
5,444.000
2,640,000

2,720.000

5,210.000
2,320000

4,770.000

6,860.000
9,100,000
9,090.000

8,540,000
4,500 000

7,200,000

16,500,000
6,100,000

11,310,000

4,500.000

11,750,000
17,170,000
8,250,000
9,200 000
21,500.000
7,060.000
13,200 000
3,910.000
6,470,000

41,900.000

3,810.000
5,540,000
12,100,000

200.000
5,180.000

7,100.000

22,200.000
1,640.000

14,100.000
7,000,000

6,260,000

16,970,000
10,910.000
25,775.000
1,558 000
11,625.000
36,874.000
12,426,000

149,008.18
161,773.11

160,670.30

105,813.37

164,766 23
137,794.87
94,878.12
155,569,38

74,256 05

96,958,12
135,353.18
61,043 92

108,299.81

110,499.86
175,457.43

275,464 69

192,982 95
301,411 56
345,35974

276,307.63
135,583.68

292,161.57

244,588.07
186,785 28

248,702.97

82,362.15

286,704.03
298,385 26
241,993.24
230,916.28
369,261 53
295,513.19
346,578,39
140,779 47
331,199.86

304,989.04

245,587.89
214,270 92
283,384.64

8,033.34
342,722.54

227,511.74

256,656 86
266,894.53

177,187,832

431,88220

280,317.50

277,627 61
343,569.72
592,629.17
18,673.00
489,721 61
110,622 44
304,436.99

131,103.90
151,208 70

149,608 83

84,012.60

138,592.35
123,619 84
111,533 40
140,135.93

114,415.50

98,626.76
141,489 56
79,516 80

110,350.40

69,136.70
162,724.80

289,872.90

351,163.40
365,365.00
431,320.50

267,472.80
248,985.00

307,296 00

410,685.00
418,277,00

290,667.00

101,970.00

335,697,50
410,019.60
303,682.50
351,900.00
414,520.00
359,989 40
420,684.00
424,821 50
290,503 00

267,322.00

286,854.90
336,887.40
334,202.00

8,032.00
379,435 00

277,113.00

372,738.00
340,939.60

433,575.00

426,790.00

305,550,60

326,163 40
518,115.90
628,394.50
44,636.70
646,466 25
98,822.32
303,442 92



06R7

06R7
06R7
06R7
06R7

ohRT

06R7
06R7
06R7
06R7
06R7
06R7
06R7

06R7

06R7

06R7
06R7
06R7
06R7
O6R8
06R8

06R8
06R8

06R8

06R8
06R3
06R8
06R8

06R8

06R8

06R8
06A1
06AIl
06A1

06A1

06A1

06A1
06A1
06A1
06A1

06A1
06A1
06A1

06A 1
06A1

06A1
06A 1
06A1
06A1
06A1
06A1
06A1

06A1
06A1
06A1
08AI
06A1

* Party in Interest

018581108

055921100
067383109
203372107
228368106

460690100

493267108
502161102
521865204
56418H100
751028101

7591EP100
779382100

854502101

87236Y108

G24140108
G491BT108
G7945J104
H27013103
021441100
067383109

12541W209

25659T107

302130109

315616102
36866T103
741503403
774341101

784117103

92220P105

G491BT108
000361105
011659109
02208R 106

027070101

03820C105

04269E107
04269Q100
053774105
06846N 104

115736100
124830100
12802T101

140781105
146229109

153527205

168905107

17273K109
19421W100
199333105

216648402

22410106

232572107
232820100
233326107
235825205
248019101

ALLIANCE DATA SYSTEMS CORP COMMON STOCK USD .01

BMC SOFTWARE INC COMMON STOCK USD 01
CR BARD INC COMMON STOCK USD 25
COMMSCOPE INC COMMON STOCK USD 01
CROWN HOLDINGS INC COMMON STOCK USD5.0

INTERPUBLIC GROUP OF COS INC COMMON STOCK USD.1

KEYCORP COMMON STOCK USD1.0
LST CORP COMMON STOCK USD 01
LEAR CORP COMMON STOCK
MANPOWER INC COMMON STOCK USD.01
RALCORP HOLDINGS INC COMMON STOCK USD.01
REGIONS FINANCIAL CORP COMMON STOCK USD.01
ROWAN COMPANIES INC COMMON STOCK USD.125

STANLEY BLACK + DECKER INC COMMON STOCK USD2.5

TD AMERITRADE HOLDING CORP COMMON STOCK USD.0}

COOPER INDUSTRIES PLC COMMON STOCK USD 01
INVESCO LTD COMMON STOCK USD 2
SEAGATE TECHNOLOGY COMMON STOCK USDIE 05.0
WEATHERFORD INTL LTD COMMON STOCK USDI.0
ALTERA CORPORATION COMMON STOCK USD 001
CR BARD INC COMMON STOCK USD 25

C H. ROBINSON WORLDWIDE INC COMMON STOCK USD.|
DOLBY LABORATORIES INC CL A COMMON STOCK USD.001

EXPEDITORS INTL WASH INC COMMON STOCK USD 01

F5 NETWORKS INC COMMON STOCK NPV
GEN PROBE INC COMMON STOCK USD 0001
PRICELINE.COM INC COMMON STOCK USD 008
ROCKWELL COLLINS INC. COMMON STOCK USD.01

SE1 INVESTMENTS COMPANY COMMON STOCK USD.0!

VARIAN MEDICAL SYSTEMS INC COMMON STOCK USD1.0

TNVESCO LTD COMMON STOCK USD.2
AAR CORP COMMON STOCK USD1 0
ALASKA AIR GROUP INC COMMON STOCK USD1.0
ALTRA HOLDINGS INC COMMON STOCK USD 001

AMERICAN ITALIAN PASTA CO A COMMON STOCK USD.001

APPLIED INDUSTRIAL TECH INC COMMON STOCK NPV

ARQULE INC COMMON STOCK USD.0I
ARRIS GROUP INC COMMON STOCK USD.0I
AVIS BUDGET GROUP INC COMMON STOCK USD 01
BILL BARRETT CORP COMMON STOCK USD 001

BROWN SHOE COMPANY INC COMMON STOCK USD 0}
CBL + ASSOCIATES PROPERTIES REIT USD 01
CAL DIVE INTERNATIONAL INC COMMON STOCK USD 01

CARBO CERAMICS INC COMMON STOCK USD.01
CARTER S INC COMMON STOCK USD.01

CENTRAL GARDEN AND PET CO A COMMON STOCK USD 01
CHILDREN S PLACE COMMON STOCK USD. |
CIRCOR INTERNATIONAL INC COMMON STOCK USD 01
COLLECTIVE BRANDS INC COMMON STOCK USD.01
COLUMBUS MCKINNON CORP/NY COMMON STOCK USD 01
COOPER COS INC/THE COMMON STOCK USD. |
CRACKER BARREL QLD COUNTRY COMMON STOCK USD 01

CYMER INC COMMON STOCK USD,001
CYTEC INDUSTRIES INC COMMON STOCK USD.01
DST SYSTEMS INC COMMON STOCK USD.0l
DANA HOLDING CORP COMMON STOCK USD .01
DELUXE CORP COMMON STOCK USD1.0
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5,800,000

10,500 000
5,000.000
14,800.000
16,100 000

59,300.000

61,900,000
82,200,000
4,300 000
9,200.000
4,600.000
50,200,000
10,900,000

11,600.000

23,200 000

6,300.000
14,800,000
12,500,000
24,900,000
13,650,000

3,050,000

9,000.000

9,800.000

22,600.000

7,050.000
12,950.000
3,500.000
7,500,000

19,150.000

14,600 000

26,250 000
4,150.000
2,120,000
4,810,000

2,270,000

1,455,000

6,489.000
8,660.000
5,500.000
2,570 000

4,972,000
11,010.000
8,830,000

639.000
3,460,000

9,249,000
2,273.000
1,725.000
4,670.000
2,536.000
2,411.000
2,030 000

2,618.000
3,160,000
2,200,000
4,826 000
4,450,000

398,231 18

332,277.67
410,033.12
383,431.61
404,961 21

389,128.34

476,605.69
304,894 94
316,748 32
483,098.74
270,120 44
429,519.88
261,672.77

569,120.19

422,182.00

289,563.12
315,560.60
122,901 56
436,108 56
299,941.66
249,868 56

548,834.44

390,911.87

853,117.98

490,652 22
573,469 37
767,125.94
479,627.71

280,372.32

573,861.01

588,505.95
80,829.19
46,423 39
78,400 84

89,253.24

32,708 81

35,500 87
91,088 34
45,138 31
86,707 43

75,188 58
163,143.79
91,559 72

21,601.14
81,101.1}

62,396.18
105,087.55
53,6189
97,676.26
60,375.73
91,695 77
96,075.03

94,384 .04
141,341 08
99,553.52
32,456.21
74,201 .08

345,216 00

363,615.00
387,650.00
351,796 00
403,144 00

422,809.00

476,011.00
378,120,00
284,660,00
397,256,00
252,080,00
330,316.00
239,146,00

586,032.00

354,960.00

277,200.00
249,084.00
163,000.00
327,186.00
338,656.50
236,466.50

500,940 00

614,362 00

779,926 00

483,418 50
588,189.00
617,890.00
398,475.00

389,894.00

763,288.00

441,787.50
69,471.00
95,294.00
62,626 20

120,014.90

36,840.60

27,902.70
88,245 40
54,010,00
79,078.90

75,474.96
136,964 40
51,655.50

46,129.41
90,825.00

82,963.53
100,057 46
44,125.50
73,786.00
3542792
95,933.69
94,516.80

78,644.72
126,368 40
79,508.00
48,260,00
83,437.50



06A1

06A1
06A1
06A1
06A1
06A1
06A1
06A L
06A ]
06A 1

06A1

06A1
06A1
06A1
06A1
06A1
06A1
06A1
06A1
06A1
06A1
06A1
06A1
06A1
06A1
06A1
06A1
06A1
06A1
06A1
06A1
06A1

06A1

06A1
06A1

06Al

06A1
06A1

06A1
06A1

06A1
06A1
06A1

06A1
06A1

06A1

06A1
06A1
06A1
06A1

06A1

06A1
06A1
06A1
06A1
06A1
06A1
06A1
06A1
06A1
06A1
06A1

* Party in Interest

256743105

29084Q100
29275Y102
29472R108
298736109
337915102
343873105
346233109
37247A102
37637Q105

378967103

379336100
398905109
402635304
404251100
431475102
437306103
443320106
450828108
45670G108
461203101
47758P307
480074103
483007704
493732101
505336107
517942108
53219L109
595227103
624756102
637417106
64111Q104

646025106

655663102
670823103

678026105

681936100
690732102

693419202
69888P 106

713278109
719405102
723655106

73179P106
74267C106

743606105

74834T103
749941100
758075402
76009N100

772739207

784153108
78486Q101
82669G104
85254C305
858375108
861642106
870738101
875465106
88162F 105
885160101
88632Q103

DOLLAR THRIFTY AUTOMOTIVE GP COMMON STOCK USD 0}

EMCOR GROUP INC COMMON STOCK USD 01
ENERSYS COMMON STOCK USD 01
EQUITY LIFESTYLE PROPERTIES REIT USD 01
EURONET WORLDWIDE INC COMMON STOCK USD.02
FIRSTMERIT CORP COMMON STOCK NPV
FLUSHING FINANCIAL CORP COMMON STOCK USD .01
FORESTAR GROUP INC COMMON STOCK USD1,0
GENTIVA HEALTH SERVICES COMMON STOCK USD.{
GLACIER BANCORP INC COMMON STOCK USD.0)

GLOBAL CASH ACCESS HOLDINGS COMMON STOCK USD 001

GLOBAL INDUSTRIES LTD COMMON STOCK USD 01
GROUP | AUTOMOTIVE INC COMMON STOCK USD.0}
GULFPORT ENERGY CORP COMMON STOCK USD 01
HNI CORP COMMON STOCK USDI.0
HILL ROM HOLDINGS INC COMMON STOCK NPV
HOME PROPERTIES INC REIT USD .0}

HUB GROUP INC CL A COMMON STOCK USD.01
IBERIABANK CORP COMMON STOCK USD1.0
INFOGROUP INC COMMON STOCK USD 0025

INVACARE CORP COMMON STOCK USD 25
JO ANN STORES INC COMMON STOCK USD.05
JONES APPAREL GROUP INC COMMON STOCK USD.0I
KAISER ALUMINUM CORP COMMON STOCK USD 01
KFORCE INC COMMON STOCK USD.01
LA Z BOY INC COMMON STOCK USD!1,0
LASALLE HOTEL PROPERTIES REIT USD 0l
LIFEPOINT HOSPITALS INC COMMON STOCK USD.01
MID AMERICA APARTMENT COMM REIT USD.01
MUELLER INDUSTRIES INC COMMON STOCK USD.01
NATIONAL RETAIL PROPERTIES REIT USD 01
NETGEAR INC COMMON STOCK USD.001

NEW JERSEY RESOURCES CORP COMMON STOCK USD2.5

NORDSON CORP COMMON STOCK NPV
0O CHARLEYS INC COMMON STOCK NPV

OIL STATES INTERNATIONAL INC COMMON STOCK USD 01

OMEGA HEALTHCARE INVESTORS REIT USD.1
OWENS + MINOR INC COMMON STOCK USD2.0

PMA CAPITAL CORPORATION CL A COMMON STOCK USD5.0
PAR PHARMACEUTICAL COS INC COMMON STOCK USD.01

PEP BOYS MANNY MOE + JACK COMMON STOCK USD1.0
PHOTRONICS INC COMMON STOCK USD.0I
PIONEER DRILLING COMPANY COMMON STOCK USD. |

POLYONE CORPORATION COMMON STOCK USD 01
PROASSURANCE CORP COMMON STOCK USD.01

PROSPERITY BANCSHARES INC COMMON STOCK USD1.0

QUEST SOFTWARE INC COMMON STOCK NPV
RF MICRO DEVICES INC COMMON STOCK NPV
REDWOOD TRUST INC REIT USD.01
RENT A CENTER INC COMMON STOCK USD.01

ROCK TENN COMPANY CL A COMMON STOCK USD.01

SFN GROUP INC COMMON STOCK USD.01
SVB FINANCIAL GROUP COMMON STOCK USD 001
SIGNATURE BANK COMMON STOCK USD.01
STAGE STORES INC COMMON STOCK USD.0I
STEIN MART INC COMMON STOCK USD.01
STONE ENERGY CORP COMMON STOCK USD .01
SWIFT ENERGY CO COMMON STOCK USD.01
TANGER FACTORY OUTLET CENTER REIT USD.01
TETRA TECHNOLOGIES INC COMMON STOCK USD 01
THOR INDUSTRIES INC COMMON STOCK USD . |
TIBCO SOFTWARE INC COMMON STOCK USD.00)
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2,289,000

3,607.000
4,858.000
2,119.000
4,097.000
4,513.000
4,486,000
3,960,000
2,822,000
4,630,000

9,750,000

10,426,000
2,692 000
2,517.000
2,283.000
3,388 000
2,632,000
1,875.000
1,588 000
8,075.000
3,280 000
1,914.000
6,740,000
1,778 000
1,582.000
7,570,000
2,880,000
3,260,000
2,109.000
4,080,000
5,908 000
4,235.000

2,780.000

1,025 000
3,360,000

2,915.000

4,267 000
3,471.000

6,067.000

3,855.000

4,805.000
7,450,000
3,754.000

9,818.000
2,083.000

3,436,000

5,381.000
13,340,000
5,756.000
5,140.000

1,683.000

8,218.000
2,896.000
2,573.000
5,939.000
6,643.000
6,512,000
1,095.000
2,840 000
8,994,000
3,356 000
3,997.000

3471714

63,599.65
111,405.68
98,548 47
89,271.35
86,350.75
69,385 85
66,602 44
61,194.63
77,097.64

74,965.68

100,413 85
60,038 07
28,111.15
55,598.50
90,343 90
132,826.69
63,999 77
74,406 32
44,649.64
76,131.87
42,398 80
11526913
60,633.63
16,376.45
65,219.88
67,751.43
118,161.89
116,844.40
90,921.45
128,960 46
92,797.17

99,630.35

57,958 09
29,153 83

105,609 23

81,615.62
91,902.27

52,391.17

99,766.10

43,966.66
33,708,01
28,403,99

103,422.90
55,091.65

128,333.06

93,236.37
63,756.51
86,434.82
114,217.57

73,229.63

51,489.37
113,962 93
78,652 53
67,689.10
73,806,65
112,409.65
31,877.15
94,632 99
91,386.11
101,507.18
21,948.94

97,534 29

83,574.19
103,815 46
102,199.37
52,400.63
77,307.69
54,863.78
71,121 60
76,222.22
67,922.10

70,297.50

46,812.74
63,342.76
29,851.62
62,987.97
103,096 84
118,624 24
56,268.75
81,75024
64,438 50
68,027.20
71,794 14
106,829.00
61,64326
20,170 50
56,245.10
59,241 60
102,364 00
108,550 23
100,368.00
126,667.52
75,552.40

97,856.00

57,482 00
17,808 00

115,375,70

85,04131
98,506 98

39,738.85

100,075 80

42,572.30
33,674.00
21,285.18

82,667.56
118,231,08

119,401,00

91,073.24
52,159,.40
84,267 84
104,136.40

83,504.61

44,870 28
119,402.08
97,799.73
63,428 52
41,385.89
72,673.92
29,466 45
117,519.20
81,665.52
79,705.00
48,203 82



06A1
06A1
06A1
06A1
06A1
06A1
06A1
06A1
06A1

06A1

06A4
06A4
06A4
06A4
06A4
06A4

06A4

06A4

06A4
06A4
06A4
06A4
06A4
06A4

06A4

06A4
06A4
06A4

06A4
06A4

06A4
06A4

06A4

06A4
06A4
06A4
06A4
06A4
06A4
06A4
06A4
06A4
06A4

06A4

06A4
06A4
06A4

06A4
06A4
06A4
06A4

06A4

06A4
06A4
06A4

06A4
06A4

* Party in Interest

904214103
909205106
909214306
913543104
917286205
92275P307
928241108
934390402
950755108

G05384105

00508X203
016255101

03969P107
04269E107
043176106
04518A104

04743P108

049164205

057741100
09534T508
129603106
146229109
15135B101
17306X102

20453E109

242309102
262037104
29100P102

303726103
31787A507

367905106

371559105

378967103

391523107
395259104
40425J101
428291108
43363Y 104
44984A105
450828108
45256B101
45337C102
458665106

46333X108

482423100
48273U102
497498105

499064103
50187A107
512815101

53217R207

559079207

56509R108
584045108
584690309

635309107
640268108

UMPQUA HOLDINGS CORP COMMON STOCK NPV
UNISOURCE ENERGY CORP CO COMMON STOCK NPV
UNISYS CORP COMMON STOCK USD 01
UNIVERSAL FOREST PRODUCTS COMMON STOCK NPV
URSTADT BIDDLE CLASS A REIT USD.01
VENOCO INC COMMON STOCK USD 0l
VIROPHARMA INC COMMON STOCK USD 002
WARNACO GROUP INC/THE COMMON STOCK USD.0}
WERNER ENTERPRISES INC COMMON STOCK USD.01

ASPEN INSURANCE HOLDINGS LTD COMMON STOCK
USD 001514456

ACTUANT CORP CL A COMMON STOCK USD 2
ALIGN TECHNOLOGY INC COMMON STOCK USD.0001
ARDEA BIOSCIENCES INC COMMON STOCK USD 001
ARQULE INC COMMON STOCK USD.0i
ARUBA NETWORKS INC COMMON STOCK USD 0001
ASIAINFO LINKAGE INC COMMON STOCK USD.0)

ATHEROS COMMUNICATIONS COMMON STOCK USD.0005

ATLAS AIR WORLDWIDE HOLDINGS COMMON STOCK USD.01

BALDOR ELECTRIC COMMON STOCK USD !
BLUE COAT SYSTEMS INC COMMON STOCK USD.0001
CALGON CARBON CORP COMMON STOCK USD.01
CARTER § INC COMMON STOCK USD.01
CENTENE CORP COMMON STOCK USD 001
CITI TRENDS INC COMMON STOCK USD.01

COMPLETE PRODUCTION SERVICES COMMON STOCK USD 01

DEALERTRACK HOLDINGS INC COMMON STOCK USD.0i
DRIL QUIP INC COMMON STOCK USD.01

EMERGENCY MEDICAL SERVICES A COMMON STOCK USD .01

FAIRCHILD SEMICON INTERNATIO COMMON STOCK USD.01
FINISAR CORPORATION COMMON STOCK USD.001

GAYLORD ENTERTAINMENT CO COMMON STOCK USD.0I
GENESEE + WYOMING INC CL A COMMON STOCK USD.01

GLOBAL CASH ACCESS HOLDINGS COMMON STOCK USD.001

GREAT WOLF RESORTS INC COMMON STOCK USD 01
GREENHILL + CO INC COMMON STOCK USD 01
HMS HOLDINGS CORP COMMON STOCK USD.0I

HEXCEL CORP COMMON STOCK USD.0]
HITTITE MICROWAVE CORP COMMON STOCK USD.01
JPC THE HOSPITALIST CO COMMON STOCK USD.001
IBERIABANK CORP COMMON STOCK USD1.0
IMPAX LABORATORIES INC COMMON STOCK USD.01
INCYTE CORP COMMON STOCK USD.001
INTERFACE INC CLASS A COMMON STOCK USD. 1
IRONWOOD PHARMACEUTICALS INC COMMON STOCK
USD.001
KBW INC COMMON STOCK USD.01
K12 INC COMMON STOCK USD.0001
KIRKLAND § INC COMMON STOCK NPV

KNIGHT TRANSPORTATION INC COMMON STOCK USD 0l
LHC GROUP INC COMMON STOCK USD .01
LAMAR ADVERTISING CO CL A COMMON STOCK USD 001
LIFE TIME FITNESS INC COMMON STOCK USD.02

MAGELLAN HEALTH SERVICES INC COMMON STOCK USD .01

MAP PHARMACEUTICALS INC COMMON STOCK USD,01
MEDASSETS INC COMMON STOCK USD 01
MEDICIS PHARMACEUTICAL CL A COMMON STOCK USD 014

NATIONAL CINEMEDIA INC COMMON STOCK USD.01
NEKTAR THERAPEUTICS COMMON STOCK USD.0001
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5,390.000
2,640 000
3,360,000
2,333.000
3,480 000
4,496 000
8,000.000
2,055 000
5,802.000

4,177.000

19,300,000
21,400,000
5,000.000
3,600.000
33,200,000
7,800.000

8,900,000

3,450 000

13,600.000
11,400.000
11,900.000
13,100.000
14,500 000
1,600,000

22,500.000

25,300,000
6,180,000

7,500.000

29,000.000
17,062.000

18,400 000

9,430,000

34,710.000

61,100000
5,100,000
8,360,000

26,800 000
5,680,000
8,000.000
5,020,000
17,100.000
13,600.000

31,400,000

10,800 000

13,400,000
10,700,000
17,700,000

16,900 000
11,600.000
13,600 000
13,500.000

9,340.000

9,300.000
14,100.000
11,100,000

27,660,000
13,300.000

71,363.27
72,668,718
95,287,98
74,058.45
51,972.65
56,558.70
103,950 56
$7,910.96
108,684 41

109,003,03

439,382.46
395,449.53
104,558 43
17,033.50
296,166 26
219,479 34

214,964 67

168,550 14

379,515.12
286,293.70
182,209.55
248,026 66
335,786.22
51,134.64

301,592.63

385,104.47
329,417.34

366,658 60

260,392.79
160,855.00

525,418 58

260,717 65

296,328.70

534,586.89
263,357.12
277,655.65
390,722 25
221,258.83
200,767.83
291,796.23
240,803,138
119,445.68
341,507.74

128,288 69

302,600 18
209,12035
312,74377

260,78797
304,168.04
375,065 22
43),386.29

383,248.22

148,369.22
256,684.41
250,184 24

499,594.14
143,788 61

61,877.20
79,675.20
62,126 40
70,713 23
56,132.40
74,049 12
89,680.00
74,267 70
127,005 78

103,333.98

372,834.00
318,218.00
102,800.00

15,480,00
472,768.00
170,508.00

245,106.00

163,875.00

490,688 00
232,902.00
157,556.00
343,875.00
311,750.00
52,704.00

321,750.00

416,185.00
272,043 60

367,725.00

243,890 00
254,223 80

406,456.00

351,833.30

250,259.10

127,088.00
311,763.00
453,27920
415,668.00
254,123.20
200,800.00
258,429.60
325,926.00
150,552.00
337,236 00

128,736.00

287,296 00
231,326 00
298,687.50

342,056.00
321,900 00
333,472.00
429,165.00

339,228 80

122,016.00
325,428.00
242,868 00

460,815 60
160,930.00



06A4
06A4

06A4
06A4

06A4

06A4
06A4

06A4
06A4
06A4

06A4

06A4
06A4
06A4
06A4
06A4
06A4
06A4
06A4
06A4

06A4

06A4
06A4
06A4
06A4

06A4
06A4
06A4

06R6
06R6

06R6
06R6
06R6
06R6

06R6
06R6
06R6
06R6
06R6
06R6
06R6

06R6
06R6

06R6

06R6
06R6
06R6

06R6

06R6
06R6
06R6
06R6
06R6
06R6
06R6

* Party in Interest

64111Q104
64118B100

670704105
TI715N106

74365A101

750753402
75524B104

75886F 107

81616X103

829073105

82966C103

83416B109
834376501
860630102
864596101
87424N104
880770102
882681109
88632Q103
89785X101

903845303

920253101
921564100
92342Y109
928645100

G67743107
G98268108
M51363113

00101B103
00211W104

025676206

029263100

04247X102

095180105

104674106
12621E103
163731102
17163B102
17273K109
207410101

247131105

252784301
254543101

30239F106

384109104
398433102
416196103

42235N108

44044K101
452526106
45765U103
480074103
488152208
55304X104
553777103

NETGEAR INC COMMON STOCK USD.00)
NETLOGIC MICROSYSTEMS INC COMMON STOCK USD 01

NUVASIVE INC COMMON STOCK USD.001
PHARMASSET INC COMMON STOCK USD.001

PROTALIX BIOTHERAPEUTICS INC COMMON STOCK USD 0001

RAILAMERICA INC COMMON STOCK USD 0!
RBC BEARINGS INC COMMON STOCK USD.01

REGENERON PHARMACEUTICALS COMMON STOCK USD.001
SELECT COMFORT CORPORATION COMMON STOCK USD.01
SIMPSON MANUFACTURING CO INC COMMON STOCK USD.0L

SIRONA DENTAL SYSTEMS INC COMMON STOCK USD.01

SOLARWINDS INC COMMON STOCK USD.001
SOLUTIA INC COMMON STOCK USD.0I
STIFEL FINANCIAL CORP COMMON STOCK USD.15
SUCCESSFACTORS INC COMMON STOCK USD.001
TALEO CORP CLASS A COMMON STOCK USDIE 050
TERADYNE INC COMMON STOCK USD 125
TEXAS ROADHOUSE INC COMMON STOCK USD 001
TIBCO SOFTWARE INC COMMON STOCK USD 001
TRUEBLUE INC COMMON STOCK NPV

ULTA SALON COSMETICS + FRAGR COMMON STOCK USD 01

VALMONT INDUSTRIES COMMON STOCK USD1.0
VANCEINFO TECHNOLOGIES ADR ADR USD.001
VERIFONE SYSTEMS INC COMMON STOCK USD.01
VOLCANO CORP COMMON STOCK USD 001

ORIENT EXPRESS HOTELS LTD A COMMON STOCK USD.01
XYRATEX LTD COMMON STOCK USD.01
MELLANOX TECHNOLOGIES LTD COMMON STOCK ILS 0175

ADPT CORP COMMON STOCK USD.001
ATC TECHNOLOGY CORP COMMON STOCK USD.01

AMERICAN EQUITY INVT LIFE HL. COMMON STOCK USD1 0

AMERICAN REPROGRAPHICS CO COMMON STOCK USD.001

ARMSTRONG WORLD INDUSTRIES COMMON STOCK USD 01
BLOUNT INTERNATIONAL INC COMMON STOCK USD.0}

BRADY CORPORATION CL A COMMON STOCK USD 01
CNO FINANCIAL GROUP INC COMMON STOCK USD 01
CHEMICAL FINANCIAL CORP COMMON STOCK USD1.0
CIBER INC COMMON STOCK USD.01
CIRCOR INTERNATIONAL INC COMMON STOCK USD 01
CONMED CORP COMMON STOCK USD.01
DELPHI] FINANCIAL GROUP CL A COMMON STOCK USD 01

DIAMONDROCK HOSPITALITY CO REIT USD.01
DIODES INC COMMON STOCK USD.667

FBL FINANCIAL GROUP INC CL A COMMON STOCK NPV

GRACO INC COMMON STOCK USD1.0
GRIFFON CORPORATION COMMON STOCK USD 25
HARTE HANKS INC COMMON STOCK USD1.0
HEARTLAND PAYMENT SYSTEMS IN COMMON STOCK
USD.001
HORIZON LINES INC CL. A COMMON STOCK USD.01
IMMUCOR INC COMMON STOCK USD 1
INSIGHT ENTERPRISES INC COMMON STOCK USD .0l
JONES APPAREL GROUP INC COMMON STOCK USD.01
KELLY SERVICES INC CL A COMMON STOCK USD1.0
MI DEVELOPMENTS INC CL A COMMON STOCK NPV
MTS SYSTEMS CORP COMMON STOCK USD 25
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17,000,000
7,900.000

7,100,000
4,600 000

17,600.000

17,400,000
8,900.000

8,900 000

31,000.000

12,200.000

9,840,000

19,600 000
24,500.000
7,940.000
18,290 000
14,700.000
37,400,000
31,300,000
42,100,000
38,200,000

9,900.000

4,300000
16,240,000
19,600,000
16,000,000

42,300 000
17,200.000
15,300 000

69,600,000
23,600,000

87,815,000

8,050 000

6,700 000

47,450,000

21,200,000
70,575.000
19,175.000
101,650.000
17,350,000
20,250.000
17,850 000

36,370.000
37,375,000

7,057.000

17,950.000
49,230,000
86,700,000

17,975.000

28,000.000
28,150 000
55,250,000
35,950 000
15,600,000
29,450,000
23,200,000

296,797.66
255,906,40

270,652.86
86,858.77

122,020.70

253,129.27
204,062.07

206,489.96
303,966.63
286,033.63

375,476.28

397,824.90
141,539.99
297,357.62
193,39491
332,309.56
387,671 51
362,379.99
406,002 01
516,592.05

232,703.93

339,685.40
358,43531
386,732.19
228,24742

495,622.23
274,005 66
285,528.50

180,863 72
524,404 70

601,510 00
77,25894
100,364 38
538,100.27

476,601.77
602,717.39
402,590.13
525,594 15
522,715.57
342,612.36
411,376 46

576,984.20
661,998 13

140,924.76

449,636.09
391,430.51
962,436.74

110,559.61

114,325.76
558,492 68
32127875
406,399.40
304,785.92
560,119.90
654,418 88

303,280.00
214,880,00

251,766 00
125,764.00

107,536 00

172,608.00
258,011.00

198,648.00

211,250.00

299,510.00

342,825.60

314,384 00
320,950.00
344,516.60
380,249.10
357,063,00
364,650,00
395,006.00
507,726,00
427,458,00

234,234.00

312,438.00
378,067.20
371,028 00
349,120 00

313,020,00
243,380,00
335,070.00

201,144,00
380,432,00

906,250.80

70,276 50

202,206.00

48731150

528,304.00
349,346 25
417,631.50
281,570.50
443,813.00
377,257.50
435,718 50

714,071 40
593,141.25

148,197.00

506,010.50
544,483 30
906,015.00

266,749.00

118,440.00
536,257 50
727,090.00
569,807.50
231,972.00
360,173.50
672,800.00



06R6
06R6
06R6
06R6
06R6
06R6
06R6

06R6

06R6
06R6
06R6
06R6
06R6
06R6
06R6

06R6

06R6

06R6
06R6
06R6
06R6

06R6
06R7

06R7

06R7
06R7
06R7

06R7

06R7
06R7

Partnerships/Joint Venure

628852204
63080P105
637138108
693320202
69349H107
721283109
727493108

736508847

74164M108
758932107
76009N 100
784153108
812139301
812139400
878237106

90933T109

918866104

92552R406
929328102
947890109
98975F 101

G0464B107

09061G101

104674106

216648402
36159R103
398905109

611742107

615394202
87163F 106

06RO
06R2

06R3
06RS5

06199B913
382999944

997DFH905
05799V907

Common/Collective Trusts

06A3

06A3
06A3

* Party in Interest

609998995

671992949

782995930

NCI BUILDING SYSTEMS INC COMMON STOCK USD .01
NARA BANCORP [INC COMMON STOCK USD.001
NATL PENN BCSHS INC COMMON STOCK NPV
PHH CORP COMMON STOCK USD 01
PNM RESOURCES INC COMMON STOCK NPV
PIKE ELECTRIC CORP COMMON STOCK USD .00]
PLANTRONICS INC COMMON STOCK USD.0|

PORTLAND GENERAL ELECTRIC CO COMMON STOCK NPV

PRIMERICA INC COMMON STOCK
REGIS CORP COMMON STOCK USD.0S
RENT A CENTER INC COMMON STOCK USD 01
SFN GROUP INC COMMON STOCK USD 01
SEALY CORP COMMON STOCK USD .0l
SEALY CORPORATION PREFERRED STOCK 07/16 8
TECH DATA CORP COMMON STOCK USD 0015

UNITED AMERICA INDEMNITY A COMMON STOCK USD.0001

VALASSIS COMMUNICATIONS INC COMMON STOCK USD.01

VIAD CORP COMMON STOCK USDI 5
WSFS FINANCIAL CORP COMMON STOCK USD.0L
WEBSTER FINANCIAL CORP COMMON STOCK USD.01
ZORAN CORP COMMON STOCK USD,001

ARGO GROUP INTERNATIONAL COMMON STOCK USD1.0

BIOMARIN PHARMACEUTICAL INC COMMON STOCK USD 001

BRADY CORPORATION CL A COMMON STOCK USD.01

COOPER COS INC/THE COMMON STOCK USD. 1
GEO GROUP INC/THE COMMON STOCK USD.01
GROUP 1 AUTOMOTIVE INC COMMON STOCK USD.0I

MONSTER WORLDWIDE INC COMMON STOCK USD.001

MOOG INC CLASS A COMMON STOCK USD1.0
SYNIVERSE HOLDINGS INC COMMON STOCK USD 00]

MORGAN STANLEY PRIVATE MARKETS FUND III
GOLDMAN SACHS DIST OPPO FD 11l OFFSHORE HOLDINGS LP

EAST RIVER OFFSHORE LIMITED LP
BAIN CAPITAL FUND X LIMITED PARTNERSHIP

MONDRIAN ALL COUNTRIES WORLD EX US EQUITY FUND

NTGI QM COLLECTIVE DAILY S + P 500 INDEX FUND LENDING
S + P 500 FLAGSHIP FUND NON LENDING
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12,150 000 100,005 44 101,695.50
76,625 000 737,183.47 645,948.75
85,800 000 504,975.94 515,658.00
29,675 000 457,395.03 565,012.00
57,775.000 655,165.59 645,924.50
24,350 000 407,460.73 229,377.00
18,800.000 408,348 56 537,680.00
22,975,000 444,796 99 421,131.75
9,350.000 140,250.00 200,464.00
18,950.000 500,712 38 295,051 50
15,475.000 32433555 313,523 50
33,900,000 127,254.77 185,094 ,00
73,840,000 206,857.26 197,152.80
6,407.000 377,895 63 502,949,50
13,200.000 483,567.17 470,184,00
61,554,000 545,618.68 453,037.44
18,025 000 524,34925 571,753.00
24,750,000 466,820.14 436,837.50
4,675.000 200,561.05 167,972.75
28,350,000 326,663.33 508,599.00
64,825 000 646,961 86 618,430.50
24,950,000 785,782.98 763,220.50
19,800,000 338,957.22 375,408 00
11,200.000 335,136 06 279,104.00
10,200,000 248,775.35 405,858.00
18,900.000 406,723.77 392,175.00
16,400,000 458,769.37 385,892.00
40,300 000 634,741.72 469,495.00
12,700.000 394,784.74 409,321 .00
27,000.000 490,368.00 552,150.00
9,724,592 763 163,561,079,620 171,370,302.650
12,441,359,000 12,441,359.00 13,590,716 63
9,535,465.000 9,535,465.00 7,638,574.95
5,800,000 27,490,000.00 12,041,364 46
5,095,412 000 5,095,412.00 4371,87878
27,078,036.000 54,562,236.000 37,642,534.820
5,466,310.074 67,388,637.47 62,906,083.15
2,682360 6,650,603.30 8,051,285.94
275,482 343 65,554,479 79 58,216,581 62

5,744,474.777

139,593,720.560

129,173,950.710



Other

06R9
06R9
06RA
06RA
06RA
06R9
06R9
06R9
06R9
06R9
06R9
06R9
06R9
06R9
06R9
06R9
06RY
06R9
06R9
06R9
06R9
06R9
06R9
06R9
06R9
06R9
06R9
06R9
06R9
06R9
06R9
06R9

* Party in Interest

03999A955
511993917
99XQ96007
99XU50088
99XV97715
99XU26286
99XU26294
99XU49940
99XU49957
99XU51920
99XU51938
99XU64089
9950585Q8
9950585R6
998051257
995051265
998066C83
995066C91
998069VT0
998069VU7
99S06AF57
99S06AF65
99S06UB57
99506UB65
99S06YLK5
99S06YLL3
99806Z1W8
99S06Z1X6
99S06ZLZ9
99S06ZM0S
995071TK38
998071TL6

90DAY EURODOLLAR FUTURES CME DEC10 XCME
90DAY EURODOLLAR FUTURES CME MARI1 XCME
10YR US TREASURY NOTE FUTURES SEPI10 XCBT
30YR US TREASURY BOND FUTURES SEP10 XCBT
ULTRA LONG US TREAS BOND FTRS SEP10 XCBT
317U501B2 TRO USD 10Y SWAPTION AUG10 3,25 CALL
317U502B1 IRO USD 10Y SWAPTION AUG104.75 PUT
317U527B2 IRO USD 10Y SWAPTION OCTI10 5.0 PUT
317U528B1 IRO USD 10Y SWAPTION OCT10 3 25 CALL
317U531B6 IRO USD 10Y SWAPTION AUG104.75 PUT
317U532B5 IRO USD 10Y SWAPTION AUG10 3.25 CALL
317U548B7 RYL IRO USD 5Y DEC10 4.0 PUT
SWPC913E3 CDS USDRF ,95000
SWPC913E3 CDS USD P V 03MEVENT
SWPC819F5 CDS USD R F 1.00000
SWPC819F5 CDS USD P V 03MEVENT
SWPCI81G3 CDS USD RF 1.00000
SWPCI81G3 CDS USD P V 03MEVENT
SWPC201G9 CDS USD R F 1.00000
SWPC201G9 CDS USD P V 03MEVENT
SWPC214G4 CDS USD RF 1.00000
SWPC214G4 CDS USD P V 03MEVENT
SWPC842G4 CDS USD RF 25000
SWPC842G4 CDS USD P V 03MEVENT
SWPC038H6 CDS USD RF 5.00000
SWPC038H6 CDS USD P V 03MEVENT
SWPC072H3 CDS USD RF 1 00000
SWPC072H3 CDS USD P V 03MEVENT
SWPC043H9 CDS USD RF 1.00000
SWPC043H9 CDS USD P V 03MEVENT
SWPC175H9 CDS USD R F 5.00000
SWPCI175H9 CDS USD P V 03MEVENT
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16,250,000,000 15,990,625 00 0.00
38,500,000,000 38,056,725 00 000
-1,900,000.000 -2,292,910.38 0.00
-1,800,000.000 -2,251,365.75 0.00
1,100,000 000 1,418,315.26 0.00
-1,400,000.000 -7,000.00 -32,339.72
-1,400,000 000 -16,800.00 -14.14
-1,000,000,000 -8,000.00 -115.40
-1,000,000.000 -6,700.00 -25,555.90
-1,500,000,000 -7,875.00 -15.15
-1,500,000.000 -3,675.00 -34,649.70
-2,000,000,000 -11,550.00 -697.80
100,000.000 100,000.00 98,941.76
-100,000.000 -100,000.00 -100,000 00
400,000.000 376,380.24 362,590.82
-400,000.000 -400,000.00 -400,000.00
700,000.000 704,362.73 701,207 14
-700,000.000 ~700,000.00 -700,000.00
400,000.000 400,416.85 399,418.12
-400,000.000 -400,000.00 -400,000.00
200,000.000 200,226 74 199,709.06
-200,000.000 -200,000.00 -200,000.00
100,000.000 98,094.35 97,204.25
-100,000.000 -100,000.00 -100,000.00
100,000.000 100,037.87 103,417.51
-100,000 000 -100,000 00 -100,000.00
400,000.000 401,472.62 331,653.05
400,000 000 -400,000.00 -400,000.00
100,000.000 100,949 32 82,913.26
-100,000.000 -100,000.00 -100,000.00
400,000.000 399,999 96 405,596.55
-400,000 000 -400,000.00 -400,000.00
42,350,000.000 50,841,729.810 -210,736 290



06AC PAGE: 2
WATSON WYATT PLAN YEAR ENDING: 06/30/10
SCHEDULE H, LINE 4I - SCHEDULE OF ASSETS !
(ACQUIRED AND DISPOSED OF WITHIN YEAR)

{A) IDENTITY OF ISSUER (B) DESCRIPTION OF INVESTMENT RATE MAT DATE
SHARES/PAR (C) COST OF ACQUISITION (D) PROCEEDS OF DISPOSITION

996HWTI02 SWAP GOLDMAN COC

0.00 0.00 200,000.00
I96HWX903 SWAP JPM CHASE COC

0.00 0.00 100,000.00

INTEREST BEARING CASH TOTALS

0.00 0.00 300,000.00



06AC PAGE: k)

WATSON WYATT PLAN YEAR ENDING: 06/30/10

SCHEDULE H, LINE 4I - SCHEDULE OF ASSETS
(ACQUIRED AND DISPOSED OF WITHIN YEAR)

(A) IDENTITY OF ISSUER (B) DESCRIPTION OF INVESTMENT RATE
SHARES/PAR (c)

MAT DATE
COST OF ACQUISITION



06AC PAGE: 4

WATSON WYATT PLAN YEAR ENDING: 06/30/10

SCHEDULE H, LINE 41 - SCHEDULE OF ASSETS
(ACQUIRED AND DISPOSED OF WITHIN YEAR)

(A} IDENTITY OF ISSUER (B) DESCRIPTION OF INVESTMENT RATE
SHARES/PAR {9}

CORP. DEBT INSTR. - PREFERRED

MAT DATE
COST OF ACQUISITION (D)

CORP. DEBT INSTR. - PREFERRED TOTALS



06AC PAGE: 5

WATSON WYATT PLAN YEAR ENDING: 06/30/10

SCHEDULE H, LINE 41 - SCHEDULE OF ASSETS
(ACQUIRED AND DISPOSED OF WITHIN YEAR)

(A) IDENTITY OF ISSUER (B) DESCRIPTION OF INVESTMENT RATE MAT DATE

SHARES/PAR (C) COST OF ACQUISITION

CORP. DEBT INSTR., - ALL OTHER TOTALS



06AC PAGE: 6

WATSON WYATT PLAN YEAR ENDING: 06/30/10

SCHEDULE H, LINE 4I - SCHEDULE OF ASSETS
(ACQUIRED AND DISPOSED OF WITHIN YEAR)

(A) IDENTITY OF ISSUER (B) DESCRIPTION OF INVESTMENT RATE MAT DATE

SHARRES/PAR (C) COST OF ACQUISITION (D) PROCEEDS OF DISPOSITION

CORPORATE STOCKS - PREFERRED



06AC

PAGE: 7
WATSON WYATT PLAN YEAR ENDING: 06/30/10
SCHEDULE H, LINE 41 - SCHEDULE OF ASSETS
(ACQUIRED AND DISPOSED OF WITHIN YEAR)
(A) IDENTITY OF ISSUER (B) DESCRIPTION OF INVESTMENT RATE MAT DATE
SHARES/PAR {C) COST OF ACQUISITION (D) PROCEEDS OF DISPOSITION
CORPORATE STOCKS - COMMON
G54050102 LAZARD LTD CL A
8,800.00 321,995.52 0.00

CORPORATE STOCKS - COMMON TOTALS

8,800.00 321,995.52 0.00



06AC PAGE: 8
WATSON WYATT PLAN YEAR ENDING: 06/30/10
SCHEDULE H, LINE 4T - SCHEDULE OF ASSETS
(ACQUIRED AND DISPOSED OF WITHIN YEAR)

(R) IDENTITY OF ISSUER (B) DESCRIPTION OF INVESTMENT RATE MAT DATE
SHARES/PAR (C) COST OF ACQUISITION (D) PROCEEDS OF DISPOSITION

PARTN./JOINT VENTURE INTERESTS

05799V907 BAIN CAPITAL FUND X

1,600,000.00 1,800,000.00 492,088.00
061998913 MORGAN STANLEY

1,579,723.00 1,579,723.00 0.00

PARTN./JOINT VENTURE INTERESTS TOTALS

3,379,723.00 3,379,723.00 492,088.00



G6AC PAGE: 9

WATSON WYATT PLAN YEAR ENDING: 06/30/10

SCHEDULE H, LINE 41 - SCHEDULE OF ASSETS
(ACQUIRED AND DISPOSED OF WITHIN YEAR)

(A) IDENTITY OF ISSUER (B) DESCRIPTION OF INVESTMENT RATE MAT DATE
SHARES/PAR (C) COST OF ACQUISITION (D) PROCEEDS OF DISPOSITION
LOANS SECURED BY MTGES-RESID.
LOANS SECURED BY MTGES-RESID. TOTALS
0.00 0.00



06AC PAGE: 10

WATSON WYATT PLAN YEAR ENDING: 06/30/10

SCHEDULE H, LINE 41 - SCHEDULE OF ASSETS
{ACQUIRED AND DISPOSED OF WITHIN YEAR)

(A) IDENTITY OF ISSUER (B) DESCRIPTION OF INVESTMENT RATE MAT DATE

SHARES/PAR (C) COST OF ACQUISITION (D) PROCEEDS OF DISPOSITION



06AC

WATSON WYATT
SCHEDULE H, LINE 4I - SCHEDULE OF ASSETS
(ACQUIRED AND DISPOSED OF WITHIN YEAR)

(R} IDENTITY OF ISSUER (B) DESCRIPTION OF INVESTMENT RATE MAT DATE
SHARES/PAR (C) COST OF ACQUISITION
OTHER
912BUXIIO SWAP WESTERN/LEHMAN PAYABLE
368,4%6.00 368,496.00

OTHER TOTALS

368,496.00 368,496.00

PAGE: 11
PLAN YEAR ENDING: 06/30/10



06AC

PAGE: 12
WATSON WYATT PLAN YRAR ENDING: 06/30/10
SCHEDULE H, LINE 4I - SCHEDULE OF ASSETS
(ACQUIRED AND DISPOSED OF WITHIN YEAR)
(A) IDENTITY OF ISSUER (B) DESCRIPTION OF INVESTMENT RATE MAT DATE
SHARES/PAR (C} COST OF ACQUISITION (D) PROCEEDS OF DISPOSITION
COMMON/COLLECTIVE TRUSTS
671992949 NTGI QM COLLECTIVE DAILY
0.00 0.00 21,219,775.00

COMMON/COLLECTIVE TRUSTS TOTALS

0.00 0.00 21,219,775.00



06AC

PAGE: 13
WATSON WYATT PLAN YEAR ENDING: 06/30/10
SCHEDULE H, LINE 41 - SCHEDULE OF ASSETS
(ACQUIRED AND DISPOSED OF WITHIN YEAR)
(R} IDENTITY OF ISSUER (B) DESCRIPTION OF INVESTMENT RATE MAT DATE
SHARES/PAR (C) COST OF ACQUISITION (D} PROCEEDS OF DISPOSITION



06AC PAGE: 14

WATSON WYATT PLAN YEAR ENDING: 06/30/10

SCHEDULE H, LINE 4I - SCHEDULE OF ASSETS
(ACQUIRED AND DISPOSED OF WITHIN YEAR)

(A) IDENTITY OF ISSUER (B) DESCRIPTION OF INVESTMENT RATE MAT DATE
SHARES/PAR {C) COST OF ACQUISITION (D) PROCEEDS OF DISPOSITION



06AC PAGE: 2
WATSON WYATT PLAN YEAR ENDING: 06/30/10
SCHEDULE H, LINE 4J - SCHEDULE OF REPORTABLE TRANSACTIONS - SERIES
BEGINNING NET ASSET VALUE: 468,860,138.33
5% OF ASSET VALUE: 23,443,006.92

(A} IDENTITY OF PARTY (B) DESCRIPTION OF ASSET RATE MAT DATE
HPUR (C) PURCHASE PRICE HSALE (D) SELLING PRICE (F) EXPENSES INCURRED (G) COST OF ASSET WTOTAL (H) CURR VALUE (I} GRIN/LOSS

8611245M9 * STATE STREET BANK + TRUST CO 1.000 12/31/2030
1059 360,461,783.03 865 388,311,190.70 0.00 388,311,190.70 1924 748,772,973.73 0.00
912795585 UNITED STATES TREAS BILLS 0.010 02/04/2010
1 11,789,248.89 9 11,792,424.70 0.00 11,789,248.89 10 23,581,673.59 3,175.81
313397PH8 FEDERAL HOME LN MTG DISC NTS 0,192  11/16/2009
L 17,493,021.88 4 17,493,198,13 0.00 17,493,021.88 5 34,986,220.01 176.25
319981007 CREDIT SUISSE FIRST BOSTON 0.040  01/12/2010
13 22,200,000.00 13 22,200,000.00 0.00 22,200,000,00 26 44,400,000,00 0.00
466990001 J P MORGAN TERM REPO 0.050  10/29/200%
26 17,584,800.00 26 17,584,800.00 0.00 17,584,800.00 52 35,169,600.00 0.00
99FYXY002 DEUTSCHE BANK REPO 0.020  07/01/2010
16 17,100, 000.00 15 17,000, 000.00 0.00 17,000, 000.00 31 34,100,000.00 0.00

INTEREST BEARING CASH TOTALS

1lle 446,628,853.80 932 474,381,613.53 0.00 474,378,261.47 2048 921,010,467.33 3,352.06



06AC PAGE: 3

WATSON WYATT PLAN YEAR ENDING: 06/30/10
SCHEDULE H, LINE 4J - SCHEDULE OF REPORTABLE TRANSACTIONS - SERIES
BEGINNING NET ASSET VALUE: 468,860,139.33
5% OF ASSET VALUE: 23,443,006.92

(A) IDENTITY OF PARTY (B) DESCRIPTION OF ASSET RATE MAT DATE
HPUR (C) PURCHASE PRICE WSALE (D) SELLING PRICE (F) EXPENSES INCURRED (G) COST OF ASSET HTOTAL (H) CURR VALUE (I) GAIN/LOSS
U.S. GOVERNMENT SECURITIES
313385LKW4 FEDERAL HOME LN BK CONS DSC NT 0.010 09/18/2009

1 17,998,180.00 1 17,598,180.00 0.00 17,998,180.00 2 35,996,360.00 0.00
912810EQ7 US TREASURY BDS 6.250  08/15/2023

6 15,194,843.69 3 20,996,621.59 0.00 20,537,119.41 9 36,191,465.28 459,502.18
912810FB9 US TREASURY BDS 6.125  11/15/2027

2 15,256,416.95 1 15,274,423,80 0.00 15,256,416,95 3 30,530,840.75 18,006.85
912810QA9 UNITED STATES TREAS BDS 3.500 02/15/2039

31 30,441,850.71 11 18,236,545.54 0.00 18,319,226.95 42 48,678,396.25 -82,681.41
912810QCS US TREASURY N/B 4.500 08/15/2039

37 12,822,457.56 19 11,984,047.26 0.00 12,290,389.81 56 24,806,504.82 -306,342,55
912810QD3 US TREASURY N/B 4.375  11/15/2039

61 51,157,682.29 67 48,117,105.46 0.00 48,066,352.32 128 99,274,787.75 50,753.14
912810QE1 US TREASURY N/B 4,625 02/15/2040

23 13,840,248,02 19 11,423,409,74 0.00 11,301,049.89 42 25,263,657.76 122,359.85
313589PK3 FEDERAL NATL MTG ASSN DISC NTS 0.169 11/18/2009

2 17,992,781.11 3 17,992,772.45 0.00 17,992,781.11 5 35,985,553.56 -8.66

U.S. GOVERNMENT SECURITIES TOTALS

163 174,704,460.33 124 162,023,105.84 0.00 161,761,516.44 287 336,727,566.17 261,589.40



06AC

PAGE: 4
WATSON WYATT PLAN YEAR ENDING: 06/30/10
SCHEDULE H, LINE 4J - SCHEDULE OF REPORTABLE TRANSACTIONS - SERIES
BEGINNING NET ASSET VALUE: 468,860,138.31
S% OF ASSET VALUE: 23,443,006.92
(A) IDENTITY OF PARTY (B) DESCRIPTION OF ASSET RATE MAT DATE

HPUR (C) PURCHASE PRICE KSALE (D) SELLING PRICE (F) EXPENSES INCURRED (G) COST OF ASSET KHTOTAL (H) CURR VALUE (I) GAIN/LOSS

CORP. DEBT INSTR. - PREFERRED

CORP. DEBT INSTR. - PREFERRED TOTALS



06AC PAGE: 5

WATSON WYATT PLAN YEAR ENDING: 06/30/10
SCHEDULE H, LINE 4J - SCHEDULE OF REPORTABLE TRANSACTIONS - SERIES
BEGINNING NET ASSET VALUE: 468,860,138.33
5% OF ASSET VALUE: 23,443,006.92
(A} IDENTITY OF PARTY (B) DESCRIPTION OF ASSET RATE MAT DATE
HPUR (C) PURCHASE PRICE HSALE (D) SELLING PRICE (F}) EXPENSES INCURRED (G) COST OF ASSET #TOTAL (H) CURR VALUE (I) GAIN/LOSS

CORP. DEBT INSTR. - ALL OTHER

CORP. DEBT INSTR. - ALL OTHER TOTALS



06AC PAGE: 6

WATSON WYATT PLAN YEAR ENDING: 06/30/10
SCHEDULE H, LINE 4J - SCHEDULE OF REPORTABLE TRANSACTIONS - SERIES
BEGINNING NET ASSET VALUE: 468,860,138.33
$% OF ASSET VALUE: 23,443,006.92
(A) IDENTITY OF PARTY (B) DESCRIPTION OF ASSET RATE MAT DATE
HPUR (C) PURCHASE PRICE HSALE (D) SELLING PRICE (F) EXPENSES INCURRED {(G) COST OF ASSET HTOTAL (H) CURR VALUE (I) GAIN/LOSS

CORPORATE STOCKS - PREFERRED

CORPORATE STOCKS - PREFERRED TOTALS




06AC PAGE: 7
WATSON WYATT PLAN YEAR ENDING: 06/30/10
SCHEDULE H, LINE 4J - SCHEDULE OF REPORTABLE TRANSACTIONS - SERIES
BEGINNING NET ASSET VALUE: 468,860,138.33
5% OF ASSET VALUE: 23,443,006.92
(A} IDENTITY OF PARTY (B) DESCRIPTION OF ASSET RATE MAT DATE

HPUR (C) PURCHASE PRICE HSALE (D) SELLING PRICE (F) EXPENSES INCURRED (G) COST OF ASSET HWTOTAL

(H) CURR VALUE

CORPORATE STQCKS - COMMON

CORPORATE STOCKS - COMMON TOTALS



PAGE: 8

06AC
WATSON WYATT PLAN YEAR ENDING: 06/30/10
SCHEDULE H, LINE 4J - SCHEDULE OF REPORTABLE TRANSACTIONS - SERIES
BEGINNING NET ASSET VALUE: 468,860,138.33
5% OF ASSET VALUE: 23,443,006.92
(A) IDENTITY OF PARTY (B} DESCRIPTION OF ASSET RATE MAT DATE

HPUR (C} PURCHASE PRICE HSALE (D) SELLING PRICE (F) EXPENSES INCURRED (G) COST OF ASSET #TOTAL (H) CURR VALUE {I) GAIN/LOSS

0 0,00 0 0.00 0.00 0.00 0 0.




06AC PAGE: 9
WATSON WYATT PLAN YEAR ENDING: 06/30/10
SCHEDULE H, LINE 4J - SCHEDULE OF REPORTABLE TRANSACTIONS - SERIES
BEGINNING NET ASSET VALUE: 468,860,138.33
5% OF ASSET VALUE: 23,443,006.92
(A) IDENTITY OF PARTY (B) DESCRIPTION OF ASSET RATE MAT DATE
HPUR (C) PURCHASE PRICE HSALE (D) SELLING PRICE (F) EXPENSES INCURRED (G) COST OF ASSET HTOTAL (H) CURR VALUE (I) GAIN/LOSS

LOANS SECURED BY MTGES-RESID. TOTALS

0 0.00 o 0.00 0.00 0.00 0 0.00 0.00



06AC PAGE: 10
WATSON WYATT PLAN YEAR ENDING: 06/30/10
SCHEDULE H, LINE 4J - SCHEDULE OF REPORTABLE TRANSACTIONS - SERIES
BEGINNING NET ASSET VALUE: 468,860,138.33
S% OF ASSET VALUE: 23,443,006,92
(A) IDENTITY OF PARTY {B) DESCRIPTION OF ASSET RATE MAT DATE
HPUR (C) PURCHASE PRICE HSALE (D) SELLING PRICE (F) EXPENSES INCURRED (G) COST OF ASSET #TOTAL (H} CURR VALUE (I} GRIN/LOSS
LOANS SECURED BY MTGES-COM'L
LOANS SECURED BY MTGES-COM'L TOTALS
0.00 0.00 o 0.00 0.00



06AC PAGE: 11

WATSON WYATT PLAN YEAR ENDING: 06/30/10

SCHEDULE H, LINE 4J - SCHEDULE OF REPORTABLE TRANSACTIONS - SERIES

BEGINNING NET ASSET VALUE: 469,860,138.33
5% OF ASSET VALUE: 23,443,006,92
(A) IDENTITY OF PARTY {B) DESCRIPTION OF ASSET RATE MAT DATE

HPUR (C) PURCHASE PRICE #SALE (D) SELLING PRICE (F) EXPENSES INCURRED (G) COST OF ASSET #TOTAL (H) CURR VALUE



06AC PAGE: 12

WATSON WYATT PLAN YEAR ENDING: 06/30/10
SCHEDULE H, LINE 4J - SCHEDULE OF REPORTABLE TRANSACTIONS - SERIES
BEGINNING NET ASSET VALUE: 468,860,138.33
5% OF ASSET VALUE: 23,443,006.92
(A) IDENTITY OF PARTY (B) DESCRIPTION OF ASSET RATE MAT DATE
H#PUR (C) PURCHASE PRICE HSALE (D) SELLING PRICE (F) EXPENSES INCURRED (G) COST OF ASSET HTOTAL (H) CURR VALUE (I) GAIN/LOSS

782995930 S + P 500 FLAGSHIP FUND
3 65,555,333.36 1 805,20 0.00 853.57 4 65,556,138.56 -48,37

COMMON/COLLECTIVE TRUSTS TOTALS

3 65,555,333.13¢6 1 805.20 0.00 853,57 1 65,556,138.56 -48.37



06AC PAGE: 13
WATSON WYATT PLAN YEAR ENDING: 06/30/10
SCHEDULE H, LINE 4J - SCHEDULE OF REPORTABLE TRANSACTIONS - SERIES
BEGINNING NET ASSET VALUE: 468,860,138.133
5% OF ASSET VALUE: 23,443,006.92
(A) IDENTITY OF PARTY (B) DESCRIPTION OF ASSET RATE MAT DATE

HPUR (C) PURCHASE PRICE HSALE (D) SELLING PRICE (F) EXPENSES INCURRED ({G) COST OF ASSET HTOTAL (H) CURR VALUE {I) GAIN/LOSS

0 0.00 a 0.00 0.00 0.00 1}



08AC PAGE: 14
WATSON WYATT PLAN YEAR ENDING: 06/30/10
SCHEDULE H, LINE 4J - SCHEDULE OF REPORTABLE TRANSACTIONS - SERIES
468,860,138,33

BEGINNING NET ASSET VALUE:
23,443,006.92

5% OF ASSET VALUE:

(B) DESCRIPTION OF ASSET RATE MAT DATE
(H) CURR VALUE (I) GAIN/LOSS

(A) IDENTITY OF PARTY
(F) EXPENSES INCURRED (G} COST OF ASSET #TOTAL

HPUR (C) PURCHASE PRICE #SALE (D) SELLING PRICE



06AC PAGE: 2

WATSON WYATT PLAN YEAR ENDING: 06/30/10
SCHEDULE H, LINE 4J - SCHEDULE OF REPORTABLE TRANSACTIONS - SINGLE
BEGINNING NET ASSET VALUE: 468,860,138.33
5% OF ASSET VALUE: 23,443,006,92
(A) IDENTITY OF PARTY (B) DESCRIPTION OF ASSET RATE MAT DATE
{C) PURCHASE PRICE (D} SELLING PRICE (F} EXPENSES INCURRED (G) COST OF ASSET (H) CURR VALUE (I) GAIN/LOSS
INTEREST BEARING CASH
B611249M8 *STATE STREET BANK + TRUST CO 1.000 12/31/2030
30,000,000.00 0.00 0.00 30,000,000.00 0.00
8611249M9 *STATE STREET BANK + TRUST CO 1.000 12/31/2030
54,000,000.00 0.00 54,000,000.00 54,000,000.00 0.00
86112453M9 *‘STATE STREET BANK + TRUST CO 1.000 12/31/2030
36,001,820.00 0.00 0,00 36,001,820.00 0.00
8611249M9 *STATE STREET BANK + TRUST CO 1.000 12/31/2030
35,485,802.98 0.00 35,485,802.98 35,485,802.98 0.00

INTEREST BEARING CASH TOTALS

0.00 89,4B85,B02,98 155,487,622,98 0.00



06AC

PAGE: 3
WATSON WYATT PLAN YEAR ENDING: 06/30/10
SCHEDULE H, LINE 4J - SCHEDULE OF REPORTABLE TRANSACTIONS - SINGLE
BEGINNING NET ASSET VALUE: 468,860,1368.33
5% OF ASSET VALUE: 23,443,006.92
(A) IDENTITY OF PARTY (B) DESCRIPTION OF ASSET RATE MAT DATE
(C) PURCHASE PRICE (D) SELLING PRICE (F) EXPENSES INCURRED (G) COST OF ASSET (H) CURR VALUE (I) GAIN/LOSS



06AC
WATSON WYATT
SCHEDULE H, LINE 4J - SCHEDULE OF REPORTABLE TRANSACTIONS - SINGLE
BEGINNING NET ASSET VALUE: 468,860,138.33
5% OF ASSET VALUE: 23,443,006.92
(A) IDENTITY OF PARTY (B) DESCRIPTION OF ASSET RATE MAT DATE
(C) PURCHASE PRICE (D} SELLING PRICE (F) EXPENSES INCURRED {G) COST OF ASSET (H) CURR VALUE

CORP. DEBT INSTR, - PREFERRED

CORP. DEBT INSTR. - PREFERRED TOTALS

PAGE: 4

PLAN YEAR ENDING: 06/30/10



06AC

PAGE: 5
WATSON WYATT PLAN YEAR ENDING: 06/30/10
SCHEDULE H, LINE 4J - SCHEDULE OF REPORTABLE TRANSACTIONS - SINGLE
BEGINNING NET ASSET VALUE: 468,860,138.33
5% OF ASSET VALUE: 23,443,006.92
(A) IDENTITY OF PARTY (B) DESCRIPTION OF ASSET RATE MAT DATE
(C) PURCHASE PRICE (D) SELLING PRICE (F} EXPENSES INCURRED (G) COST OF ASSET (H) CURR VALUE (I) GAIN/LOSS

CORP. DEBT INSTR. - ALL OTHER

CORP, DEBT INSTR. - ALL OTHER TOTALS



06AC

PAGE: 6
WATSON WYATT PLAN YEAR ENDING: 06/30/10
SCHEDULE H, LINE 4J - SCHEDULE OF REPORTABLE TRANSACTIONS - SINGLE
BEGINNING NET ASSET VALUE: 468,860,138.33
5% OF ASSET VALUE: 23,4413,006.92
(A) IDENTITY OF PARTY (B) DESCRIPTION OF ASSET RATE MAT DATE
(C) PURCHASE PRICE (D} SELLING PRICE (F) EXPENSES INCURRED {G) COST OF ASSET (H) CURR VALUE {I) GAIN/LOSS

CORPORATE STOCKS - PREFERRED

CORPORATE STOCKS - PREFERRED TOTALS



06AC

PAGE: 7
WATSON WYATT PLAN YEAR ENDING: 06/30/10
SCHEDULE H, LINE 4J - SCHEDULE OF REPORTABLE TRANSACTIONS - SINGLE
BEGINNING NET ASSET VALUE: 468,860,138.33
5% OF ASSET VALUE: 23,443,006.92
(A) IDENTITY OF PARTY (B) DESCRIPTION OF ASSET RATE MAT DATE
{C) PURCHASE PRICE (D) SELLING PRICE (F) EXPENSES INCURRED {G) COST OF ASSET (H) CURR VALUE {I) GAIN/LOSS

CORPORATE STOCKS - COMMON

CORPORATE STOCKS - COMMON TOTALS



06AC PAGE: 8

WATSON WYATT PLAN YEAR ENDING: 06/30/10
SCHEDULE H, LINE 4J - SCHEDULE OF REPORTABLE TRANSACTIONS - SINGLE
BEGINNING NET ASSET VALUE: 468,860,1238,33
5% OF ASSET VALUE: 23,443,006.92
(R) IDENTITY OF PARTY (B) DESCRIPTION OF ASSET RATE MAT DATE
(C) PURCHASE PRICE (D) SELLING PRICE (F) EXPENSES INCURRED (G) COST OF ASSET (H} CURR VALUE {I) GAIN/LOSS



PAGE: 9

06AC
WATSON WYATT PLAN YEAR ENDING: 06/30/10

SCHEDULE H, LINE 4J - SCHEDULE OF REPORTABLE TRANSACTIONS - SINGLE

BEGINNING NET ASSET VALUE: 468,860,138.33
5% OF ASSET VALUE: 23,443,006.92
{A) IDENTITY OF PARTY (B) DESCRIPTION OF ASSET RATE MAT DATE
(C) PURCHASE PRICE (D) SELLING PRICE (F) EXPENSES INCURRED (G) CO8T OF ASSET (H) CURR VALUE (I) GAIN/LOSS
LOANS SECURED BY MTGES-RESID,
LOANS SECURED BY MTGES-RESID. TOTALS
0.00 0.00 0.00 0.00



06AC

PAGE: 10
WATSON WYATT PLAN YEAR ENDING: 06/30/10
SCHEDULE H, LINE 4J - SCHEDULE OF REPORTABLE TRANSACTIONS - SINGLE
BEGINNING NET ASSET VALUE: 468,860,138.33
5% OF ASSET VALUE: 23,443,006.92
(R) IDENTITY OF PARTY (B) DESCRIPTION OF ASSET RATE MAT DATE
{C) PURCHASE PRICE (D} SELLING PRICE (F) EXPENSES INCURRED (G) COST OF ASSET {H) CURR VALUE (I) GAIN/LOSS




06AC PAGE: 11

WATSON WYATT PLAN YEAR ENDING: 06/30/10
SCHEDULE H, LINE 4J - SCHEDULE OF REPORTABLE TRANSACTIONS - SINGLE
BEGINNING NET ASSET VALUE: 468,860,138.33
5% OF ASSET VALUE: 23,443,006.92
(A) IDENTITY OF PARTY (B} DESCRIPTION OF ASSET RATE MAT DATE
(C) PURCHASE PRICE (D) SELLING PRICE {F) EXPENSES INCURRED (G) COST OF ASSET {H) CURR VALUE (I) GAIN/LOSS
OTHER



PAGE: 12

06AC
WATSON WYATT PLAN YEAR ENDING: 06/30/10
SCHEDULE H, LINE 4J - SCHEDULE OF REPORTABLE TRANSACTIONS - SINGLE
BEGINNING NET ASSET VALUE: 468,860,139,33
5% OF ASSET VALUE: 23,443,006.92
(A) IDENTITY OF PARTY (B) DESCRIPTION OF ASSET RATE MAT DATE
(C) PURCHASE PRICE (D) SELLING PRICE (F) EXPENSES INCURRED (G) COST OF ASSET (H) CURR VALUE
COMMON/COLLECTIVE TRUSTS
782995930 S + P 500 FLAGSHIP FUND
60,765,375.94 0.00 0.00 60,765,375.94

COMMON/COLLECTIVE TRUSTS TOTALS

0.00 0.00 60,765,375.94



06AC

PAGE: 13
WATSON WYATT PLAN YEAR ENDING: 06/30/10
SCHEDULE H, LINE 4J - SCHEDULE OF REPORTABLE TRANSACTIONS ~ SINGLE
BEGINNING NET ASSET VALUE: 468,0860,138.33
5% OF ASSET VALUE: 23,443,006.92
(A) IDENTITY OF PARTY (B) DESCRIPTION OF ASSET RATE MAT DATE
(C) PURCHASE PRICE (D) SELLING PRICE (F) EXPENSES INCURRED (G) COST OF ASSET (H) CURR VALUE (I} GAIN/LOSS

103-12 INVESTMENTS TOTALS



06AC

WATSON WYATT
SCHEDULE H, LINE 4J - SCHEDULE OF REPORTABLE TRANSACTIONS - SINGLE

PAGE: 14
PLAN YEAR ENDING: 06/30/10

BEGINNING NET ASSET VALUE: 468,860,138.33
5% OF ASSET VALUE: 23,443,006.92
(R) IDENTITY OF PARTY (B) DESCRIPTION OF ASSET RATE MAT DATE
(C) PURCHASE PRICE (D) SELLING PRICE {F} EXPENSES INCURRED (G) COST OF ASSET (H} CURR VALUE (I) GAIN/LOSS
REGISTERED INVESTMENT COMPANY
REGISTERED INVESTMENT COMPANY TOTALS
0.00 0.00 0.00 0.00



ATTACHMENT TO FORM 5500 — SCHEDULE H, LINE 4j
SCHEDULE OF ASSETS (ACQUIRED AND DISPOSED OF WITHIN YEAR)

WATSON WYATT & COMPANY PENSION PLAN FOR U.S. EMPLOYEES
EIN: 53-0181291
PLAN NUMBER: 001



QEAD PAGE ; 2
WATSON WYATT PLAN YZAR ENTING. 06/30/1¢0
SCHEDULE H, LINE 41 - SCHEDULE OF ASSETS 4
{ACQUIRED ANT DISPCSED OF WITHIN TEAR)

(Al IDENTITY OF ISSUER {B] DESCRIPTION OF INVESTMENT BATE MAT CATE
SHARES/PAR 1) CCST OF ACQULSITION (D} PROCEEDS oF DISPOSITION

AFEHWTION2 SWAP GULDMAN Co¢

a.c¢o 0.00 200,000,200
GHEHWXG0] SWAP JPM CHASE CogC

o.00 C.00 190,00c. 00

INTEREST BEARING CASH TCTALS

] 0.00 300,000,.00



PRGE: 7

OBAD
WATSCHN WYRTT PLAN YEAR ENDING: 06/30/10
SCHEDULE H, LINE 4@ - SCHEDULE OF ASSETS
TACGQUIRED AND DISPOSED OF WITHIN YEAR)
Al IDENTITY OF IS5UER  |B} DESCRIPTICH OF INVESTMENT RATE MAT DATE
SHARES /PAR fC) COST OF ACQUISITION {D) PROCEEDE COF DISPOSITION
CORFORATE STOCKS - COMMCH
G54p50102 LAZARD LTD CL A
B,BC0.00 121,995 .52 0.o0o0

CORFORATE STOCKS - COMMON TOTALS

B, A00.0C 321,3985.52 0.o0



DSAC

SCHEDULE N,

- SCHEDULE OF ASSETS

[ACQUIRED AND DISFOSED OF WITHIN YEAR)

Al IDENTITY OF ISSUER (Bl DESCRIPTION OF INVESTMENT

SHARES/ PAR

a5733y307 BAIN CAPITAL FUND X
1,800, 00¢.00
GE189B21L3 MORGAN STANLEY

1,5749,723.30

PARTN . /JOINT VENTURE INTERESTS TOTALS

3,379,721.¢00

RATE MAT DATE

(C] COeST OF ACQUISITION

1.B60,000.

1,573,721,

an

aa

PAGE: ]
JLAN YEAR ENDING: 06/310/14

432,088 .00

+5%2,088.00



DERT
WATSON WYATT
SCHEDULE H, LINE 41 - SCHEDULE OF ASSETS
[ACQUIRED AND DISPOSED OF WITHIN YEAR)
‘Ai IDENTITY OF ISSUER (B} DESCRIPTION OF INVESTMENT RAT: MAT DATE
SHARES / PRR, {C} TOST OF ACQUISITION
CTHER
$12BUXIIO SWAP WESTERN/LEHMAN PAYABLE
168,456, 00

153,496, 00

OTHER TOTALS

163,495, 00 168,496, 00

PAGE; 11
FLAN YEAR ENDING: 06/30/10

‘D] PROCEEDS OF DISPOSITION



D5AC

WATSON WYATT
SCHEDULE H, LINE 41 - SCHEDULE OF ASSETS
(ACQUIRED AND DISPOSED OF WITHIN YEAR}

(A} IDENTITY CF ISSUER (&) DESCRIPTICN OF INVESTMENT
SHARES/PAR

§71992949 NTGI OM COLLECTIVE DAILY
0.5e &
COMMON/CCLLECTIVE TEUSTS TOTALS
0,00 o

el

A0

PAGE: 12

PLAN YERH ZNDING: 0£/32/10

21,219,775.00

21,219,.775.00



ATTACHMENT TO FORM 5500 - SCHEDULE H, LINE 4;j
SCHEDULE OF REPORTABLE TRANSACTIONS

WATSON WYATT & COMPANY PENSION PLAN FOR U.S. EMPLOYEES
EIN: 53-0181291
PLAN NUMBER: 001



0BAC FAGE: 2
WATSCON WYATT PLAN YEAR ENDING: 06/1p/1p
SCHEDULE H, LINE 4J - SCHEDULE oF REPORTABLE TRAMSACTIONS - SERIES
BEGINNING NET ASSET VALUE: 468, 860,138,323
5% OF ASSET VALUZ: 23,443,006.92

{A} IDENTITY OF PARTY 1Bl DESCRIFTION OF ASSET RATE MAT DATE
HBUR [C} PURCHASE PRICE XSALE (D) SELLING PRICE IF) EXPENSES INCURRED (G)] costT OF ASSET 4TOTAL (H) CURR VALUE [I) GAIN/LOSS
INTEREST BEARING CASH
B511345M9 * STATE STREET BANK + TRUST Co 1.000  12/31/2039
1059 350,461, 783,03 865 388,311,190.70 0.02 BB, 311,150,770 1924 743,772,973.13 0.Go
912795585 UNITED STATES TREAS BILLS 0.010  pa/o4/2010

1 11,769,248 .89 ] 11,792,429.70 0.00 11,789,248.8% 15 23,581,673 .59 3,175,681
313397PHB FEDERAL HOME LM MTG DISC NTS C.132 il/16/2209

1 17,493, 021,83 4 17,4931,198.13 0,30 17,45%3,02% .98 5 34.,986,220.01 176.25
319981007 CREDIT SUISSE FIRST aasToNn 0.040  a1/iz/3010

12 22,200,000, 00 13 22,200,000 .00 0.00 22,200,000.00 28 44,400,000, 00 0,00
466950001 J P MCRGAN TERM REED 0.050 10/2%/zo003

26 17, 564,800.00 26 17,584, 800,00 0.00 17,584,300, 00 £2 35,169, 600.¢0 2,00
SIFYRYoOZ DEUTSCHE BANX REPRC ©.020  87/01/2010

L& 17,1¢0,000.00 15 17,040,8C0.00 .00 17,808, 000,00 3l 34,106,000, 00 0.40

INTEREST BEARING CASH TOTALS

l1is 446,629,853 .80 @32 474,381,623 53 hoon 474,378, 261,47 2048 F21,010,467.33 1,352.48



C5AC

PAGE: 3
ARTSON WYATT PLAN YEAR ENDING: 06/30/10
SCHEDULE H, LINE 40 - SCHEDULE OF REPORTABLE TRANSACTIONS - SERIES
BEGINNING NET ASSET VALUE: 468,860,138,33
5% CF ASSET VALUE: 23,343,006 .52
(A} IDENTITY OF BARTY (B} DESCRIPTION OF ASSET PATE MAT DATE
FPUR {C) PURCHRSE PRICE KSALE (Dl SELLING PRICE !F} EXPENSES INCURRED (G) COST GF ASSET KTOTAL (#¥) CURR WALUEZ 11} GAIN/LOSS
U.5. GIVERNMENT SECURITIES
31338514 FEDERAL EOME LM BK CCNS DSC NT 2.010  9s/18/2009
3 17,398,180.00 1 17,998, 160,00 G.a0 17,993,140,00 2 15,996,360.080 0.00
91281007 US TREARSURY BDS 6250 OB/15fz023
5 15,194,843 .69 3 20,996, 621.59 0.00 20,537,119.41 9 36,191,485, 28 459,502,138
312H10FR9 US TREASURY BDS 6.125  11/15/2027
2 15,256,416 1 15,274,423 .80 0,00 15,256,416 .55 3 30,530,840.75 18,006,385
2128100A% UNITEC STATES TREAS BDS 3,500 g2/isf2039
11 30,441,850.71 11 18,216,545, 54 0.an 1B, 319,226,095 42 48,678,396.25 -B2.681.41
12810005 US TREASURY MN/B 4.800 03/15/2030
37 12,022,457.56 19 Ll,584,047.26 0,00 12,290,389.81 58 24,306,504, B2 -306, 342,55
9L2BL0QD3 US TREASURY N/B 4.137% 11/15/2039
£1 £1,157,682.25 £7 48,117,105.46 .60 48,066,352.32  1:3 9%,274,767.75 50,753.14
912310QE1 US TREARSURY MN/B 4.625  02/15/2040
23 13,340,248 .02 19 11,423,409, 74 5.00 11,301,049, 6% 4z 25,263,557.76 122,1359.85
311589PK3 FEDERAL NATL MTG ASSN DISC NTS 0.16%  11/18/2009
2 17,992,741.11 3 17,892,772.45 0.00 17,392,781.11 5 35,985,553.56 -3.68

U.5. GOVERNMENT SECURITIES TOTALS

183 174,704,460,33 124 162,023,105 84 .00 161,761,515, 44 287 316,727,566.17 261,563, 90



QEAC

PAGE: 12
WATSON WYATT PLAN YEAR EZNDING: 06/30/:0
GCHEDULE M, LINE 4J - SCHEDULE CF REPORTABLE TRANSACTIONS - SERIES
BEGINNING NET RSSET VALUE: 463, B60, 138,33
5% OF ASSET VALUE: 21,443,006, 32
(Al IDENTITY OF PARTY (B! DESCRIFTION OF ASSET RATE MAT DATE
#FPUR {) PURCHASE PRICE HEALE {C) SELLING ZRICE {Fi EXPENSES INCURRED {G] COST OF RSSET KTOTAL (M} CURR VALUE 11) GAIN/LOSS
COMMON/COLLECTIVE TRUSTS
782955910 5 + P 5320 FLAGSHIP FUND
3 65,655,333 35 1 405, 2o 0. 04 B53.57 4 45, 556,138,546 -448.37

CCMMON/ COLLECTIVE TRUSTS TOTALS

2 55,565,333.1¢4 1 a05. 20 s.on BBl 5T 4 65,556, L3B.56 -48,37



JBAC PACGE: 13

WATSON WYATT PLAN YEAR ENDING: ©08/30/10
SCHEDULE H, LINE 4J - SCHEDULE CF REPORTABLE TRANSACTIONS - SERIES
BEGINNING MET ASSET VALUZ. 453, 860,138,323
5% OF ASSET VALUE: 23,443,006 .92
1Al IDENTITY OF BARTY [B) DESCRIPTION OF ASSET RATE MAT DATE
#FUR {T)] PURCHASE SRICE #SALE (D) SELLING PRICE [F) EXPENSES I[NCURRED (G} COST OF ASSET #TOTAL (H) CURR VALUE (I} GAIN/LOSS



0SAC

PAGE: Z
WATSON WYAT PLAN YEAR ENDING: 05/30/10
SCHEDULE H, LINE 4J - SCHEDULE OF REPORTABLE TRANSACTIONS - SIKGLE
BEGINNING HET ASSET VALUE: 468,860,138 .32
5% OF ASSET YALUE: 23,443,006.92
tAl TDENTITY OF PARTY (B} DESCRIPTION OF ASSET RATE MAT DATE
(C} FURCHARSE PRICE (0) SELLING PRICE {F] EXPENSES INCURRED {G) COST OF ASSET (H) CURR VALUE (I} GRIN/LOSS
INTEREST BEARING CRSH
46112499M9 *STATE STREET BANK + TRUST CO 1.000 12/31/2030
30,008,000.00 .04 0.00 30,030,000.00 0.20
BEL1Z49M3 *‘STATE} STREET SANE + TRUST o 1.000 12/31/2020
54,000, 200.00 0.0 54,000,000, 00 54,600,000.00 [ ]
8511245M3 %ﬁTATE STREET BANK + TRUST 0O 1.c0q 12/31/2030
36,001,820, 00 .00 0.00 36,001, 820,00 0.9a
A611245M% *ST}-\TE STREET BANK + THUST O 1.050 12/31/2030
35,4985,802.98 a.cn 15,485,802 .93 35,485,802 98 G.G0
INTEREST BEARING CASH TCTALS
0. 0o 559,405,802 98 155,487,622.938 a9.00



PAGE: 12

GEAT
WATSON WYATT PLAN YEAR ENDING: 06/30/10
SCHEDULE H, LINE 4J - SCHEDULE OF REPORTABLE THANSACTIONS - SINGLE
BEGINNING NET ASSET VALUE: 466, 960,138,313
5% OF ASSET VALUE: 23,443,006.92
(A} IDENTITY OF PARTY (B) DESCRIPTION OF ASSET RATE MAT DATE
{C) PURCHASE PRICE D} SELLING PRICE [F] EXPENSES INCURRED (G) COST OF ASSET iHl CURR VALUE
COMMCN/COLLECTIVE TRUSTS
TH29355930 5 + P 500 FLAGSHIF FUND
50,765,375, 94 0.0a J.00 B, 765,375, 94

COMMOMN/ COLLECTIVE TRUSTS TCTALS

o.00 a.064a 60,765,375, 94



ATTACHMENT TO FORM 5500 —- SCHEDULE H, LINE 4i
SCHEDULE OF ASSETS HELD AT END OF YEAR

WATSON WYATT & COMPANY PENSION PLAN FOR U.S. EMPLOYEES
EIN: 53-0181291
PLAN NUMBER: 001



(A)FUND  B}IDENTITY OF ISSUER
Noninterest-bearing cash
DRAD usp
H6AY CHF
NEAY DEK
EAY Gap
DEAY HKD
16A8 Py
0549 KRW
1649 SGD
549 ™D
06R7 usD
ORRY usD

Interest bearing cash

U6AD BA11249M9
D6A 1 BoL1249M3
UBAS B6L1249M0
0844 B6L1249MY
N5AR B611149M%
GHAS RGT124GMG
OaR] HET 12450
O6RE BA11 24509
QERT BA11249M3
UERE B L1249M0
UARS O139909E]
U&R% BHLI240MY
O4R3 WaEY Xy 002
GARA BETL2450MG

™ Party in Interest

Watson Wyatt & Company Savings Plan
Compasite
SCHEDULE H, LINE 41 - SCHEDULE OF ASSETS
(HELD AT END OF YEAR)

(C ) DESCRIPTION OF INVESTMENT

LS DOLLAR
SWISS FRANC
DANISH KRONE
POUND STERLING
HONG KRONG DOLLAR
TAFANESE ¥EN
SOUTH KOREAN WON
SINGAPORE DOLLAR
NEW TAIWAN DOLLAR
USDOLLAR
US DOLLAR

STATE STREET BANK - TRUST CO SHORT TERM INVESTMENT
FUND=

STATE STREET BANK + TRUST CO SHORT TERM INVESTMENT
FLUND®

STATE STREET BANK + TRUST CO SHORT TERM INVESTMENT
FLUND*

STATE STREET BANK + TRUST CO SHORT TERM [NVESTMENT
FUND*

STATE STREET BANK + TRUST CO SHORT TERM INVESTMENT
FUND*

STATE STREET BANK + TRUST CO SHORT TERM INVESTMENT
FUND*

STATE STREET BANK + TRUST CO SHORT TERM INVESTMENT
FUND*

STATE STREET BANK = TRUST CO SHORT TERM INVESTMENT
Fis D

STATE STREET BANK - TRUST CO SHORT TERM INVESTMENT
FUND*

STATE STREET BANK ~ TRUST CO SHORT TERM INVESTMENT
FUND>®

TP MORGAN FUTURES CASH COLLATERAL

STATE STREET BANK + TRUST CO SHORT TERM INVESTMENT

FUND
DEUTSCHE BANK REPQ REPO

STATE STREET BANK + TRUST CO SHORT TERM INVESTMENT

FUND*

Page 1

PLAN YEAR ENDING: 6:30/10

(F) CURRENT
D) SHARES/PA
s SIPAR (E} COST VilUE
45,003 00 -45.003.00 45 003.00
4020 402 062
aol Q00 oo
25470 3166 L RH
19 350 149 249
1,916,600 000 1167094 21,6596
0474 000 2430 2130
0,080 007 .06
1.000 003 .03
-130 780 180,78 -180.78
103,033,500 193,033 30 103,033.50
2,003,049 50 938519 79,573 65
0020 .02 002
95.079.320 9507932 05 079,12
6,521 300 6,521.30 £,52130
554,117.200 $54,117.20 55411720
1,419,913 150 1419917 15 141981715
1,549,047 700 1,599,041 70 1,599,041 70
30,266 060 026606 30266 Of
404,182 380 404,182 38 404,182 38
485,237 840 RE3. 257 84 885,257 &4
405,366,480 4015966 48 405,066 28
1,000,000 L0 00 1,600 06
766,246,370 66,246,37 Th6.249637
0 03 0000 100,600 6 00,600 0
2,132,319 780 213231979 2.132.318.79
8,399.911.610 8399911610 83990911610



1.5 Government Securities

HaRA 3iTMHEAPS
[Hi1:4) P127I5UR2
GARY S127930Y 3
CaRS GI2RLOQCS
GHRS GIZRICQDS
GRS 9124100k
CHRS YI2RIRLTS
GHRA 313400 W2
DHRA 51258800
ORRA 313580092
ORRA FLTTIKAAS
OARA 911803AYY
ORRA YIZEICEQT
OBRA G128 1UET]
UGERA SIZRI00AS
O5RA 0128100D3
O5RA 91281 0QEL
OERS 11082TALG
USRS 12033W3Y7
UERS 130TTCTLE
U5RS 167305KHE
O6RY 167TIPALY
DSRY 23466TILE
D&RB 4521518R7
naRy SRIZINZNG
05RY E066HY X2
0aRY T974ITARS
5RA 45Z151LFR
Corp. Debt. Instr. Preferred
aRS YaITAAAG
GaR% O0139PAAG
ARy UO13TRDO
CARA HIL$3TBDO
GHRA GI206RAGT
GARA 002004 AF
GRRA O0ZRIRACY
GARA GUIRZ4AYE
GHRA J25RIRAZL
ARG (25R16AZD
ARy 2GR TG
oARA U531 162BAT
UARS O3l LeIBAT
(RRA 031162BC3
ARG GE943EAKT
OGRS D80s0TIZA
aRY OAGSIGEAS
ORRY USTIGFFSS
RS GT9RSTAHI
UARA
ORRY
UaRA OTORECADS
(RRA UE3EAIBLA
O6RA OeTO23AK2
OERA USTUIZRAZ
IERS 1122A01
OERA LAE094ACE
Q6RF 136375804
RS [BETEEL: R
dER9 17273RAD4

* Party in Interest

FINANCING CORP PRINC FICO STRP SER 15 PRIN PMT ON
485PCT

UNITED STATES TREAS BILLS U8/10 ZCP
UNITED STATES TREAS BILLS 07%/|0 ZERD CPN
UNITED STATES TREAS BDS 08/39 FIXEDR 4.5
US TREASURY N/B 11539 FIXED 4.373
US TREASURY N/B 02/40 FINED 4 625
W TREASURY N/B L0/ | FIXED 1000
FED HM LN PC POOL L 70033 213
FANNIE DISCOUNT NOTE 08/10 ZEROQ
FEDERAL NATL MTG ASSN DISC NTS
FINANCING CORP PRINC FICO STRP SER D PRIN PMT ON 2019
BD
UNITED STATES TRES BD STRP PRN ZCP 21114158
US TREASURY BDS 6 144 (8/15:23
UNITED STATES TREAS BDS 7 58 02/15/25
UNITED STATES TREAS BDS
US TREASURY N/B 11739 FIXED 4.175
US TREASURY N/B 02/40 FIXED 4.625
BURBANK CALIF WTR + PWR ELEC BURPWR 0640 FINED 6323
CALIFORNIA INFRASTRUCTURE + EC CASDEY 03:/40 FIXED
G 486
CALIFORN]A ST UNIY REV CASHGR L1/4] FINED & 254
CHICAGO ILL BRD ED CHIEDU 1239 FIXED & 138

CHICAGO TLL TRANSIT AUTH SALES CHITRN 12/0 FIXED 6.2

DALLAS CNTY TEX HOSF DIST DALMED 08/ FIXED 5 621

ILLTNOIS STILS 0141 FIXED 1.823

METROPOLITAN TRANSM AUTH N Y D MTATRN 11440 FIXED
608
NEW YORK N Y NYC 0635 FINED & 246
SAN DIEGO CNTY CALIF WTR AUTH SDGWTR 0349 FINED
6138
TLLINOIS ST ILS 06/23 FINED 5|

NAKILAT [NC SR SECD BD REG S
AIG SUNAMERICA GLOBAL FING X SR NT 1444
AT =TCORP ACQUIRED USD SRINT
AT =T CORP ACQUIRED USD SR NT
AT+TINC GLOBAL NT
AT-TWIRELESS SVCS INC SRINT 31403401 &.750
ABEOTT LABORATORIES NT
ABBOTT LABORATORIES 05/40 2 3 FINED
AMERICAN EXPRESS CONT
AMERICAN EXPRESS CONT
AMERICAN INTL GROUP INC TRANCHE TR 00474
AMGEN [NC SR NT
AMGEN [NC SR NT
AMGEN INC 03490 FIXED £.7%
BANC ONE CORP SUB NT
BANK AMER NA CHARLOTTE NC TRANCHE TR 00216
BANK OF AMERICA CORP 0416 FINED 6.3
BARCLAYS BANK PLC 95/19 FIXED 6 73
BELLSOUTH CAP FDMG CORF DEB
BANK AMER CORP SUB 8T
BARRICK GOLD CORP NT
BELLSOUTH CORP NT
BERKSHIRE HATHAWAY FIN 0140 FINED 5 73
BOEING €0 359 FINED & 873
BOEING CO G240 FIXED 5 873
BRISTOL MYERS SQUIBER CONT
COP FINANCIAL 11739 FINED 5 6
CANADIAN NATL RY CO DEB
CATERPILLAR I~C DER
CISCO 5YS [NCSENT

Page 2

A 120,000 D00

B3 000000
[AREHINvIH
S00.G00 000
1L GOHLO0D Q0
300,600 000
34,0060 oo
3000
45 000000
[HRRIRIY

170,060,000

13,000,500, 100
7.940,000.000
A3 000,000
13.263.000.000
ZOR0,D0G. 000
2000000000

400000000

S60,060 000

F00,000.000
L OG0 000, 000

080 358 50
B1920.48
6l S48 15
332667 75

103561534
313.764 69
34,107 58

185
H.956,30
893550
B3,994.50

9086, 77000

061139503

3360 200,38

13,126,987 47

2059.714.63

221543344

<00, 6040 O

S00.000.00

F00.G00 00
1000 000 O

4 A5E 62 40

BLGTE 05

RYYT 68
F30,705.00
L079.530.00
AT 200

34237 66

304
deh 595 30
55,954 00

120,786 70

L0, 026, | 50 o
10,292.225 00
3EeTIAN
14,179,811 15
2,245 422.40
2,259 360,60

41800060

532060 GG

ATETLCO
LG35,280,00

200,608 00 200G G0 206,992 00
S0, 00,000 EHAR RN 534, 13500
20100000 200,000.00 200, 18604
00,000,000 AN G000 417848 00
200, G0 D00 200.G0 00 201, 636.00
200,000, 00 200G O 216,694 Gl
1,095 D00, 600 102283132 B33 A4 10
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CISCO SYSTEMS [NC 02140 FINED & 5
CITIGROUP INC SRNT
CITIGROUP INC 07734 FIXED 8,123
CONOCOPHILLIFS GTD NT
CONOCOTNCNT
CONGCOPHILLIPS GTD NT
CONSOLIDATED EDISON CO NY INC DEB SER 2005 B
CONSOLIDATED EDISON CO NY INC DEB SER 2008 B
COVIDIEN INTL FIN 5 A SR NT W1 MAKE WHOLE
DIAMOND OFFSHORE DRILL 10439 FIXED 5.7
EDF 5 A NT 1444
ELECTRICITE DE FRANCE 01740 FIXED 3 6 SER 1444
EMEL FINANCE [NTL S5A 10/39 FIXED 1444
FLORIDA PWR CORP LST MTG BD
FLORIDA POWER CORP 04/40 FIXED 5.6
FRANCE TELECOM SA BSPCT OIMARS)
GENERAL ELEC CAP CORP TRANCHE + TR 00743
GENERAL ELEC CAP CORP TRANCHE TR 00806
GENERAL ELEC CAP CORF TRANCHE TR 00813
HSBC HLDGS PLC SUB NT
HSBC BK USA NA GLOBAL MTN TRANCHE SB 000062
JOHNSON + FOHNSON 8T
JP MORGAN CHASE BANK SUB NT ACCD INVS

MASS MUTUAL LIFE INS CO 0639 FIXED 8.875 SER 1444

MUDONALDS CORP MEDIUM TERM NTS TRANCHE TR L0099

MEDTRONIC [NC 03:40 FIXED 5.55
MORGAN STANLEY GROUP INC GLOBAL MEDIUM TERM NT
SERF
MORGAN STANLEY 0912 FIXED 5625
MOTIVA ENTERPRISES LLC 01/40 FINED & 85
NEW YORK LIFE INSURANCE 11/30 FIXED A.73
NORTHWESTERN MUTUAL LIFE 05:40 FIXED 6.063
ORACLE CORP 07439 FINED 6,123
PNC FUNDING CORP 02720 FINED 3,125
PHILIP MORRIS INTL INC NT
PROCTER + GAMBLE CONT
ROCHE HLDGS [NC GTDNT (444
SHELLINTLFINB ¥V GTDNT
SHELL INTERNATIONAL FIN 03:40 FIXNED 5 3
TEACHERS INSUR ~ ANNUITY 1239 FIXED 6 23
TOTAL CAPITAL SA 06/20 FIXED 4.45
UNITED TECHNOLOGES CORP 04/40 FIXED 5.7
VERIZON COMMUNICATIONS TNC NT
VERIZON COMMUNICATIONS NC NT
VERIZON COMMUNICATIONS INCNT
YERIZON COMMUNICATIONS INCNT
VERIZON COMMUNICATIONS 04739 FIXED 7.35
WACHOVIA CORP NEW SUB DER
WAL MART STORES [NC NT
WESTPAC BANKING CORP L1/19 FINED 4 §75
WYETHNT
XTOENERGY INC SRNT
FLORIDA PWR - LT CO 0439 FIXED & 94
GENERAL ELEC CAP CORP TRANCHE TR 0#06
GEORGIA PWR CO SER 20094 SRNT
GLANOSMITHKLINE CAP INC GTDNT
GOLDMAN SACHS GROUP INC MTN 02419 FIXED 75
HSBC HOLDINGS PLC
HSBC BR USA N A GLOBAL TRANCHE SB 60004
JPMORGAN CHASE - CONT
MCDONALDS CORP TRANCHE TR 00102
MORGAN STANLEY G319 FINED 7.3
MOTIVA ENTERPRISES LLC 0140 FINED A .43
NORIA CORP 03739 FINED 6625
NORTHWESTERN MUTUAL LIFE 03:40 FIXED 6 a2
ORACLE CORP 0T34 FINED & 128

PRESIDENT FELLOWS HARVARDCOLL TAXABLE BD SER
2G0ED 434
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Corporate Debt Inst - All Other
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JaTIATAAS
343397VL4
FTYI0EAAT

3TMIGEABS
3MI0TAES

AEE3IFAAD

A8632FAEL
AE65IHAAS
EXEERIN k]

1HIXAAAL

F24908TME
SMB0RTNG
STASGEWHS
ALAA0EXAZ

A1520Y ARG

O0130HBCS
D12095AED
U32479ADY
U3ZSLIBGI

03513TAC2
A3TTECK

DITTISCMT
N3935LAPY
10LL37ALL

I21RGLAAY

1Z180ABA

ROCHE HLDGS INC GTDNT 1344
SHELL INTL FIN B ¥ GTD NT
SOUTHERN CA EDNSON €O 03/39 FINED & 03
TARGET CORENT
TEACHERS [NSUR + ANNUITY 12730 FIXED 6.85
UBS AG STAMFORD BRH MEDIUM 04/18 FINED 3 73
VERIZON COMMUNICATIONS INCNT
VERIZON COMMUNICATIONS INC NT

WACHOVIA BK NATL ASSN MEDIUM TRANCHE S8 0000%

WAL MART STORES [NC NT
WYETHNT
GOLDMAN SACHS GROUP [NC SUB NT
GOLDMAN SACHS GROLP INC SUB NT
GOLDMAN SACHS GROUF INC SUBNT
LANDSBANK] (5 HF TRANCHE SR 00001 1444
LEHMAN BROTHERS HLDGS INC TRANCHE TR 00700
LOCKHEED MARTIN CORP 11/39 FIXED § 3
MERRILL LYNCH + 0 [NC SUB NT
ONCOR ELECTRIC DELTYERY 09438 FIXED 7.5
PEPSICO [NC (1540 FIXED 5 30
POTASH CORP SASK INCNT
SIMON PROPERTY GROUP LP 02/40 FIXED 6 75
TELEFONICA EMISIONES § A U 7.043PCT 200UN36
TELEFONICA EMISIONES § A U T.043PCT 20JUN36
TRANSCANADA PIPELINES LTD SR NT
TRANS CANADA FIPELINES 0640 FINED 6.1
TRANSCANADA PIPELINES LTD SR NT
TRANSOCEAN INC SR NT CONY SER A
TYCOINTL LTD NT
UNITEDHEALTH GROUP INC SR NT
VIRGINIA ELEC + PWR CO SR NT 2007 SER D
YODAFONE GROUF PLC 02/37 FIXED 6.15
YODAFONE GROUF PLC 0237 FIXED 6,15
WELLS FARGO CAP X | 2/86 FIXED 5 95

DELTA AR LINES 05/21 FIXED 7.73
FORD MOTOR CREDIT CO LLC 10/14 FIXED 8.7
GLITMIR BANKIHF VAR L3N 16

GLITNIR NAMKT HF NON CIUMULATT UNDATED CAP [444
GLITNIR BANKI HF TRANCHE TR 00005 SR BK NT 1444

KALPTHING BK HF MED TRM SR BK TRANCHE SR 0000|

KAUPTHING BANK TRANCHE SR 00003
EAUPTHING BK TRANCHE + SE 00001
GEORGLA POWER COMPANY 0640 FIXED 2.4

LANDSBANKI (5 HF CAP NTS TRANCHE TR 00CUL | 144

LEHMAN BROS HLDGS [NC MEDIUM TERM NT SER [
LEHMAN BROS HLDGS INC SUBNT
LEHMAN BROS HLDGS INC MEDIUM TERM NT
LEHMAN BROS HLDGS INC ANDATORY CAP ADVANTAGED
FFD
LEHMAN BROS HLDGS E CAPTTAL TR ENHANCED CAP
ADVANTAGES PGD
AES CORP SR NT 14M30] 7.730
ALTRIA GROUF INCNT
AMNADARKD FIN CO SR NT
ANADARKO PETROLEUM CORP 06/39 FIXED 7.93
ANHEUSER BUSCH [NBEY WORLDWIDE GTD 1444
APPALACHIAN PWR CO SR NTSER P
APPALACHIAN PWR CO SR NT SER
ARCELORMITTAL [v39 FIXED 7
BOSTON SCIENTIFIC CORP 01740 FINED 7373
BURLINGTON NORTH SANTA FE (340 FIXED 573

HURLINGTON NORTHN SANTA FE COR TRANCHE TR 00002

Fage 4
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42307TAH!
JELESRAAL
SGUTANAZT
FRO4CKS

CSX CORPNT
CSX CORP 040 FINED £.22
CVS CAREMARK CORPSRNT
CVS CAREMARK CORP 09/39 FINED & 125
CAMERON INTL CORP SR NT
CANADIAN NAT RES LTD NT
CAPITAL ONE BANK USA NAOT 19 FIXED & 8
CENOVUS ENERGY INC 11:39 FINED 6,75 1444
COMCAST CORP NEW GTDNT
COMCAST CORP 07/39 FIXED 6 35
CONSOL ENERGY 04/20 FINED 8.25 1444
COX COMMUNICATIONS INC NEW NT 1434
DAIMLER CHRYSLER HLDGS NT
DEUTSCHE TELEKOM INTL FIN BV GTD NT
DEVON ENERGY CORF SR DEB
DOW CHEM CO 05439 FIXED 9.4
ENCANA CORPNT
EMERGY TRANSFER PARTNERS L PSR NT
FIRSTENERGY SOLUTIONS CO 08/39 FIXED 6.8
GEORGIA PAC CORP SENT 24/01/13 8.000
HBOS PLC TRANCHE SBOOOOE 1444
HIENZ 08729 FIXED 7.123
JERSEY CENT PWR ~ LT C0O SR NT
KINDER MORGAN ENERGY PARTNERS SR NT
KRAFT FOODS INCNT
KRAFT FOODS TNC 0240 FIXED 6.3
KROGER CONT
MIDAMERICAN ENERGY HLDGS CO SRED
NGPL PIPECO LLC SR NT 1444
NEWFIELD EXPLORATION CO 02/20 FIXED 6 873
NEWMONT MINING CORP 10439 FIXED 6.23
MEWS AMERICA INC GRG0 FIXED 6.9
PSEG PWR LLC SR NT
PACIFIC GAS + ELEC CO IST MTG BD
PACIFIC GAS - ELEC COSRNT
REGIONS FINL CORP NEW SUB NT
POCKIES EXPRESS PIPELTNE LLC SRONT 1444
ROCKIES EXPRESS PIPELINE 04/40 FIXED 6873
ROGERS COMMUNICATIONS INC SRNT
ROYAL KPN NV NT
SLM CORP TRANCHE TR OGI07
STEEL DYNAMICS [NC SRNT
TELECOM ITALIA CAP GTD SR NT
TELECOM [TALIA CAP GTD SRNT
TENNESSEE GAS PIFELINE CO NT 32/06/15 8375
TIME WARNER INC NEW NT
TIME WARNER CABLE INC 0639 FIXED 6,75
TRANSOCEAN INC SR NT
UNION PAC CORP DEB
UNITED AIRLINES INC 0117 FIXED 9.73
TIME WARNER [NC DEB
AOL TIME WARNER INC DEB

ANHEUSER EUSCH INBEV WORLDWIDE 01:40 FIXED 6 373

BRITISH TELECOMMUNICATIONS PLC 12430 FRN
CVS CAREMARK CORP 0939 FINED 6,125
CANADIAN NAT RES LTD NT
CENOVUS ENERGY TNC 11534 FINED 675 144A
COMCAST CORP NEW GTD NT
COMCAST CORP 03/40 FIXED 6.4
DELUTSCHE TELEKOM INTL FIN BY GTD NT
DEVON ENERGY CORF SR DEB
DOV CHEM CO 03719 FIXED 8.55
ENCANA CORPNT
EXELON CORF SRNT
GENERAL MLS INC 06:40 FINED 5 4
HIENZ 0839 FIXED 7123
JPM CHASE CAPITAL XXVIL 1139 FINED 7
KEAFT FOODS INC 0240 FINED & 5
KROGER CONSRNT

Fage &
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L3123 48 97
AL ELO.00
EHENFCCH
1516
(S EREURITY
733893 73
7624761
RIEERH]
BRO.DES D
L2060, 146 90
L&12 604 00
IRO.ZTI A0

2TR.60E O

220634 00

2737650

6T 23500

EIHRCEE RV

Ta3. 25400

H24.205 00

37405500

LCR. 130,00
1L 202.938.00
A17.000.00

13595500

153,235.00

TT5,020.00
1.153.3223.00
1.112,632 00
G500

61345400

197 880,00

530.000.00

14720000

489.032.00

736.833.00

E.094.51920
231,9%2.00

279 38250

251 698,00
107981800
62204800

276,000,060

634, 792,00

20%,528.00

637.203.00

2231440

A% BRI

172,304,060

196,324 00

183 814 00

GI0EI0.CD

G34.A93 .01

58182600

EIE NI

145 476 00

30717900

116,999,060

343,783 00
1049 484 00
50580 GO

Tad 42 01

£54, 000 GO

81113325

G321 763 70

1,783 18920

THE66 T
gl

Rk

653032 G

432,718 50
G035 00
12240100
TE0, 188 25
TH6 06 B0
JELTEE OO
Gl 935 00

192974 20



DERA
NERA

DERA
UERA
DERA
DERA
DERA
DERA
DERA
DERA
0ERA
D6RA
OSRA
D6RA
U5RA
05RA
05RA
05RA
GERA
GERA
GHRA

* Party in Interest

SHIRAGAES
SRIRARACH

SR3401ACY
56362V AMD
632451BIE
6324B2BOZ
6324B2BYS
635844401
693306BCD
60430BGE L
69430BGI0
TE0750A)9
B45417BLS
$47229AES
87425EAI2
BT92TVAMD
ET927VAVED
BRTI2IANE
BRTIZIAL2
G4LOSLAV |
SEBITBADS

MEAD JOHNSON NUTRITION € 1

MARATHON OIL CORP SR NT

39 FIXED 3 6 SER 1444

MECCANICA HOLDINGS USA 0140 FIXED 6 25
MIDAMERICAN ENERGY HLDGS CO N SR BD
NEWS AMER INC BD
NEWS AMER INC SR NT
NEWS AMERICA INC 08739 FIXED 6 9
NORFOLK SOUTHN CORP SR NT
PPG INDS INC NT DTD 03 |8 2008
PACIFIC GAS - ELEC COIST MTG BD
PACIFIC GAS - ELEC COSRNT
REPUBLIC SERYICES [NC 030 FIXED 6.2
SOUTHWESTERN ELEC POWER 0340 FIXED & 2
SUNCOR ENERGY [NC NT
TALISMAN ENERGY INC SRNT
TELECOM ITALIA CAF 6PCT 30SEPS4
TELECOM ITALIA CAP GTD SRNT
TIME WARNER CABLE INC DEB
TIME WARNER CABLE INC 06/39 FIXED 675
WASTE MANAGEMENT INC 11439 FIXED & 125
YUM BRANDS INC SR NT

Page &

SH3.000 000
LUREREE]
RT3 OG0
1,370,G00 000
20,00 GG
T 006 CC0
SE0.00 (G0
261,000 0G0
515,000 (G0
90,000 000
250,000 G610
200,000 000
T23,000.000
L, 150,660,000
625.G00.000
AZ0.000 000
233000 000
B00, 000 0060
[RRIHREH
T23 000,000
S50.000 o

&8 LH5 45
39,943 40

875,367 50
29960320
23258350
700,693 10
596,020 50
303,570 88
639,817 50
ROT,524 98
24282780
199,840.00
736,785 50

1.223,715.00

612,35000
193,460 36
23232570
872,790 10
630.777.70
734,664 25
610,978 50

GI1736243
A3 10820

12560875
1,508,342 a0
25277280
Ta5.617.00
63120200
320,711 .58
66592575
AR1AIERD
2371250
21451200
4348025
1,288 044,00
64961873
33982660
24062355
G2RE00.00
Tan, ) 6240
TEI93525
£31.389.00

62,941,887 870

66,786, 853 890

(3530413180



Corporate Stocks- Preferred
RAY 456894906
Corporate Stocks- Commoen
Al 040828907
URA 07973003
DRAS 094659003
D6AY 316383900
DEAY 403197908
0EAY 426211009
06A9 AR3AT0007
05A8 487416501
0549 SLOT40905
1545 51B335006
0545 S3467590]
LaAS 567131907
LAY 572797900
AT 595937905
06AS 306225908
06AD 596465006
064D 556033000
UhAD 05520004
DAY 628625007
DhAY 629467003
DEAY H3216490]
06AY BA05ETO02
06AG 643314003
(6% B4 1 50005
0649 45610007
0545 649131901
0547 E4OE3R00L
G6AY B4TERINT
AT 658553002
0649 BEAD6RIN
0BAD BE4 230G
URAY 584110000
oAl ARRINTO0I
0BAY TI0306803
OEAY FLI072000
AT ERREIEIE)
UEAY HEEH L
DEAT FELEIEEN
064 TTORFIE0N
D6AS B IKS02
0549 BO3Q3LI0E
0545 BORBR2S0Y
0549 BUSDHLE0E
0649 BEFSS0909
BaAY BLIY 56904
S BIZT3908
LhAY B15C35300
640 BIXFTLS0L
(RAY BISSGNY0G
HERT GAAGE | 62
0RA STTTEIILH
DERT 008155106
ERT D15537|0)
06R7 DET2ZAIGT
517 60503 124
USR7 191219104
BHR? 29364G 103
G5R7 12RIFELUT
LERT 438140100

* Party in Interest

FRESENILS SE PREF PREFERENCE

STANDARD CHARTERED PLC COMMON STOCK USDHS
SERCO GROUP PLC COMMOXN STOCK GBF 02
WEIR GROUP PLC/THE COMMON STOCK GBP 125
[NTERTEK GROUP PLC COMMON STOCK GBR.0)
ADIDAS AG COMMON STOCK NPV
DELHAIZE GROUP COMMON STOCK NPY
SCHNEIDER ELECTRIC SA COMMON STOCK EURE.O
TECHNIP 54 COMMON STOCK EUR. 7625
BEIERSDORF AG COMMON STOCK NPV
NUTRECO NV COMMON STOCK EUR .24
STADA ARZNEIMITTEL AG COMMON STOCK NPV
WOLTERS KLUWER COMMON STOCK EUR.12
SIEMENS AG REG COMMON STOCK NPV
ERICSSON LM B SHS COMMON STOCK NPV
LINDT + SFRUENGL] AG PC COMMON STOCK CHF 0.0
YESTAS WIND SYSTEMS AS COMMON STOCK DKKL G
TELEPERFORMANCE COMMON STOCK EUR2 S
ASAH] GLASS CO LTD COMMON STOCK
L1+ FUNG LTD COMMON STOCK HKD 023

DOOSAN HEAVY INDUSTRIES COMMON STOCK KRW30G0.0

ESPRIT HOLDINGS LTD COMMON STOCK HKD.]
HAMAMATSU PHOTONICS KK COMMON STOCK
HONDA MOTOR CO LTD COMMON STOCK
HOYA CORP COMMON STOCK
IBIDEN CO LTD COMMON STOCK

KRINGBOARD CHEMICALS HOLDINGS COMMON STOCK HKD 1

KOMATSU LTD COMMON STOCK
KURARAY CO LTD COMMON STOCK

YUE YUEN INDUSTRIAL HLDG COMMON STOCK HKD 23

NIDEC CORP COMMON STOCK
NIKON CORP COMMON STOCK
STANLEY ELECTRIC CO LTD COMMON STOCK
TERUMO CORPORATION COMMON STOCK
NOVARTIS Al REG COMMON STOCK CHF 5
ADECCO SA REG COMMON STOCK CHF1.0
INDITEX COMMON STOCK EUR.1S
NG GROEP NV CVA ELRD 24
BNP FARIBAS COMMON STOCK EUR2.4
HENEKEN NV COMMON STOCK EURLA
GEMALTO COMMON STOCK EURL O
OLAM INTERMATIONAL LTD COMMON STOCE NPV

DAVIDE CAMPARI MILANG SPA COMMON STOCK EUR 1

MTU AERO ENGINES HOLDING AG COMMON STOCK
SEVEN + 1 HOLDINGS CO LTD COMMON STOCK
WACKER CHEMIE AG COMMON STOCK NPV
UNILEVER NV CVA DUTCH CERT EUR. 16
TOTAL SA COMMON STOCK EUR2 5
HEXAGON AR B SHS COMMON STOCK SEK2.0

KINGBOARD CHEMICALS HOHGS WTS EXP 310CT)2 CALL

LAZARD LTD CL A LTD PART USD 1
MAXLINEAR INC CLASS A COMMON STOCK

AIR PRODUCTS = CHEMICALS INC COMMON STOCK USDI 0

AMERICAN ELECTRIC POWER COMMON STOCK USDA 3

BAKER HUGHES INC COMMON STOCK USD 1Ly
BANK OF AMERICA CORP COMMON STOCK LUSD 0]
COCA COLA ENTERPRISES COMMON STOCK LSDI 0

ENTERGY CORP COMMON STOCK USD 6]
HEWLETT PACKARD CO COMMON STOCK USD.0L
INTEL CORP COMMON STOCK USD R0t

Page 7

53713000
E7.694000
J4BE0.000
FLTARO0C
ZL163.060
17,356,000
23063 000
18,390,000
13,920,000
16, L48. 000
23.252.000
66,470,000
23,263 000
8. 118 000
379000
17,095 0040
3LTEEL0D
L6, 000 GO0
(07,600 600

19,886,000

71,073 000
48,100,000
R nnonn
28000000
ST300.000

ST I00.000

59200000
157,300,000

ARR F00.000

22,200,000
86,300 000
64,800 000
45,300 000
42,023 000
20405 000
41,130 000
158,520 (00
37,948 000
41381000
41,946 a0
3110060 G

L4774 200
26,405 (00
48,300 600
10,666 600
48415000
35544000
88263000
51750 060

B, BO0 000
4 &0 D0

[ LIERTH

12 500000

FE OO0
T, 800000

7300 G0
14,200,000

170 ARG |6

W 504 52
33.077.54
LR3.025.72
45850428
1603930 78
1.359.685.02
117839504
549552 6%
642,256 38
904, |38 27
L0 986.47
L 726.011.40
1920, R85.00
870,128 39
G03.794 .38
60495 7]
1030858 15
1,968,062 66
128495637

1020011610

2,000,544 60
137405007
1,026,434 .40
733,800,749
1ATESTL G

1,440 858 o

BA0 595 05
L35 026,05

L503385 19

1.328.195.45
| 638,750,958
L1089 591.74
1355 87227
206865771
| G06,072 41
[.382.314.29
214502472
245144154
136076054
1203239 63
530,224 39

SRAATT0

98145567
1,143 8% 57
14953727 15
1454843 01
21R3E3I6 5K
1,220,138 30

480563
32189552
64,200,610

41,605 25

R R NI

490 430 88
A48 B66 26
497063 81
33339024
17133080
0034954

2386448 9%

1367 ROB.93
71449 53
2305446 15
§57.935 23
1.033.662.26
126882201
2I633317R
1083 854 64
TI0.0850 48
B14.T36.77
Q1096558
128438661
2,199,763 60
1,L00,075 52
1261251 %1
71766195
Te7.913.84
| 676,664 03
274261115

1,220,288 41

147765708
1.350.757.15
L 1B 15685
603, 096 40
L367.624.52

124620047

108244547
147241496
1.327.313.2%
1.350.044.07
1316,120.47
1,085 980,54
2200, 700 64
2048 80T 39
7023564

1.159%,26535
208102220
1,767,476 51
1,597,393 83
ATh957 34
T3LO30.38
1.479.229 59
1,121,929 03
1361895 14
1,336,701 93
1,609,376 81
1,160,307 G5

0401 8E

3504800
HERHER

41278400

41344000

4 A26 0
46127100

322 29000
31594400
2TRIIE 00




HERT
LERT

BERT
NoRTY
B6RT
UART
aR7

GaR7
GERT
CaR7Y

O6R7

O6RE
HERY
DERE
N&RE
DR

D&6RE

UaRE
GaRE
CARE
GARE
0ARE
OaRE
OER3
QERB
JERR
I6RR
DAERE
U&RE
O5RE
O6RE

naAL

0aAL
0aAL
GoAl
CHA )
06A ]
O6A ]
06A1
06A]

HLEN

6AL
0aA L
LY

ILEN

GAA]

G6A )
G6A
o6A ]
UAA ]
a6A |
064 |
OEA|
DEAL
64 L
064 L
064 L
[ILEY]

LLE]
GaAl

* Party in Interest

A6625H G
ARTHIEI0E

TH0I0Z

TR0
BAIRETL0]
BMA5SEIDE

913017109
B2533P201
G446 101
GLIALCI0L

HR9124104

GOTIAF D)
018450102
037833100
131020104
172T3R102

192446102

194162 (03
ER ¥ )
461 20E602
580135101
41069406
411D 04
AT0100203
T13448108
THOO5P L0
TRETIMILOS
BOARSTIOR
BSTATTIO3
B6366T10]
4Tal2E1A

GOR2IZL0R

(23932104

040100103
040360103

05361020
D802 103

115896100
17179810

ZO3AGRICE

IEOEIN106

264279402
273T9R 104
0RLI09

320517105

0132102
42222G108
447011107
49 19PI0R
437153104
gL
A HUW 20E
Jn21alle:
Sxderio?

32T

F3IG0U106
5432100
GAIZET L6
AEZARULG
EEEIRETR)

JEMORGAN CHASE + CO COMMON STOCK USD1D
KELLOGG CO COMMON STOCK USD 23

PRUDENTIAL FINANCIAL INC COMMON STOCK USD 0!

ROCHE HOLDINGS LTD 5PONS ADR ADR
STRYKER CORP COMMON STOCK USD0!
TALISMAN ENERGY INC COMMON STOCK NPV

UNITED TECHNOLOGIES CORP COMMON STOCK USDEO

VIACOM INC CLASS B COMMON STOCK USD &0l
WELLS FARGO + CO COMMON STOCK USD|.666
ACCENTURE PLC CL A COMMON STOCK USDL2SE 05

TYCO INTERNATIONAL LTD COMMON STOCK USD4 3

ADOBE SYSTEMS INC COMMON STOCK USD 0001
ALLERGAN INC COMMON STOCK USD.0I
APPLE INC COMMON STOCK NPV
CELGENE CORP COMMON STOCK USD.0]
CISCO S¥STEMS INC COMMON STOCK USD.OG]

COGNIZANT TECH SOLUTIONS A COMMON STOCK USD .01

COLGATE PALMOLIVE CO COMMON STOCK USDLD
GOOGLE INC CL A COMMON STOCK US|
INTUITIVE SURGICAL INC COMMOXN STOCK USD 0t
MCDONALD § CORP COMMON STOCK USD I
IWESTLE SA SPONS ADR FOR REG ADR
NETAPP INC COMMON STOCK USD.00]
NOVD NORDISK A/S SPONS ADR ADR
PEPSICQ [NC COMMON STOCK USD.GIT
PRAXAIR INC COMMON STOCK USDAOL
SABMILLER PLC SPONS ADR ADR
SCHLUMBERGER LTD COMMON STOCK USD.O1
STATE STREET CORP COMMON STOCK USDL0*
STRYKER CORP COMMON STOCK USD 1
TARGET CORP COMMON STOCK USD 0833

AFFILIATED MANAGERS GROUP COMMON STOCK USD.41

AMERICAN FINANCIAL GROUP INC COMMON STOCK NPV

ARES CAPITAL CORP COMMON STOCK USDGOL
ATMOS ENERGY CORP COMMON STOCK NPY

BOK FINANCIAL CORPORATION COMMON STOCK USDSE 03 0

BIG LOTS INC COMMON STOCK USD.0]
CMS ENERGY CORF COMMON STOCK USD 0]
CIMAREX ENERGY CO COMMON STOCK USDL0L

COMMUNITY HEALTH SYSTEMS INC COMMON STOCK USD.OL

CULLEN/FROST BANKERS INC COMMON STOCK USD &)

EXCO RESOURCES INC COMMON STOCK USD.001
EAST WEST BANCORP INC COMMON STOCK USD.0a|
FTICONSULTING INC COMMON STOCK USDuu|

FIRST HORIZON NATIONAL CORP COMMON STOCK USD 623

HOC INSURANCE HOLDINGS [(NC COMMON STOCK USD10

HEALTH NET INC COMMON STOCK USD 091
HUNTSMAN CORP COMMON STOCK UsSD O]
JACANTERACTIVECORP COMMON STOCK USD 001
INGRAM MICRO INC CL A COMMON STOCK USD 0]
JOMES LANG LASALLE INC COMMON STOCK USD D]
KINETIC CONCEPTS INC COMMON STOCK USD nul
LS CORP COMMON STOCK USD.01
LEGGETT + PLATT INC COMMON STOCK USD 11

LEXMABRR INTERNATIONAL INC A COMMON STOCK USD 0]

LINCOLN ELECTRIC HOLDINGS COMMON STOCK NPV
MACERICH CO/STHE REIT USD 0]
NOBRTHEAST UTILITIES COMMON STOCK USD3 0
ONEQK INC COMMON STOCK USD.AOL
POPULAR INC COMMON STOCK USDA

Page 8

700 0040
i)

800,000
14,200 000
1,500,600

24400000
7,500 600

LT, 300,000
L0 B 00000
TAGDO0G

22,200 Do

18,700 o
& 630,000
900,000
27850 000
31050000

18850000

4,250,000
2,200,008
1, 100000
RO
5,500,000
23 400,000
3,550 000
L0400, 00
7.050.000
13,900 ceo
L3S0 GO0
10,400 GO0
12A50 GO0
17,700 000

A30 (G0
4,807 000

7970000
5.292.000

2091000

3073000
11, Ra8.000
2535000

(LA

1,730 600

7180 Gon
X EMARE
1120 G0

12,468 763

4,385 000

AT1L000
100000
5260000
B.621.000
LE20 000
2127000
23 RED OG0
6,235,060
3,960,000

2250000
ERUERHIH]
3038000
3850.000
343200000

I RN 45
284902 55

36540021

69554 40
FE9.A00 15
364170 66

517,299 45

58230021
201 320 60
28361724

G653 160,04

302,178.22
24,734 58
679,342.12
1,380,969 27
593 632,18

97, 066,21

31331604
BA5 000,27
33460310
60161378
266,878 15
687820 55
21301059
58267232
el 30042
38008547
T33680 82
460,450 25
23591448
BED 992 75

315323.25

135.634.69

7153977
141,120.22

10921447

100,316 74
173,373 27
106,903 27

7231041

075401

133 168 19
171414 27
3011623

144 865 54

11937718

BG 23702
39,736,499
120487 30
164 S04 b
112,041 40
TA RGO AL
130.733.87
L6 556.05

117,170.07
12390779
RO 135 14
139,199 03
126,041 g

355 L1700
26659000

37025400

48706000
37545000
T0,3292.00

446,815,000

548.975.00
27648000
301,470.00

42,106,060

403,24 (.00
S03.%49.00
1.232457.00
142041800
G 167550

43631 00

334730 00
9TE 450,00
347, 182.00
sngyam
263 320.00
RT3.054.00
320.029.00
B33 EROD
53572550
IRTELGOD
628,105 0]
335],718.00
(13.239.00
BF0309.60

26,130 10

131,103 32

GO RE4 L0
143,093 68

Gu. 25077

9861257
173,373 20

183,107 64

A2 548,50

BE 02200

Lidd Ry Kid
Lidd 3006
48 2080

14277879

0857260

U A3T 07
SLBETON
113.362.20
130 G52 60
106,427 56
7765617
TUR.SZR.CO
125,475 30

130798 80

114727 50
RN 20
T7A08 24
166,312 50
G2.E15.80




A
EA

HEEN

UEA |

DEA|
neEAl
n&A L
U8A L

U541

0541
05A1L
e L

GeAL

[HiEH
GHAL

GhA4

UhA4
Ot
hAG

Ofas
ORAS

06AS

06Ad
D6Ad

06A

06AL

06Ad
{6A4
0644
0644
0644
D6A4
D6A
D644
644

644

0644
0644
0544

N5A4
544
n5A4
n5Ad
GaA4

GaA4
aA4

LHA4

A4
GidAd
aRG
(RRE
(128
0GR A
20

" Party in Interest

TEATION0G
TAuTI0E
TIGE5604

TIGI0F102

TRIFAD 0
TEHOX101
BITCHE 109
BTA375100

8T2R45106

BT9360 106
BETIRO 104
920355104

942683103

GO38SR106
GaBI2TI0S

COEX3ZI08

013351109
031100100
118738104

127097103
20605F 101

106T0R1GY

153393102
3linlelt2

183121106

4445021 08

4316TRI04
4566601102
4661 2HADL
497266106
HI8E0I08
SI3G0O106
84501 100
631101 106
(73232102

GELIRHLOE

ASRAINY LOE
Tal1532107
TaRETILOT

TRASALLOO
THEGSPLO0O

TUi435]106

BI0REM 02
RO3II6ING

BEO23ULN]
852356106

S130TCINE

NT2aEZI0T
NOFA0ILT
3635376100
FTsul6103
3R301B106A
T3317410A
G93luHI02

RAYMOND JAMES FINANCIAL INC COMMON STOCK USD 01
RAYONIER INC REIT NPV

REINSURANCE GROUT OF AMERICA COMMON STOCK USD.

RELIANCE STEEL = ALUMINUM COMMON STOCK NPV

RYDER SYSTEM INC COMMON STOCK USD.5
SL GREEN REALTY CORP REIT USD 01
SILGAN HOLDINGS INC COMMON STOCK USDo|
TECO ENERGY INC COMMON STOCK USDIL ¢

TRW AUTOMOTIVE HOLDINGS CORP COMMON STOCK USD 0l

TELEFLEX INC COMMON STOCK USDI0
TIMKEN CO COMMON STOCK NPY
VALSPAR CORP COMMON STOCK USD S

WATSON PHARMACEUTICALS INC COMMON STOCK USD.0033

ASSURED GUARANTY LTD COMMON STOCK USD.0]
PARTNERRE LTD COMMON STOCK USD1.0

AFFILIATED MANAGERS GROUP COMMON STOCK USD 0!

ALEXION PHARMACEUTICALS INC COMMON 5TOCK USD 000|
AMETEK TNC COMMON STOCK USD I
BUCYRLUS INTERNATIONAL INC COMMON STOCE USDL0|

CABOT OIL + GAS CORP COMMON STOCK USD.L
CONCHO RESOURCES INC COMMON STOCK USD 00!

CONCUR TECHNOLOGIES TNC COMMON STOCK USD.00]

DICK 5 SPORTING GOODS INC COMMON 5TOCK USD 61
F3 NETWORKS INC COMMON STOCK NPY
GREEN MOUNTAIN COFFEE ROASTE COMMON STOCK USD 1

HUMAN GENOME SCIENCES [NC COMMON STOCK USD01

IDEX CORP COMMON STOCK USDOL
TNFORMATICA CORP COMMON STOCK USD 001
1 CREW GROLUP INC COMMON STOCK USD 0]
KIREY CORP COMMON STOCK USDHL
LEQ CORP COMMON STOCK USDLO
LINCOLN ELECTRIC HOLDINGS COMMON STOCK NPY
MICROS SYSTEMS INC COMMON STOCK USD 0125
NETFLIX TNC COMMON STOCK USD ol
OCEANEERING INTL INC COMMON STOCK USD.23
ON SEMICONDUCTOR CORPORATION COMMON STOCK
vspaol
PANERA BREAD COMPANY CLASS A COMMON STOCK
LD 0oL
RESMED INC COMMON STOCK USD 004

RIVERBED TECHNOLOGY [NC COMMON STOCK USD 0]

SM ENERGY CO COMMON STOCK
SXCHEALTH SOLUTIONS CORP COMMON STOCK NPV

SALIX PHARMACEUTICALS LTD COMMON STOCK USD 00

SKYWORKS SOLUTIONS INC COMMON STOCK USD 25
STRAYER EDUCATION [NC COMMON STOCK USD.OI

TEMPUR PEDIC INTERNATIONAL COMMON STOCK USD 01
TRACTOR SUPPLY COMPANY COMMON STOCK USD bis

LNITED THERAPEUTICS CORP COMMON STOCK USD 01

QUAGEN NV, COMMON STOCK EUR D)
YISTAPRINT NV COMMON STOCK USD.u01
ARTHUR I GALLAGHER + CO COMMON STOCK USDI O
GILDAN ACTIVEWEAR [NC COMMON STOCK NPV
MEDNAX INC COMMON STOCK USD (3t
POPULAR INC COMMON STOCK LISD6.D
VALIDUS HOLDINGS LTD COMMON STOCK USD 175

Page

SO0
3435000

3273000

2.324.000

3443000
2,246 GO0
3930000
& 299 O

4, 130000

1,817 009
3444 000
2640 000

2,720 000

520000
2.320 000

4,770 000

6,860 000
8,100 000
S.090 004

2,540 000
4,500 000

7,200 B0

16,500,000
6,100 B

11,310,000

4300500

11,750 000
17,170,000
2,250 000
9200000
21200000
T.060 600
13, 2060 000
3,510 000
G470 000

+1.900.000

3810000
3,540 000
12, L0 000
20016
3,180 B0
7000 000
22 200000
1,640 0010

JERIEIRIY)

ERIHIRTH ]

6,260 000

16570 L0y
TS0
25 TT5 000
1,558 Gl
11625000
36 8 T.000
12426 000

139008 1§
161.773.11

16067020

1G5 R1337

164,766,253
137,794 87
G4 8TE.12
15536038

T4 236,05

G6,93%, 12
13535318
61.043.92

108,259 8]

110,459 86
175,457 43

17546460

15298295
30141156
345,150 74

176,307.63
135 383 6%

292,161.57

234 58807
L86,783.28

24870297

42,862,135

286,704 03
15838526
241 953 34
230.916.28
36926153
551309
3aR3TR 30
140,779.47
331,159 80

304,980 04

243 287 89
21427092
283384 64
803334
172244

22731174

256,636 R4
266,44 33

177,187 82

A3LERE 20

28031750

277627 Al
34356072
016217
18.673.00
REEREd BT
110,622 44
34436 99

131105 50
15120870

[EEX-IH R ]

$4.012.60

13855235
12361984
11153340
130, 135.93

11441550

98.6216.76
141,485 36
T9516RD

L10350.40

AU 13670
162724 80

150 872,90

351,163 .40
363,363.00
431,320,350

267.472.80
148 955,00

I07,296.00

41068500
H18.277.00

60,667 00

L] 570,00

135,697 50
A1001% 60
364250
351.900.00
1432000
154,985 40
420,684 00
424,821 .50
160 503 .00

26732200

286,854 90
356887 40
33420200

R03200
37043500

29711300
IR TR0
330,939 A0
43337500
26, TS0 00

30255040

36|63 40
FI1R 11590
A28 55450
463670
LELIE [TH ]
GR B2 3D

30342392




5R7
GaR?
GoRT
GHRT
GaR?
GaR?Y
GoR?Y
GAR?
GaR?
CART
UaR?
UaR?
GRRT

O6RT

O6RT

QERT
JERT
DERT
6RT
U6RR
D&RE

D&RA
D&R4

DR

U&aRE
O6RE
05RE
G5RE

DHRE

GARE

GARE
n&A L
DaAL
IENY

naAL

0841

naAL
E:EY]
TN
GaAl

GaAL
GaAL
GAAL

GARAL
LoAl

(RA]
(hA]
0AA ]
A
GRA ]
oAl
hAl

0AA T
A
6A ]
06A
DaAl

* Party in Interest

LIEEEINTE

D3F9T1 100
DETIEI L0S
WEITIL0T
2IR366 106
AG0AS 00
493267108
02161102
321863204
S641RH100
731028101
TERIEPLOO
TTRERII00

B34502101

ETI36Y 104

G2a14010%
GA91BTLO8
G430
H27TH3 03
021441100
GRTIRI 109

12391W 209
13659TLGT

0230109

315616102
I6BRETLOZ
TA1503403
TT43411010

TE4LLTIO

G220 105

GiolBTI08
00361103
O11639109
U2Z0RR106

Q23070107

138200105

4269E107
042690 106
033774105
OERIEN 103

LIS736100
L2A830100
1ZRO2TIOL

140781105
46229109

133527203
168505107
LT273RL0G
1542 IW 10
199333105
Z16a48I02
123101106

232573107
232EINI00
233328107
235825205
2ARETF]

ALLIANCE DATA SYSTEMS CORP COMMON STOCK USD ]

BMC SOFTWARE INC COMMON STOCK USD (2]
CR BARD INC COMMON STOCK USD 23
COMMSCOPE INC COMMON STOCK USD.0)
CROWN HOLDINGS INC COMMON STOCK USDS .0

INTERPUBLIC GROUT OF COS INC COMMON STOCK USD ]

KEYCORP COMMON STOCK USDLD
LST CORP COMMON STOCK USD.OL
LEAR CORP COMMON STOCK
MANPOWER INC COMMON STOCK USD 01
BALCORP HOLDINGS INC COMMON STOCK USD.01
BEGIONS FINANCIAL CORP COMMON STOCK USD 01
ROWAN COMPANIES [NC COMMDN STOCK LSD 125

STANLEY BLACK + DECKER [NC COMMON STOCK USD15

TD AMERITRADE HOLDING CORP COMMON STOCK USD.01

COOPER INDUSTRIES PLC COMMON STOCK USD .01
INVESCO LTD COMMON STOCK USD 2
SEAGATE TECHNOLOGY COMMON STOCK USDIE 050
WEATHERFORD INTL LTD COMMON STOCK USDLG
ALTERA CORPORATION COMMON STOCK USDLOOL
CR BARD INC COMMON STOCK USD 25

CH ROBINSON WORLDWIDE INC COMMON STOCK USD ]
DOLBY LABORATORIES INC CL A COMMON STOCK USD o0y

EXPEDITORS INTL WASH INC COMMON STOCK USD .01

Fi NETWORKS INC COMMON STOCK NPV
GEN PROBE INC COMMON STOCK USD 0001
PRICELINE COM [NC COMMODN STOCK USD 008
ROCKWELL COLLINS INC, COMMON STOCK USD 01

SEITNVESTMENTS COMPANY COMMON STOCK LSD 0

VARIAN MEDICAL SYSTEMS INC COMMON STOCK USD1 0

INVESCO LTD COMMON STOCK USD 2
AAR CORP COMMON STOCK USDIL0
ALASKA AIR GROUP INC COMMON STOCK USDLO
ALTRA HOLDINGS INC COMMON STOCK USD 01

AMERICAN ITALIAN PASTA CO A COMMON STOCK USD.0OL

AFPLIED INDUSTRIAL TECH INC COMMON STOCK NPV

ARQULE [NC COMMON STOCK USD 0L
ARRIS GROUP INC COMMON STOCK USD 01
AVIS BUDGET GROUP INC COMMON STOCK USD 01
BILL BARRETT CORP COMMON STOCK USD.0UI

BROWN SHOE COMPANY INC COMMON STOCK LSD .01
CBL ~ ASSOCIATES PROPERTIES REIT USD.OL
CAL DIVE INTERNATIONAL [NC COMMON STOCK USD 01

CARBO CERAMICS TNC COMMON STOCK LSD 6
CARTER S [NC COMMON STOCK USD .01

CENTRAL GARDEN AND PET CO A COMMON STOCK USD 01
CHILDREN § PLACE COMMON STOCK USD |
CIRCOR INTERNATIONAL NC COMMON STOCK USD .
COLLECTIVE BRANDS [NC COMMON STOCK USD .01
COLUMBUS MCRKINNGN CORPANY COMMON STOCE USD.1
COOPER COS INCTHE COMMON STOCK USD |
CRACKER BARREL QLD COUNTRY COMMON STOCK USDH ]

CYMER INC COMMON STOCK USD.0i)
CYTEC INDUSTRIES INC COMMON STOCK LSD )
DST SYSTEMS INC COMMON STOCK USD )
DANA HOLDING CORP COMMON STOCK USD 01
DELUXE CORP COMMON STOCK USDI0

Page 10

5.R00 000
10500000
ERAERIH
1480060
15160000

SUE00.000

1500000
BL200.000
4,300,000
LRI
+, 600000
30200000
10,800 000

TLAGD GO

23200000

3, 200, 000
14,800 000
12A00.000
24800 000
13,650 000
3,030,000

9,000, 000

RO 000

ZLAG0OG0

7050000
12850000
3,500 000
7,500 000

19,150,600

14600000

26.250.000
4150000
2120000
4.8 10000

2270 h00

[IEEERH

6,489,000
REE0.000
A500.000
270000

4572 000
[RRIBEEY ]
LR-ENEVET

[EERHI]
ER T

9240 000

4, 670000
2536 000
241l e

203000

4
RS NHH]

ELESET S E

33227767
410033 12
RIS 6]
045601 1)
38902439
476605 69
304894 99
31674832
443,008 T4
27013044
43951988
26167277

36912015

42218200

289565 12
31556060
123,801 56
43610856
299,041 66
249868 36

54883444

F08LLET

RE3017.98

490,652.22
573.46937
767.123.94
479.627.71

ZR0.57252

57386101

388 505,95
LR FERLS
46,473 39
7840084

89.253.24

12,708 8]

8 50047
91,088 34
45,1383
86,707 43

T3, 18538
163.143.79

a1

i

a7z

2160114
B1,101.11

62596 18
105,087 53
336118
91.ATE 26
6l 3T5 73
91.A93.77
GA,075.403

G4 35404
T34 OF
EER R
5245651
L)

343.21R.400

36361500
SHT 65000
33,704 00
0314400

422 8089 .00

4T6,001.00
37812000
2BA, 660 00
397,256 00
23208000
33051600
239,146 00

58603200

334,960 00

I77.200.00
245 084 00
163, 004 00
327,186 00
338,656 50
236,466 50

00,940 00

614,362 00

TG 926 00

483 418 50
SRE 189 00
617,890 00
98475 00

355§ 00

TH3ZRE (0

441, 7RT 30
A5 47100
95,294 00
62,626.20

12001450

36,840 60

27,902 7
B8.243 40
54,010 00
74,078 40

75,474.96
136,964,40
§1,655.30

a6,129.4]
S0.825.00

§2,963.53
160,057 46
A 12550
T3786.00
3342792
55.933,60
94.516.8)
7864472
126,308 40

A8 2RI
B3A37.50



OBA T

O6A
O6A
Q8A ]
DEA]
D64
D6A1
ILEN]
064 |
D64 |

06A |

064
0641
0641
06AL
GhAL
GhAL
oA L
CRAL
G6AL
G6A L
06A 1
06A]
06A1
06A1
06A]
06A]
06A]
D6A1
06A
06A
084 |

n5A1

0641
IaA 1L

0641

BeAL
GeAL

GARAL
hA ]

hA ]
6]
06A 1

06A 1
06A1

LY

[LEN]
[T
0641
0EAL

dEA

DEAL
d6A
eAL
HLTY
HELY)
H5A 1L
0541
0541
I5A1L
0541
aA L

* Party in Interest

ZIETAEL05

T9GEH01 00
29278Y 102
I04TZRIOS
20RTIALOY
337915102
343873103
346233109
IT24TALG2
376370103

37E96TI0

370336100
uEv05109
RUELEREIH
404251100
431475102
437306103
443320106
AS0B2R108
A5670G108
461203101
ATT3EPI0T
ABOGTAL03
A8IN0OTTOH
483732101
03336007
517942108
32190009
505221103
B14756101
637417106
GaL116)104

S0 1066

H3I5663 102
6T0EIII0E

6TENE105

GR1935100
690732102

H3419202
A9REAP 106

TI32TRLOY
Ti9405102
TEIEF5L06

THTOP10&
TI6ICL06

TH2E06105

TABIATLOZ
Ta0941100
THROTIH0L
TROGEN LG

TIETIG207

TRALAZI08
TEAREQ10]
RaaaGlod
BAZ340305
RABITAICH
EA61A42100
BTGRIRICE
75463106
ER1A2F 105
ERA1ADIG]
LI N IVE]

DOLLAR THRIFTY AUTOMOTIVE GP COMMON STOCK USD 2]

EMCOR GROUP INC COMMON STOCK USD 0l
ENERSYS COMMON STOCK USDLC)

EQUITY LIFESTYLE FROPERTIES REIT USD.u|
EURONET WORLDWIDE INC COMMON STOCK USD.02
FIRSTMERIT CORF COMMON STOCK NPY
FLUSHING FINANCIAL CORP COMMON STOCK USD.0Y
FORESTAR GROUP INC COMMON STOCK LUSDL 0
GENTIVA HEALTH SERVICES COMMON STOCK USD]
GLACIER BANCORP INC COMMON STOCK USD.0)

GLOBAL CASH ACCESS HOLDINGS COMMON STDCK USD.00)

GLOBAL INDUSTRIES LTD COMMON STOCK USD 01
GROUP 1 AUTOMOTIVE INC COMMON STOCK LSD 4
GULFPORT ENERGY CORP COMMON STOCK USD 01
HNICORP COMMON STOCK USDLO
HILL ROM HOLDINGS INC COMMON STOCK NPY
HOME PROPERTIES INC REIT USDLOL
HUB GROUP INC CL A COMMON STOCK USD.G)
IBERIABANK CORP COMMON STOCK USDLG
INFOGROUP [NC COMMON STOCK USD.0025
[NVACARE CORP COMMON STOCK USD.25
JOANN STORES [NC COMMON STOCK USD.04
JONES APPAREL GROUP INC COMMON STOCK USD 01
KAISER ALUMINUM CORP COMMON STOCK USD.OI
KFORCE INC COMMON STOCK USD 0]

LA Z BOY INC COMMON STOCK USB1.0
LASALLE HOTEL PROPERTIES REIT USD.0O1
LIFEPOINT HOSPITALS INC COMMON STOCK USD.0(
MID AMERICA APARTMENT COMM REIT USD.0L
MUELLER INDUSTRIES INC COMMON STOCK USD.0t
NATIONAL RETAIL PROPERTIES REIT USD.0|
NETGEAR INC COMMON STOCK USD.00]

NEW JERSEY RESOURCES CORP COMMON STOCK USDZ 5

NORDSON CORP COMMON STOCK NPY
O CHARLEYS INC COMMON STOCK NPY

OLL STATES INTERNATIONAL INC COMMON STOCK USD 01

OMEGA HEALTHCARE INVESTORS REIT USD. |
OWENS + MINOR INC COMMON STOCK USD2.0

PMA CAPITAL CORPORATION CL A COMMON STOCK USDS.0
PAR PHARMACEUTICAL COS INC COMMON STOCK USDLOI

PEP BOYS MANNY MOE ~ JACK COMMON STOCK USDLD
PHOTRONICS INC COMMON STOCK USD 0]
FIONEER DRILLING COMPANY COMMON STOCK USD |

POLYONE CORPORATION COMMON STOCK USD.0]
PROASSURANCE CORP COMMON STOCK USD.L

PROSPERITY BANCSHARES INC COMMON STOCK LSD! 0

QUEST SOFTWARE INC COMMON STOCK NPV
RF MICRO DEVICES INC COMMON STOCK NPV
REDWOOD TRUST [INC BREIT USDhUL
BENT A CENTER INC COMMON STOCK USD 0]

ROCK TENN COMPANY CL A COMMON STOCK USD.0L

SEN GROUP INC COMMON STOCK USD.OI
SVB FINANCIAL GROUF COMMON STOCK USD 0|
SIGNATURE BANK COMMON STOCK USD 0]
STAGE STORES INC COMMON STOCK USD 6]
STEIN MART INC COMMON STOCK USD0]
STONE ENERGY CORF COMMON STOCK USD 0]
SWIFT ENERGY CO COMMON STOCK USD.i]
TANGER FACTORY OUTLET CENTER REIT USD 0]
TETRA TECHNOLOGIES [NC COMMON STOCK USDLR)
THOR INDUSTRIES [INC COMMON STOCK USD.!
TIBCO SOFTWARE INC COMMON STOCK LSDhn01
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2,289 000
3607 0o
ARER OO0
2,119 400
4,687 000
4,513.000
4484 o0
3.960.000
222000
4.A30.000

S, 750 000

L0426 000
2,692 000
2317000
2.283.000
J3ER.000
2,632,000
LAT3.000
1.588.000
B0T5.000
3280000
E.S14.000
6,740,000
1.778.000
1,582,000
T.3T0.000
2,BR0,000)
3,260,000
2,108 000
& UR0.000
3.908 00
42350030

2780 00D

1,033 Gid
3,360 660

2913 0o

4.267 000
3471060

6067 0GD

3R33 000

ER-HAREE]
T 450000
3,754 000

9,818 G0l
2,083 000
3,436,000
5381000
13340 000
5,756 000
5,140,000

[ ERAI]

B.21E 000
2RO 000
2,573,000
5,039 000
[GEEREHH
6,512 000
[RULERC
284000
LR EENH
3356000
ERLRTH

3T 4

63,500 65
111 405 63
95 544 47
8927135
4635073
60385 55
86,602 34
61,194 63
77007 64

74,965 6%

100,413 85
60,038 07
ELNIERE
35,598.50
90,343 90
11182664
63,960 77
74,406 52
44,640 64
76,131.87
42 B08 80
1526913
60,633 63
1637645
63,219 8%
6773143
118 161 5%
116,844 40
G092 45
128,960 36
42,7977

0.A30.33

7.83

8.
9,133,

o

o]

o
83

oW

105,600 23

8161562
G1,902,27

32,3917

9576610

43.066.65
3370801
28.403.99

10342290
3309165

12533506

9323637
63 78650
#6,434.82
11421757

7322963

5], 48937
11396293
THA3LA
EREER ]
EERHLY
112405683
3187715
99.632.49
9138513
101,507 LR
RARCI L

97554 29

83574 19
103815 46
L2199 37
3240063
77307 69
A3 883 TH
71.121.60
T6.212.22
6782210

70,297,50

46,812.74
£3.342.76
2985162
£2,887.97
103,096 84
118,628,24
$6.268.75
8175024
64,438,350
68.027.20
7179414
106,828.0¢)
61643 26
20,170.50
56,245 10
50,241 60
102,364,00
108,550,23
100.363.00
126,667 52
75,352 40
57 855 00

57,482 00
17,808 0

11537570

83041 31
98,306 98

39738 B3

100,675 80

4257230
33,874.00
2128518

B2 06T 56
LI8251 08

(BERTIRVE

G073 29
32.139.40
B4.267 R4
L0, 156 40

LERBER

4187028
119402 08
47,790 73
6342852
41385 89
T1aTi4L
6 460 45
L17.319 26
R1.665.52
74

48,

R



6A
06
0641
641
06A1
LN
XN
U5A |
05A L
GBA]
UhA4
GhA
ORAG
DAAL
06AS
06A

LR

HLEE)

0644
IEE]
544
0544
06Ad
0hA4

GRA4

06Ad
06A

D6A

HLEES
06A4

06A4
0644

U5A4

844
GaA4
LhAd
GAAL
oAl
GHA
O6A
(hAd
hAd
D6AL

Q6A

d6A4
HLEY]
HLES

&AL
0644
644
[ILEE

lhAL

CHAS
UhAd
644

RAd
OeAd

* Party in Interest

4274103
909205 106
G09214306

UIITERI0T
UIEIATLOE
934350402
GA0755108

GOi3Ed 05

OOS04XI03
O1623310
O3969PLOT

426GE107
43176106
043 18A104

J4TIIPIOR

(48164203

037741100
05334T308
129603104
L4AZ2810Y
L5133B106]
1730eX 102

20433E109

242309102
2A2037104

Z9100P102

303726103

31TIASDY

36705104

371839105

ITROETIOE

391523107
393239104
404255101
AXE20 108
43365Y 104
HAUB4AT0S
45082R 108
432568101
43337C102
A3E665106
SHIFINI08
482423100
ARITILIC2
AGT49EL03
EECHLEFIE)
FOTRTALOT
F2R1510]
A3217R207
2EG0TI0T

SHIGERGE

SEICAE 08

SEAEROG 00

635309107
GHO2AE 104

UMPQUA HOLDINGS CORP COMMON STOCK NPV
UNISOURCE ENERGY CORP CO COMMON STOCK NEV
LNISYS CORP COMMON STOCK USDH OL
UNIVERSAL FOREST PRODUCTS COMMON STOCK NPV
URSTADT BIDDLE CLASS A REIT USD 0t
YENOCO INC COMMON STOCK USD 0l
VIROPHARMA INC COMMON STOCK USD 002
WARNACO GROUP INC/THE COMMON STOCK USD oI
WERNER ENTERPRISES TNC COMMON STOCK USD 0]

ASPEN INSURANCE HOLDINGS LTD COMMON STOCK
USD.0O1314436

ACTUANT CORP CL A COMMON STOCK USD 2
ALIGN TECHNOLOGY INC COMMON STOCK USD.oo|
ARDEA BIOSCIENCES INC COMMON STOCK USD .00l

ARQULE [NC COMMON STOCK USD.0L
ARUBA NETWORES INC COMMON STOCK USD Co0l
ASIAINFO LINKAGE INC COMMON STOCK USD.01

ATHEROS COMMUNICATIONS COMMON STOCK USD.00GS

ATLAS AIR WORLDWIDE HOLDINGS COMMON STOCK USD 0]

BALDOR ELECTRIC COMMON STOCK USD L
BLUE COAT SYSTEMS [NC COMMON STOCK USD oo0|
CALGON CARBON CORF COMMON STOCK USD 01
CARTER 5 INC COMMON STOCK USDL0]
CENTENE CORP COMMON STOCK USD.00|
CITI TRENDS INC COMMON STOCK LUSD .01

COMFLETE PRODUCTION SERVICES COMMON STOCK USD.01

DEALERTRACK HOLDINGS INC COMMON STOCK USD &)
DRIL QUIP INC COMMON STOCK USD.OL

EMERGENCY MEDICAL SERVICES A COMMON STOCK USD .01

FAIRCHILD SEMICON INTERNATIO COMMON STOCK USD 01
FINISAR CORPORATION COMMON STOCK USD Lol
GAYLORD ENTERTAINMENT CO COMMON STOCK USD 0|

GENESEE = WYOMING TNC CL A COMMON 5TOCK USD 0L

GLOBAL CASH ACCESS HOLDINGS COMMON STOCK USD 001

GREAT WOLF RESORTS INC COMMON STOCK USD 0L
GREENHILL + CO INC COMMON STOCK USD |
HMS HOLDINGS CORP COMMON STOCK USD 01

HEXCEL CORP COMMON STOCK USD 0]
HITTITE MICROWAVE CORF COMMON STOCK USD 0]
JPC THE HOSPITALIST CO COMMON STOCK USD .03
IBERIABANK CORP COMMON STOCK USD1.0
IMPAX LABORATORIES INC COMMON STOCK USDNOL
INCYTE CORF COMMON STOCK USD.001
INTERFACE INC CLASS A COMMON STOCK LSD.|
[RONWOOD PHARMACELTICALS INC COMMON STOCK
LsDooal
KBW INC COMMON STOCK USD 0]

K12 INC COMMON STOCK USD 000
KIRKLAND 5 INC COMMON STOCK NPY

KNIGHT TRANSPORTATION INC COMMON STOCK USD 0]
LHC GROUP INC COMMON STOCK USD.0)
LAMAR ADVERTISING CO CL A COMMON STOCK USD.uL
LIFE TIME FITNESS [NC COMMON STOCK USD 02

MAGELLAN HEALTH SERVICES [NC COMMON STOCK LUSD 01

MAP PHARMACEUTICALS INC COMMON STOCK USDUAI
MEDASSETS INC COMMON STOCK USD.0L
MEDRICIS PHARMACEUTICAL CL A COMMON STOCK USD 014

NATIONAL CINEMEDIA INC COMMON STOCK USD.01
NERTAR THERAPELTICS COMMON STOCK USD .U |
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5,390,000
2640000
3.3a0.0060
0
34B0.000
4486000
#,000.000
1033 009
3502000

4177 000

19860000
21 A00.000
5000 000
3,600 000
33,200 000
TR00 000

B.S00.000

3,450,000

13,600 000
11,400 G0
11,500 000
IERHIVHH
14500000
1,600,000

22 500,000

25,200,000
6,180,000

7,500 000

26,000,000
LT, 062, 00d

L. 400.000
B30 000

34700 600

61100 60D
5,100,000
8 360,000

26,800 600
5 680 000
8000 000
5020000
17100600
13.600.000

31400 000
10,800 061

13,400 060
10,TUH Gy
17.700 000

16 SUILOGG
IREIHIEVHY)
JERTHIXA VY]
13,500 000
G340 006
300 006

ERIEHIVY

11 LG, 00

27 AR0O00

TIa68 T
G5 287 0%
T8 43
5107288
3633870
103,930 36
57010958
(IR

169,003.03

439 382 46
165 446 51
L0 5335 41

17,043 50
196, 166,26
21547934

11496467

168 55014

379,515 12
286,201 T
182,209 35
248,026 66
335,785 22
5113460

30159263

JEEI0447
31941734

366,658 60

26035279
16085500

3R 41858
260,717 62

166,328.70

334 286,89
26335702
11765565
39072225
121,238 53
200 TET RS
291, 796.23
240803 TR
D18 44568
341,507 T4

12828869

02,600 18
206 120 35
3274377

260,787 47
304,164 64
37306322
481 386 2%

343 24022

148369 22
236,684 41
250,184 24

405504 14
14275k &1

ALETT2L
0675 20
(212640
T0.T13 25
613240
404012
BO.650 00
426770
127.005 T8

103 358 98

372R3400
31821800
102, 40000

15 480,00
472, 76800
170,308 00

245,106 00

163,875.00

ik AR, 00
232,802 00
137,526.00
343, 875.00
31730000
32,704 00

31173060

416,185 00
272,047 60

367,723 0u

242 89000
25422380

06,456 00

3513550

250.259.10
127,058 00
31076300
45327920
415 565 00
254,123,120
200 B0G 0
258 42460
325892600
13025200
337.236.00

125, 736.00

187,296,160
237 326,00
198 68T 50

242,036,040
321.500.00
3347000
425 165,00

33922880

L1206

ERETE R ]
242 8RR 0D

460515 &0
160, 530 G0



0aAd
UnA4

d6A4
HLES

0EA4
UaA+

0544
L5Ad
aAd

0644

0644
0644
daAd
DEA4
DA
D&AS
0544
0544
0544

[B.EVS

0aA4
oA+
O6A4
0644

D6A4
DEA
0644

CaRm
GoRE

O6RA
OaRE
O6RE
QERE

D&Ra
&R
UaRA
GaRA
GERA
UaRA
O6RG
O6RE
O6RS
JERE

D6RE
RS
U6RA

UsRA

I5RE
UaRa
GoRa
Bl
AR
GoRG
OERG

* Party in Interest

SA1L10Q104
b TRE 00

GROT4 05
TIT13N104

T4IE5A L]

T50753402
TAA24B104

TSRREF 107

H1616X 103

B18073105

B1S66C 103

F3416ELOG
834376201
REUE3010D
Bed5eaiil
BT424N104
BEOTTRI0Z
BAZGR] 10U
REAI2OQLOZ
RETRINL0O]

A03R45303

920253101
GELA64 100
O1342% 109
G2RE45 100

Ge?743 107
GEE26R |08
Mi1362113

DOINIBI0E
DOZLTWI04

025A76206

026263 100G

04247102

COEIENI0S

U674 106
12621E 03
163731102
171638162
17273K10%
207410101
47131105

232784201
234543101

23F 106

ERENIEIES
308433002
4161561402
42335N108
EEUEE) AR
452526104
45765103
AROITHINS
+¥ (H]
5304104

3ETTITIOR

NETGEAR INC COMMON STOCK USD 001
NETLOGIC MICROSYSTEMS INC COMMON STOCK USDH it

NUYASIVE INC COMMON STOCK USD 00|
PHARMASSET INC COMMON STOCK USD 63

PROTALIN BIOTHERAPEUTICS INC COMMON STOCK USD GO0

RAILAMERICA [NC COMMON STOCK USD.0]
RBC BEARINGS INC COMMON STOCK USD 0t

REGENERON PHARMACEUTICALS COMMON STOCK USD 00l
SELECT COMFORT CORPORATION COMMON STOCK USD.OL
SIMPSON MANUFACTURING CO INC COMMON STOCK USDLGE

SIRONA DENTAL SYSTEMS INC COMMON STOCK USD 01

SOLARWINDS INC COMMON STOCK USD.ooL
SOLUTIA [NC COMMON STOCK LSD 0L
STIFEL FINANCIAL CORP COMMON STOCK USD.15
SUCCESSFACTORS INC COMMON STOCK USD.O0L
TALEQ CORP CLASS A COMMON STOCK USDIE 030
TERADYNE INC COMMON STOCK USD123
TEXAS ROADHOUSE INC COMMON STOCK USD.0L
TIBCO SOFTWARE INC COMMON STOCK USD.00L
TRUEBLUE INC COMMON STOCK NPV

ULTA SALON COSMETICS + FRAGR COMMON STOCK USD.0I

VALMONT [NDUSTRIES COMMON STOCK USDI1.0
VANCEINFO TECHNOLOGIES ADR ADR USD G0L
VERIFONE SYSTEMS INC COMMON STOCK USD 0]
YOLCANO CORP COMMON STOCK USD.001

ORIENT EXPRESS HOTELS LTD A COMMON STOCK USD 0L
XYRATEX LTD COMMON STOCK USD.01
MELLANOX TECHNOLOGIES LTD COMMON STOCK [L5 0173

ADPT CORP COMMON STOCK USD 0G|
ATC TECHNOLOGY CORP COMMON STOCK USD.0]

AMERICAN EQUITY INYT LIFE HL COMMON STOCK USD 1.0

AMERICAN REPROGRAPHICS CO COMMON STOCK USDLLOE

ARMSTRONG WORLD INDUSTRIES COMMON STOCK USD 0]
BLOUNT INTERNATIONAL INC COMMON STOCK USD 01

ERADY CORPORATION CL A COMMON STOCK USD 01
CNO FINANCIAL GROUP INC COMMON STOCK USD 01
CHEMICAL FINANCIAL CORP COMMON STOCK USD1.0
CIBER [NC COMMON STOCK LUSD.0]
CIRCOR INTERNATIONAL INC COMMON STOCK USD.O|
CONMED CORF COMMON STOCK USD 0]
DELFHI FINANCIAL GROUP CL A COMMON STOCK USD.AL

DAMONDROCK HOSPITALITY CO REIT USD.OL
DIODES INC COMMON STOCK USD.R&T

FBL FINANCIAL GROUP INC CL A COMMON STOCK NPV

GRACO INC COMMON STOCK USD1.0
GRIFFON CORPORATION COMMON STOCK UsD.23
HARTE HANKS INC COMMON STOCK USDL O

HEARTLAND PAYMENT SYSTEMS 1IN COMMON STOCK
USD.on L

HORIZON LINES [NC CL A COMMON STOCK USD.AOL
IMMUCOR [INC COMMON S5TOCK USDN]
[NSIGHT ENTERPRISES INC COMMON STOCK USD 0]
JONES APPAREL GROUP INC COMMON STOCK USDLG]
KELLY SERVICES INC CL A COMMON STOCK LSDILD
MIDEVELOPMENTS INC CL A COMMON STOCK NPV
MTS SYSTEMS CORF COMMON STOCK USD 25
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17 0 e
7900 000

ER LRI
R

17 gL 000

7400000
B.500 000

B.ODO L0

31,000 000

12,200 Cog

9,830 Do

L9600 000
24500000
75400000
TR 2901000
147006000
37ALGO00
31,300,000
42, 1B 000
F8,200.000

.5900 060

4,300.000
16,240,000
18,600 009
16,000 ¢on

42,300,000
17.200.000
12500 000

[LIRIREN
23A00.000

HT815.000

B.030.000

&.700 009

47 430,000

21,200,000
T0ATI
15, L75.000
Li] 650 Hod
L7350 GO0
20,250 G00
LT RS0 O
B6 BT .000
000
TO57.0400

179300000
49,230 000
B.TG0.O00

17,875 000

28,000,000
2E1 306000

F3.250440
35,950,000

156,797 66
133 506 40

2T0LR32 Ra
R6BEETT

12202070

233.119.27
204,052,067

206,159 95

303,566 63

286033 63

37347628

397 824 80
141.330.99
157 R37.62
153,354 91
132,300 34
IRT 6T
16237999
40600201
51659205

3270393

33968540
338,433 3]
38673219
2ER.247 42

EELN. k)
274003 66
185528 30

L50,RE3.72
32445470

A01.510.00

TT.238.54

L0 269 38

53810027

$76,601.77
£02,717.30
102,500 13
535,504 15
532,714 57
342,612 36
371376 46

57595420
66998 |3

140,524 76

448 650 0%
ELMERIIRET|
P62 43T

110,339 5]

L14.325.76
33849200
12127875
A, E9s
304 7R302
RLIE L]
(EERTE N1

F02. 2R 40
21458000

25176600
125 764,00

10G7.336.00

172,608.00
I38001.00

[EENEER ]

27125000

9831000

342825 60

314384 00
32095000
344.316,60
380,249.10
35706300
36065000
393,006 00
507,726.00
427 438.00

2134,234.00

312,438.00
37806720
371,028,060
346 12000

313 03000
243 380 00
333,070 00

200,044 00
FEOAZZO00

G065, 250 R0

70,276,500

202,206 00

ART.311.50

528,204,00
349, 146,25
417.631.50
2a), 57050
+43.813.00
AFT2ETS0
435718 50

TIA0T7L 40
39314125

148,197 00

506,070 50
S 483 B0
EHLNOERI

266 T4 00

118.440.00
536,257 50
T2 060,00
SRUR0T .50
23LAT200
FE0,L73,50
672800 00



UnRG GIRES2204
(GRE BINRLPILS
ARG G3TI3E108
ARG AU3IIG202
aRE BOUH 07
J6RE T21283 109
IaRe T2T493 108
UERS TI6A0ERAT
U5RE Ta1R4M 08
05R& 738932107
I8R5 TEODSN 100
naRe TR4153 108
DaRA B12139301
N5RA BL2139400
DaRA 74237106
DaRA SO933ITICY
CARA SiBRaA 104
CARA G2352RA06
UaRA 29328102
ARG G47RO0109
ARG GRITIF1GL
ORRE GOde4B 107
O6RT 0006 LG LG
OERT Lida 74106
UERT 21664 R402
O6RT 36]150R103
O6RT 398505 109
USRT GLIT42107
0&R7 6133943202
0sR? §T163F106
Partnerships/Joint ¥enure
BsR0 Ga|9vBaL3
GaR2 3RIOY0044
GaR3 YSTDFHSO:
GARS DETREVO0T

Common/Collective Trusts

GaAG

CBAS

CAAS

* Party in Interest

GOERGRRAS

AT1092549

TEABIGE]

NCLBUILDING SYSTEMS INC COMMON STOCK USDO| 12150000
NARA BANCORP INC COMMON STOCK USD 001 Ta R23.000
NATL PENN BCSHS INC COMMON STOCK NPV BEROGO00

FHH CORP COMMON STOCK USD 01 29675 000

PNM BESOURCES [NC COMMON STOCK NPV SETTA000

PIKE ELECTRIC CORP COMMON STOCK USD .00 24330000
PLANTRONICS INC COMMON STOCK USD 4 TE 0000
PORTLAND GENERAL ELECTRIC CO COMMON STOCK NPV 22,975,000
PRIMERICA INC COMMON STOCK 9,330,000

REGIS CORP COMMON STOCK USD .03 18,950,000

RENT A CENTER INC COMMON STOCK USD 0! 15473.000

SFN GROUFP INC COMMON STOCK USD.OL 33,900,000

SEALY CORP COMMON STOCK USD.01 T3 840,000

SEALY CORPORATION PREFERRED STOCK 0716 & & T 00
TECH DATA CORFP COMMON STOCK USD OGS 13.200.000
UNITED AMERICA [NDEMNITY A COMMON STOCK USD 000t 51534000
VALASSIS COMMUNICATIONS INC COMMON STOCK USD.01 18,023 00
YIAD CORF COMMON STOCK USD 15 24730 000

WEFS FINANCIAL CORP COMMON STOCK USD 01 4675000
WEBSTER FINANCIAL CORP COMMON STOCK USD.OL 28,130 GO
ZORAN CORP COMMON STOCK USD.COL LERFAREVI

ARGO GROUP INTERNATIONWAL COMMON STOCK USD1.0 lawioong
BIOMARIN PHARMACEUTICAL INC COMMON STOCK USD 001 L& 800 Doo

BRADY CORPORATION CLA COMMON STOCK USDL0 L1, 200 000
COOQPER COS INC/THE COMMON STOCK USR] L0, 200 000
GEQ GROUP INC/THE COMMON STOCK USDU0I L8, 900 000

GROUF 1 AUTOMOTIVE INC COMMON STOCK USD.0L L6400 oo

MONSTER WORLDWIDE INC COMMON STOCK USD 00) 0300 000

MOOG INC CLASS A COMMON STOCK USDLD 12,700,000

SYNIVERSE HOLDINGS INC COMMON STOCK USD 061 27.000.000

[EENHTERCEY
137181 47
04,975 04
457305 03
655,165 59
407,460 T3
408,348 56
444,706 99
140,250 G0
300,712 38
324,335 35
12725477
206,857 26
377,895 63
483,567 17

5435618 68

51434925

466,820 14
20056105
31666313
46, 561 86

TH3TE2,9%

33R957.22

333.136.06
24877533
406,723.77
d58, 765 37
634,741,572
394,784,704
440, 368,00

L] A%E A0
643 948,75
415 A58 08
5,012 1)
643.924.50
229 3T
337 ARGGD
421,121.5
200 46400
293.031.50
313,523.50
185,094, 00
197 15280
502,949.50
470.184.00

453,037 44

57175300

$16,837 30
16757275
508,509 00
618,430 50

763220 50

3T3.a08 00

279,104 06

A03 5800
302074500
3RER02.00

69495 00

A0R321 00
53215000

9724392763

MORGAN STANLEY PRIVATE MARKETS FUND [ 12,44 1.359.000
GOLDMAN SACHS DIST OPFO FD [ OFFSHORE HOLDINGS LP 9,533 4635000

EAST RIVER OFFSHORE LIMITED LP 5RO 000
BADN CAPITAL FUND X LIMITED PARTNERSHIP 5,085 412000

163361079610

12,441 35900
G235 463 00

27 480,000 00
5.095,412.00

171370302 650

13390716 63
TH3IRITI05

12041 364 46
4371RTE TR

27,078,036, 000

MONDRIAN ALL COUNTRIES WORLD EX US EQUITY FUND 3466310074

NTGEOM COLLECTIVE DAILY 5 + P 300 INDEX FUND LENDING 2682260
S+ P 200 FLAGSHIP FUND NON LENDING 273 ARZ 243

54562236 OG0

6738863747

£630.60330

63,354 47979

37642554800

GLS06 083 15

R051.285.94

SR216 55162

3744474777
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139,393 720 360

120,173 8507 10



Onher

GaRY
LARS
CaRa
GHRA
I5RA
USRS
I3 347]
DERS
DERS
5RS
OERS
6RS
0aR%
aRS
DERS
HLTA
RS
OaRY
J6RY
O6R2
O6RA
O6RE
ORRY
ORRY
UERY
(RRE
RRY
GoRy
GERS
GaRy
6R3
05RY

* Party in Interest

039599085
511993917
GGX 00607
EDNTEE
GEXVOTIES
BUNL26286
BIXU26294
99X L49940
99X 149057
YIKUF1920
99XU51928
99X UE4089
995058508
UUS0583RE
SBS051Z57
995051265
99S066CE3
995066CH |
99S0EGVTD
SOSORIVET
GISO6AFST
GUSOBAFES
SOSOBLBST
9OSO6LBES
99SOEYLKS
99506YLL3
9BSHEZIWH
99S06Z1X6
99S06ZLZG
59S06ZMO5
SUSHTITKS
bIS071TLE

SIDAY EURODOLLAR FUTURES CME DECTD XCME
SUDAY EURODOLLAR FUTURES CME MARI L XCME
YR US TREASURY NOTE FUTURES SEF10 XCBT
30YR US TREASURY BOND FUTURES SEP10 XCBT
ULTRA LONG US TREAS BOND FTRS SEP10 XCBT
ITUSOIBZ IRO USD 10Y SWAPTION AUGLG 325 CALL
HTUSCIBLIRO USD 10Y SWAPTION AUGID 475 PUT
3I7USITE2 IRQ USD (0Y SWAPTION DCTI0 5.0 PUT
317US28B) RO USD 10Y SWAPTION OCTI0 3,25 CALL
FITUSSIBG IR0 USD 10Y SWAPTION AUGID 4 75 PUT
31TUS32BS IRD USD 10Y SWAPTION AUG TN 3225 CALL
31TUS48B7 RYL [RO USD 5Y DEC104 .0 PUT
SWPCYI3E3 CDSUSDRE 95000
SWPC9|3EL CDS USDP W G3MEVENT
SWPCHI9FS CDS USDRF |oocco
SWPCEISFS CDS USD PV 03IMEVENT
SWPCISIG3 CDS USD RF 100000
SWPCIRIGS CDS USD P ¥ DAIMEVENT
SWPC20LGS CDS USDRF | 0eogg
SWPC201GY CDS USD P ¥ D3MEVENT
SWPC214G4 CDSUSDRF 100000
SWPC214G4 CDS USD P V O3MEVENT
SWPCH2GACDS USDRF 23000
SWPCH4ZG4 CDS USD PV 03MEVENT
SWPC038Hs COS USD R F 5.00000
SWPCO38HS CDS USD P Y 03MEVENT
SWPCDT2HI CDS USD RF 1.00000
SWPCOT2HA CDS USD PV 03MEVENT
SWPCD43HO CDS USD RF 140000
SWPCE43H9 CDS USD P V 03MEVENT
SWPCLTSHY CDS USD R F 400000
SWPCI75H9 CDS USD P Y BIMEVENT
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1A 230000 K 15,930,623 00 0.0

SR S00 000000 FR056,723.00 [IRAIF)

= 1900, 000, G0 =2,292 910 38 00

-1, B00, 000 60D =2,25],365.73 [INH

L, Lo, Do 009 141821526 oon

-1, 40,000 000 700000 -32.339.72

=1 AL OG0.000 =16, 80000 =144

=1, GO0, 000 Do =BG00 D0 -115 40

=1, GO, D00 00 6,700 (0 <25,355.90

-1, 500000 Do STRIE 00 -15.15

=1, 500,000 000 -1.675 00 =34,644 70

=2,000, 000 0G0 =11350 00 =687 80
L0, 000,008 Lo do, 00 98941 Th
- 106, 006, 000 - LG0,000.00 - LG, 006,00
S0G0, 000,000 376,380 24 162,590,852
=400 00 D00 =G0 00004 =400 000,00
TRE000.000 T04.362.73 T01,207.14
=F00 000,000 =T0E, G0 00 =00, 00, DO
AT OGE OO0 400,416 83 39941812
=41, 000 Do =400, 000 00 =408, 000,00
200,000 060 20022679 199,709 06
=200,000 Gon 200,000 oo 200,000 00
100,600 600 98004 35 97,204 25
- 100,009 G0 -1 00.000.00 - 100,000 0o
(L RRTHRRTH] BO0.03T.87 103,417 51
L0000 G - EO0,000.00 - E00.000 00
S00.0050 04 40147262 33163305
=00, 000 00 =400 0000 =0 00 0
L0004 000 10054932 B2.903 24
= 00 0 0y = LG, 000,00 =150, 000,00
00,000, 050 350,900 u4 405 296,55
~400, 000 D00 A0 GO0 00 -A0H100. 00

42,350,0006.000 50,841, 725810 -210,736 290



