Form 5500 Annual Return/Report of Employee Benefit Plan OMS Nos. 1210-0110

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), 6057(b), and 6058(a) of the Internal Revenue Code (the Code). 2011
Department of Labor i i )
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 1 | Annual Report Identification Information
For calendar plan year 2011 or fiscal plan year beginning  01/01/2011 and ending  12/31/2011
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 return/report 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 Check box if filing under: Form 5558; |:| automatic extension; |:| the DFVC program;
|:| special extension (enter description)
Part Il Basic Plan Information—enter all requested information
la Name of plan 1b Three-digit plan 026
RAYTHEON SAVINGS AND INVESTMENT PLAN number (PN) »
1c Effective date of plan
01/01/1984
2a Plan sponsor’s name and address, including room or suite number (Employer, if for single-employer plan) 2b Employer Identification
Number (EIN)
RAYTHEON COMPANY 95-1778500
2C Sponsor's telephone
number

781-522-3000

870 WINTER STREET -
WALTHAM, MA 02451-1449 2d Business code (see
instructions)

335900

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. 10/11/2012 DEBORAH A. TULLY
HERE
Signature of plan administrator Date Enter name of individual signing as plan administrator
SIGN  [Filed with authorized/valid electronic signature. 10/11/2012 DEBORAH A. TULLY
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 (2011)

v.012611




Form 5500 (2011) Page 2

3a Plan administrator's name and address (if same as plan sponsor, enter “Same”) 3b Administrator's EIN
DEBORAH A. TULLY RAYTHEON COMPANY 95-1778500
870 WINTER STREET 3C Administrator's telephone
WALTHAM, MA 02451-1449 number
781-522-5080
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:
a Sponsor's name 4c PN
5  Total number of participants at the beginning of the plan year 5 114973
6  Number of participants as of the end of the plan year (welfare plans complete only lines 6a, 6b, 6¢, and 6d).
@ ACHVE PAITICIPANTS . .....vveveeeeecectete it eeeeet ettt e st ettt e sae s et et e st ess s e s eae st es s s e s e s esessssns s s et et b s s s s eaea et et s s snsnsssesesesssenanseeeee ] 6a 70919
b Retired or separated participants reCeIVING DENETILS.............c..ccivireeuereeseireeeseeeeeeese s eesee st eses s ss et ee s st eneseeneensed 6b 1182
C Other retired or separated participants entitled to FUTUre DENETILS............c.coiiiieieiieieeeeee ettt 6¢C 26663
A Subtotal. Add INES B, BB, ANA BC.........eueeeeeeeeeeeeeeeeeeee et e e ettt e et e e e sttt et ee et ee et et ee e s s et ee et eeseeeeeeee s et ee et eeeeeeeeeeeeeseed 6d 98764
€ Deceased participants whose beneficiaries are receiving or are entitled to receive benefitS..........coccviiiie i 6e 1131
T Total. Add INES B ANA BE........eeeeeececeeeeeeeee ettt ee s et s s ee e e s s s e s s st et eeesen e ans e ae st s ennsesanenneeeneneneasenend 6f 99895
0 Number of participants with account balances as of the end of the plan year (only defined contribution plans
COMPIETE thIS IEEIM)......vvvieeece ettt ettt a ettt s st s et ee s e s st et st n s st ses e s e s et ettt e s s s et es s s s s esesesesas s s e 69 90752
h  Number of participants that terminated employment during the plan year with accrued benefits that were
€SS thAN 10096 VESIEM...........eveiesieseiresessesestesesesssessesesessesessssessssssassssestssesessssesssnssessssesssnesassessssessansssssssesssnesssnssssssesssnesssnssessad 6h 652
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:
20 23 2K 2H
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
) Trust 3) Trust
4) General assets of the sponsor 4) General assets of the sponsor
10 Check 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) R (Retirement Plan Information) o) H (Financial Information)
2) D MB (Multiemployer Defined Benefit Plan and Certain Money 2) | (Financial Information — Small Plan)
Purchase Plan Actuarial Information) - signed by the plan ®) ___ A (Insurance Information)
actuary (4) C (Service Provider Information)
©) D SB (Single-Employer Defined Benefit Plan Actuarial (5) D (DFE/Participating Plan Information)

Information) - signed by the plan actuary 6) G (Financial Transaction Schedules)




SCHEDULE C
(Form 5500)

Service Provider Information

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

Internal Revenue Service

Department of Labor
Employee Benefits Security Administration

Retirement Income Security Act of 1974 (ERISA).

P File as an attachment to Form 5500.

OMB No. 1210-0110

2011

This Form is Open to Public

Pension Benefit Guaranty Corporation Inspection.
For calendar plan year 2011 or fiscal plan year beginning 01/01/2011 and ending  12/31/2011
A Name of plan B Three-digit 026

RAYTHEON SAVINGS AND INVESTMENT PLAN

plan number (PN)

»

C Plan sponsor’s name as shown on line 2a of Form 5500

RAYTHEON COMPANY

95-1778500

D Employer Identification Number (EIN)

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)

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) 2011
v.012611



Schedule C (Form 5500) 2011 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
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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)

FIDELITY INVESTMENTS

04-2647786
(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-.
64 37 65 NONE 578545 0
Yes NOI:I Yes No[l Yes NOD
(@) Enter name and EIN or address (see instructions)

VANGUARD
20-1830303

(b) (c)
Service Relationship to
Code(s) |employer, employee
organization, or

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

(e)
Did service provider
receive indirect
compensation? (sources

()
Did indirect compensation
include eligible indirect
compensation, for which the

@)

Enter total indirect
compensation received by
service provider excluding

(h)
Did the service
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-.

Yes D No

Yes D No D

Yes |:| No D

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

FIRST EAGLE INVESTMENT MANAGEMENT

13-4197937

(b) (c)
Service Relationship to
Code(s) |employer, employee
organization, or

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

(e)
Did service provider
receive indirect
compensation? (sources

()
Did indirect compensation
include eligible indirect
compensation, for which the

Enter total indirect
compensation received by
service provider excluding

(h)
Did the service
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 NONE 15537

Yes D No

Yes D No D

Yes |:| No D
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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)

(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 |:I No D

Yes D No D

Yes |:| No D

(@) 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 D

Yes D No D

Yes |:| No D

(@) 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 D

Yes D No D

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
(see instructions)

(C) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

0

(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.

ALL/BERN INTL GR I-ALL/BERN INV SVC

13-3211780

SUB-TRANSFER AGENCY FEES 0.15%

(a) Enter service provider name as it appears on line 2

(b) service Codes
(see instructions)

(¢) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

(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.

AM CENT SM CAP VAL I-AM CENT SVCS

44-0619208

SUB-TRANSFER AGENCY FEES 0.15%

(a) Enter service provider name as it appears on line 2

(b) service Codes
(see instructions)

(¢) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

(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.

330 W. 9TH STREET
KANSAS CITY, MO 66160

ARTISAN INTL-BOS FIN DATA SVC, INC.

SUB-TRANSFER AGENCY FEES 0.40%
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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
(see instructions)

(C) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

0

(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.

COL MAR FOC EQ Z-COLUMBIA MGMT SVCS

04-2838628

SUB-TRANSFER AGENCY FEES 0.40%

(a) Enter service provider name as it appears on line 2

(b) service Codes
(see instructions)

(¢) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

(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.

COL VALUE & RSTRG Z-COLUMBIA MGMT

04-2838628

SUB-TRANSFER AGENCY FEES 0.40%

(a) Enter service provider name as it appears on line 2

(b) service Codes
(see instructions)

(¢) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

(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.

COL/ACORN SELECT Z-COLUMBIA MGMT

04-2838628

SUB-TRANSFER AGENCY FEES 0.40%




Schedule C (Form 5500) 2011

Page 4- |3

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
(see instructions)

(C) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

0

(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.

P.O. BOX 8480
BOSTON, MA 02266

DODGE & COX INTL STK-BOS FINANCIAL

SUB-TRANSFER AGENCY FEES 0.10%

(a) Enter service provider name as it appears on line 2

(b) service Codes
(see instructions)

(¢) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

(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.

GEORGE PUTNAM BAL Y-PUTNAM INV SVC

04-2539562

SUB-TRANSFER AGENCY FEES 0.20%

(a) Enter service provider name as it appears on line 2

(b) service Codes
(see instructions)

(¢) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

(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.

HARTFORD CAP APP IA-HARTFORD ADM SV

41-0679409

SUB-TRANSFER AGENCY FEES 0.10%
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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
(see instructions)

(C) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

0

(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.

HRTFRD MIDCAP HLS IA-HRTFRD ADM SVC

41-0679409

SUB-TRANSFER AGENCY FEES 0.05%

(a) Enter service provider name as it appears on line 2

(b) service Codes
(see instructions)

(¢) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

(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.

IVY SCI & TECH I-WADDELL & REED

43-1244426

SUB-TRANSFER AGENCY FEES 0.10%

(a) Enter service provider name as it appears on line 2

(b) service Codes
(see instructions)

(¢) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

(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.

JANUS BALANCED I-JANUS SVCS LLC

43-1804048

SUB-TRANSFER AGENCY FEES 0.10%




Schedule C (Form 5500) 2011

Page 4- |5

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
(see instructions)

(C) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

0

(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.

JANUS BALANCED T-JANUS SVCS LLC

43-1804048

SUB-TRANSFER AGENCY FEES 0.35%

(a) Enter service provider name as it appears on line 2

(b) service Codes
(see instructions)

(¢) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

(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.

JANUS ENTERPRISE T-JANUS SVCS LLC

43-1804048

SUB-TRANSFER AGENCY FEES 0.35%

(a) Enter service provider name as it appears on line 2

(b) service Codes
(see instructions)

(¢) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

(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.

JANUS OVERSEAS T-JANUS SVCS LLC

43-1804048

SUB-TRANSFER AGENCY FEES 0.35%
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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
(see instructions)

(C) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

0

(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.

JPM CORE BOND SEL-BOS FIN DATA SVC 330 W. 9TH STREET
KANSAS CITY, MO 64105

SUB-TRANSFER AGENCY FEES 0.25%

(a) Enter service provider name as it appears on line 2

(b) service Codes
(see instructions)

(¢) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

(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.

MARISCO FOCUS-UMB FUND SVCS

39-1657495

SUB-TRANSFER AGENCY FEES 0.50%

(a) Enter service provider name as it appears on line 2

(b) service Codes
(see instructions)

(¢) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

(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.

MSIF SMALL CO GRTH I-MORGAN STANLEY

13-3799749

SUB-TRANSFER AGENCY FEES 0.10%
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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
(see instructions)

(C) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

0

(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.

MUNDER MDCPCORE GR Y-BNY MELLON P.0. BOX 9793
PROVIDENCE, RI 02940

SUB-TRANSFER AGENCY FEES 0.25%

(a) Enter service provider name as it appears on line 2

(b) service Codes
(see instructions)

(¢) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

(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.

P.0. BOX 8480

OAKMARK EQ & INC I-BOS FIN DATA SVC
BOSTON, MA 02266

SUB-TRANSFER AGENCY FEES 0.35%

(a) Enter service provider name as it appears on line 2

(b) service Codes
(see instructions)

(¢) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

(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.

P.O. BOX 8480

OAKMARK GLOBAL I-BOS FIN DATA SVC
BOSTON, MA 02266

SUB-TRANSFER AGENCY FEES 0.25%
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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
(see instructions)

(C) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

0

(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.

P.0. BOX 5270
COLORADO, CO 80217

OPPHMR DEV MKTS Y-OPPENHEIMER

SUB-TRANSFER AGENCY FEES 0.20%

(a) Enter service provider name as it appears on line 2

(b) service Codes
(see instructions)

(¢) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

(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.

P.0. BOX 5270

OPPHMR INTL SM CO Y-OPPENHEIMER
COLORADO, CO 80217

SUB-TRANSFER AGENCY FEES 0.20%

(a) Enter service provider name as it appears on line 2

(b) service Codes
(see instructions)

(¢) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

(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.

330 W. 9TH STREET

PIM TOTAL RT INST-BOS FIN DATA SVC
KANSAS CITY, MO 66160

SUB-TRANSFER AGENCY FEES 0.01%
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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
(see instructions)

(C) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

0

(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.

PUTN INTL CAP OPP Y-PUTNAM INV SVCS

04-2539562

SUB-TRANSFER AGENCY FEES 0.20%

(a) Enter service provider name as it appears on line 2

(b) service Codes
(see instructions)

(¢) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

(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.

P.0. BOX 701
MILWAUKEE, WI 53201

TCW VALUE OPPS |-US BANCORP FUND

SUB-TRANSFER AGENCY FEES 0.35%

(a) Enter service provider name as it appears on line 2

(b) service Codes
(see instructions)

(¢) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

(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.

TMPLTN FOREIGN A-FRANKLIN TEMPLETON

94-3167260

SUB-TRANSFER AGENCY FEES 0.40%
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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
(see instructions)

(C) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

0

(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.

TRP HEALTH SCIENCES-T. ROWE PRICE

52-2269240

SUB-TRANSFER AGENCY FEES 0.15%

(a) Enter service provider name as it appears on line 2

(b) service Codes
(see instructions)

(¢) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

(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.

TRP SM CAP STOCK-T. ROWE PRICE

52-2269240

SUB-TRANSFER AGENCY FEES 0.15%

(a) Enter service provider name as it appears on line 2

(b) service Codes
(see instructions)

(¢) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

(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.

TURNER CONC GRTH INV-DST SYSTEMS

43-1581814

SUB-TRANSFER AGENCY FEES 0.40%
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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
(see instructions)

(C) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

0

(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.

TURNER EMRG GRTH INV-DST SYSTEMS

43-1581814

SUB-TRANSFER AGENCY FEES 0.40%

(a) Enter service provider name as it appears on line 2

(b) service Codes
(see instructions)

(¢) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

(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.

TURNER EMRG GRTH IS-DST SYSTEMS

43-1581814

SUB-TRANSFER AGENCY FEES 0.10%

(a) Enter service provider name as it appears on line 2

(b) service Codes
(see instructions)

(¢) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

(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.

TURNER MID CP GR INV-DST SYSTEMS

43-1581814

SUB-TRANSFER AGENCY FEES 0.40%
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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
(see instructions)

(C) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

0

(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.

330 W. 9TH STREET
KANSAS CITY, MO 66160

WFA C&B MDCP VAL INV-BOS FIN DATA

SUB-TRANSFER AGENCY FEES 0.38%

(a) Enter service provider name as it appears on line 2

(b) service Codes
(see instructions)

(¢) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

(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.

330 W. 9TH STREET

WFA Cé&B MIDCAP VAL I-BOS FIN DATA
KANSAS CITY, MO 66160

SUB-TRANSFER AGENCY FEES 0.15%

(a) Enter service provider name as it appears on line 2

(b) service Codes
(see instructions)

(¢) Enter amount of indirect
compensation

FIDELITY INVESTMENTS

60

(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.

P.O. BOX 8480

WFA INTL BOND IS-BOS FIN DATA SVCS
BOSTON, MA 02266

SUB-TRANSFER AGENCY FEES 0.20%
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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.

(@) 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

(@) 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)

a Name: b EIN:

C Position:

d Address: € Telephone:
Explanation:

a Name: b EIN:

C  Position:

d Address: € Telephone:
Explanation:

a  Name: b EIN:

C  Position:

d Address: € Telephone:
Explanation:

a Name: b EIN:

C Position:

d Address: € Telephone:
Explanation:

a Name: b EIN:

C Position:

d Address: € Telephone:

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).

P File as an attachment to Form 5500.

OMB

No. 1210-0110

2011

This Form is Open to Public

Inspection.
For calendar plan year 2011 or fiscal plan year beginning 01/01/2011 and ending 12/31/2011
A Name of plan B Three-digit
RAYTHEON SAVINGS AND INVESTMENT PLAN 026
plan number (PN) >

C Plan or DFE sponsor's name as shown on line 2a of Form 5500

RAYTHEON COMPANY

D Employer Identification Number (EIN)

95-1778500

Part |

Information on interests in MTIAs, CCTs, PSAs, and 103-12 IEs (to be completed by plans and DFES)
(Complete as many entries as needed to report all interests in DFES)

a Name of MTIA, CCT, PSA, or 103-12 IE: NT RUSSELL 2000 INDX

b Name of sponsor of entity listed in (a):

NORTHERN TRUST GLOBAL INVESTMENTS

d Entity c

€ Dollar value of interest in MTIA, CCT, PSA, or 103

C EIN-PN 45-6138589-010 code 12 IE at end of year (see instructions) 439219675
a Name of MTIA, CCT, PSA, or 103-12 IE: NT AGGREG BOND INDEX
o . NORTHERN TRUST GLOBAL INVESTMENTS
b Name of sponsor of entity listed in (a):
C EIN-PN 45-6138589-200 d Entity C € Dollar value of interest in MTIA, C_ZCT, PSA, or 103 229947688
code 12 |IE at end of year (see instructions)
a Name of MTIA, CCT, PSA, or 103-12 IE: NT S&P500 INDEX FUND
o . NORTHERN TRUST GLOBAL INVESTMENTS
b Name of sponsor of entity listed in (a):
C EIN-PN 45-6138589-001 d Entity C € Dollar value of interest in MTIA, (_:CT, PSA, or 103- 1169143471
code 12 |IE at end of year (see instructions)
a Name of MTIA, CCT, PSA, or 103-12 IE: OAKMARK GLOBAL
o . HARRIS ASSOCIATES
b Name of sponsor of entity listed in (a):
C EIN-PN 26-4757506-001 d Entity C € Dollar value of interest in MTIA, (_:CT, PSA, or 103- 156749761
code 12 |IE at end of year (see instructions)
a Name of MTIA, CCT, PSA, or 103-12 IE: NT ACWI EX-US IDX DC
o . NORTHERN TRUST GLOBAL INVESTMENTS
b Name of sponsor of entity listed in (a):
C EIN-PN 45-6138589-103 d Entity C € Dollar value of interest in MTIA, (_:CT, PSA, or 103- 455594435
code 12 |IE at end of year (see instructions)
a Name of MTIA, CCT, PSA, or 103-12 IE: EAFE EQUIRT INDEX FUND F
L . BLACKROCK
b Name of sponsor of entity listed in (a):
C EIN-PN 94-3358162-001 d Entity C € Dollar value of interest in MTIA, (_:CT, PSA, or 103- 0
code 12 |IE at end of year (see instructions)
a Name of MTIA, CCT, PSA, or 103-12 |E: US DEBT INDEX FUND F
e ) BLACKROCK
b Name of sponsor of entity listed in (a):
C EIN-PN 94-3291425-001 d Entity C € Dollar value of interest in MTIA, CCT, PSA, or 103- 0

code

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) 2011

v.012611
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Name of MTIA, CCT, PSA, or 103-12 |E:

Name of sponsor of entity listed in (a):

d Entity € Dollar value of interest in MTIA, CCT, PSA, or 103-

EIN-PN code 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):

d Entity € Dollar value of interest in MTIA, CCT, PSA, or 103-

EIN-PN code 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):

d Entity € Dollar value of interest in MTIA, CCT, PSA, or 103-

EIN-PN code 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):

d Entity € Dollar value of interest in MTIA, CCT, PSA, or 103-

EIN-PN code 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):

d Entity € Dollar value of interest in MTIA, CCT, PSA, or 103-

EIN-PN code 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):

d Entity € Dollar value of interest in MTIA, CCT, PSA, or 103-

EIN-PN code 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):

d Entity € Dollar value of interest in MTIA, CCT, PSA, or 103-

EIN-PN code 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):

d Entity € Dollar value of interest in MTIA, CCT, PSA, or 103-

EIN-PN code 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):

d Entity € Dollar value of interest in MTIA, CCT, PSA, or 103-

EIN-PN code 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):

d Entity € Dollar value of interest in MTIA, CCT, PSA, or 103-

EIN-PN code 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

a 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




SCHEDULEH
(Form 5500)

Department of the Treasury
Internal Revenue Service

Financial Information

OMB No. 1210-0110

This schedule is required to be filed under section 104 of the Employee
Retirement Income Security Act of 1974 (ERISA), and section 6058(a) of the
Internal Revenue Code (the Code).

2011

Department of Labor
Employee Benefits Security Administration

Pension Benefit Guaranty Corporation

» File as an attachment to Form 5500.

This Form is Open to Public

Inspection
For calendar plan year 2011 or fiscal plan year beginning  01/01/2011 and ending  12/31/2011
'Ig\Ay?ITEe(glf\lpé?VINGS AND INVESTMENT PLAN B Three-digit
plan number (PN) 4 026

C Plan sponsor’s name as shown on line 2a of Form 5500
RAYTHEON COMPANY

95-1778500

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 ..o la
b Receivables (less allowance for doubtful accounts):
(1) EMPIOYEr CONTDULIONS ... 1b(1)
(2) Participant CONTBULIONS ...............corveeeieeeeeeeseseerse s s 1b(2)
L) 1111 SO 1b(3) 284554376 61373364
C General investments:
Q) Interest-b_earing cash (include money market accounts & certificates 1c(1) 1309175
OF AEPOSIL) ettt
(2) U.S. GOVEINMENT SECUNES. .......veeveeereeeeeeeeeeseseeeeeseeeeieseeeseneseeeseeeeesenees 1c(2)
(3) Corporate debt instruments (other than employer securities):
(A) PIEfEITEU ..o 1c(3)(A)
(B) Al OtNET ... 1c(3)(B) 1963545
(4) Corporate stocks (other than employer securities):
(A) Preferred... lc(4)(A)
(B) COMMON ...ocvevireiieiiniiriennenes 1c(4)(B) 156959828
(5) Partnership/joint venture interests .................... 1c(5)
(6) Real estate (other than employer real property) 1c(6)
(7) Loans (other than to PartiCiPants) ............cccceeereeereeresresessseeessensesnnen. 1c(7)
(8) PartiCIPANT IOBNS ........ovoveeeeieeeeeeeeeseeeeee s eees et 1c(8) 241046009 242084204
(9) Value of interest in common/collective trUSES...............ocoevveevresereesienens 1c(9) 996562942 2450655030
(10) Value of interest in pooled separate aCcCoOUNtS...........ceecuveeerieeeinieeennne. 1c(10)
(11) Value of interest in master trust investment accounts .............ccoccceeeeee. 1c(11)
(12) Value of interest in 103-12 investment entitieS ..............cccovevevereeernnnn. 1c(12)
ey e comPenes o el Le(13) 6668509953 5471584367
(14) Value of funds held in insurance company general account (unallocated 1c(14)
[o10] 11 =Tt ) TP OP RO PPPP PPN
(15) ORI ..ttt 1c(15) 2259787399 1994692765

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

Schedule H (Form 5500) 2011
v.012611



Schedule H (Form 5500) 2011 Page 2

1d Employer-related investments: (a) Beginning of Year (b) End of Year
(1) EMPIOYET SECUNHES ....vvvoveeveeeeeeeeceeseeeeeessesseeestesesessenessas s seneseeseeeeseneneeses 1d(1) 1131572011 1048648885
(2) EMPIOYET FAI PIOPEILY .....vrvevereereeeeeeeeeesseeseesteseseeseeessenesies et eneseennessnens 1d(2)
€ Buildings and other property used in plan operation..........cccceeeeieeeeniieeeinieenn. le
f Total assets (add all amounts in lines 1a through 1€) ..........cccccooveveeveverecinnns 1f 11742258238 11269039115
Liabilities
g Benefit Claims PAYADIE ........cvruriieeeeicieie et 19
N Operating PAyabIES ...........ccovveieeeeeeeeeeee e 1h
I AcQUISItion INAEDLEANESS .........ceevevieeeeeieeeeceee et 1i
J Other HADIItIES ... ... eeceeceieice ettt 1j 281160288 44266882
K Total liabilities (add all amounts in lines 1g throughj) ........c.cccoevevevevrerenennnne. 1k 281160288 44266882
Net Assets
| Net assets (subtract line 1k from liN@ 1f)........c.ccoevevemrerrecrerieereeeeseee e | 1l ‘ 11461097950 11224772233

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 (@) Amount (b) Total
a Contributions:
(1) Received or receivable in cash from: (A) EMPIOYErS........ccccovvvvvvrireenrenen. 2a(1)(A) 269890647
(B)  PAtCIDANES .....ceoveveeeeeeeeeevee et ene s 2a(1)(B) 619346960
(C) Others (INCIUAING FOIOVEIS) .........veevvereeeeeeeeeeeeee oo 2a(1)(C)
(2) NONCASh CONLIDULIONS ... 2a(2)
(3) Total contributions. Add lines 2a(1)(A), (B), (C), and line 2a(2) ................. 2a(3) 889237607
b Earnings on investments:
(1) Interest:
B Certtcates of deposit e B A 2b(1)(A) 222056615
(B) U.S. GOVEIMMENT SECUNES ........vveeeeeeeeeeeeeeeeeseeee e 2b(1)(B)
(C) Corporate debt iNSIIUMENLS ............cccvviveeieeeeeeeeeeeeeeeeee e 2b(1)(C)
(D) Loans (other than to PArtiCiPANS) ...........cccevruerrereerreererereseeesseneeeaes 2b(1)(D)
(E)  PartiCiPaNnt I0BNS ..........c.oveeeeeeeeeieeeeeeeseeeeeeeeee oo en e 2b(2)(E) 9591696
(F)  OHNET ..ottt 2b(1)(F)
(G) Total interest. Add lines 2b(1)(A) through (F) ......c.ccccvevererevrrererennnn. 2b(1)(G) 231648311
(2) Dividends: (A) Preferred StOCK. ...........ccovveveuevcuereeeeieeeeeseseeeeeees e sesesienens 2b(2)(A)
(B)  COMMON SEOCK ... ee e 2b(2)(B)
(C) Registered investment company shares (e.g. mutual funds).............. 2b(2)(C)
(D) Total dividends. Add lines 2b(2)(A), (B), and (C) 2b(2)(D) 0
(B) RENES ...ttt 2b(3)
(4) Net gain (loss) on sale of assets: (A) Aggregate proceeds ....................... 2b(4)(A)
(B) Aggregate carrying amount (See inStructions) ............cococoovevevreuennn. 2b(4)(B)
(C) Subtract line 2b(4)(B) from line 2b(4)(A) and enter result.................. 2b(4)(C) 0
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(a) Amount (b) Total
2b (5) Unrealized appreciation (depreciation) of assets: (A) Real estate.............cc.o....... 2b(5)(A)
(= Y O OO OO 2b(5)(B)
() 105 20E)A) A (B) e e 26(5)(C) 0
(6) Net investment gain (loss) from common/collective trusts.......................... 2b(6) -10267971
(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)
(10) Net inve‘stment gain (loss) from registered investment 2b(10) )
companies (€.g., MULUAl fUNDS).........c.cceeveereeieirieeeeeceee et nns 339258973
€ OtEI INCOME......ecvoeeee ettt eeenae e aen e enaen e aene e 2c 29233035
d Total income. Add all income amounts in column (b) and enter total...................... 2d 800592009
Expenses
€ Benefit payment and payments to provide benefits:
(1) Directly to participants or beneficiaries, including direct rollovers .............. 2e(1) 1157113667
(2) To insurance carriers for the provision of benefits.............cccocoovveveeeennn.. 2e(2)
)T OO OSSOSO 2e(3)
(4) Total benefit payments. Add lines 2e(1) through (3)........coeveeeeereresennn. 2e(4) 1157113667
f Corrective distributions (SE€ INSTUCHONS) ...........cevrueveeereeieeeeseeeeeenseneees 2f
g Certain deemed distributions of participant loans (see instructions)................. 29
Nl INEEIESE EXPENSE. ...ttt 2h
i Administrative expenses: (1) Professional fees .............ccceerievriseressvensnnns 2i(1)
(2) Contract adminiStrator fEES.........ccoiiieiiiieicee e 2i(2)
(3) Investment advisory and management fEeS .........cccvvevrieeeriieeeriiieessieeeenes 2i(3)
(B) ONET ... 2i(4) 1393398
(5) Total administrative expenses. Add lines 2i(1) through (4)...........cccceceune.. 2i(5) 1393398
| Total expenses. Add all expense amounts in column (b) and enter total......... 2j 1158507065
Net Income and Reconciliation
K Netincome (loss). Subtract line 2j from line 2d 2k -357915056
| Transfers of assets:
(1) TO RIS PIAN... oo ee st 21(1) 121589339
(2) FTOM IS PIAN <.t senoe 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):
1) [ unqualified  (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)? D Yes No

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

(1) Name:PRICEWATERHOUSECOOPERS LLP (2) EIN: 13-4008324

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

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.)......

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
CRECKEA.) .ttt b ettt ettt

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.) .........cccoceiiiiiirninns

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
CRECKEA.) .ttt ettt b ettt ettt

Was this plan covered by a fidelity DONA?.........cc.oooiiiiiiiiii e

Did the plan have a loss, whether or not reimbursed by the plan’s fidelity bond, that was caused
DY fraud OF dISNONESLY? .....oiieiii et e e e

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? .........ccccoeerieeeinieeenineeens

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? .........

Did the plan have assets held for investment? (Attach schedule(s) of assets if “Yes” is checked,
and see instructions for format reqUIrEMENTS.)........cccuuiiiiiiee i se e seee e iee e eae e e naee s

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.) . .....eeiiureeiiie e e e s e sre e e e e e steeesnneeeas

Were all the plan assets either distributed to participants or beneficiaries, transferred to another
plan, or brought under the control Of the PBGC?........c.cuiiiiiiiiiiieeieee e

Has the plan failed to provide any benefit when due under the plan? ..........ccccoveeeiiiiecciiee s

If this is an individual account plan, was there a blackout period? (See instructions and 29 CFR
Sy I 0 1 7 PSP UPP PN

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. .......cccceviiveeriineene

Yes

No

Amount

4a

4b

4c

4d

4e

20000000

Af

49

4h

4i

4

4k

4

4m

5a Has a resolution to terminate the plan been adopted during the plan year or any prior plan year?

5b

If “Yes,” enter the amount of any plan assets that reverted to the employer this year..............cccceenne

Amount:

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) 2011

Department of the Treasur . . .
|n?ema| Revenue gen,icey Employee Retirement Income Security Act of 1974 (ERISA) and section

This schedule is required to be filed under section 104 and 4065 of the

Department of Labor
Employee Benefits Security Administration

6058(a) of the Internal Revenue Code (the Code).
This Form is Open to Public

» File as an attachment to Form 5500. Inspection.
Pension Benefit Guaranty Corporation
For calendar plan year 2011 or fiscal plan year beginning 01/01/2011 and ending 12/31/2011
A Name of plan B Three-digit
RAYTHEON SAVINGS AND INVESTMENT PLAN plan number 026
(PN) >
C Plan sponsor's name as shown on line 2a of Form 5500 D Employer Identification Number (EIN)
RAYTHEON COMPANY
95-1778500

‘ 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 ... bbb e b e e e b e e s b b e e e b e e s bt e b e e s e e b e e s b e e s b e e s e e e s ae s s b e e nree s 1

2 Enter

0

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): 04-6767457

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

2L P 3 19562
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)?........cccvvrerrvernnee D Yes D No D 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 plan year (include any prior year accumulated funding 6
a
deficiency not waived) .......................................................................................................................................
b Enter the amount contributed by the employer to the plan for this plan Year ............ccc.ccoeeveeveceieeereereerenenn, 6b
Subtract the amount in line 6b from the amount in line 6a. Enter the result
(enter a minus sign to the left of @ NEQALtiVE AMOUNT).........ccciieiiiiieeiie e e e e e e e sneee s 6c
If you completed line 6¢, skip lines 8 and 9.
7 Will the minimum funding amount reported on line 6¢ be met by the funding deadline? ...................cccooovevevnnnnn. D Yes D No D N/A

8 Ifachange in actuarial cost method was made for this plan year pursuant to a revenue procedure or other
authority providing automatic approval for the change or a class ruling letter, does the plan sponsor or plan
administrator agree With the ChaNGE?.............ii it D Yes D No D N/A

Part Il

Amendments

9 Ifthis is a defined benefit pension plan, were any amendments adopted during this plan
year that increased or decreased the value of benefits? If yes, check the appropriate
bOX. 1f N0, ChECK the “NO” BOX. .......veeeececveeeieeeeeeeeeee et D Increase I:I Decrease D Both I:I 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 No
11 a Does the ESOP hold @ny Preferred SIOCK? .........coiriiriuririeriesiereeeseneseeses e eeseesesssse s sesessesssesessessssessasssesessssssessessssssesssesssnsseens || Yes No

b  Ifthe ESOP has an outstanding exempt loan with the employer as lender, is such loan part of a “back-to-back” loan? D Yes No

(See instructions for definition of “Dack-t0-DACK” I0AN.) .......c.uuiiiiiiii ettt

12 Does the ESOP hold any stock that is not readily tradable on an established securities Market? ............ccccoceveveveveueccceeeeeseeeeeeene. D Yes No
For Paperwork Reduction Act Notice and OMB Control Numbers, see the instructions for Form 5500. Schedule R (Form 5500) 2011

v.012611
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| 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 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 D 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 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 D 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 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 D 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 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 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 D 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 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 ﬁ 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:

@ THE CUITEINE YEAY ......veeevieeveeeeeteee ettt et ettt eae et et e e et ese et et e s et ese et et eas et ese et etess et ese et etesseeesese et etenssaeseesetesssaesesatnnnas l4a
b The plan year immediately preceding the CUMTENt PIAN YEAT ...........c.cceviveeevreeiieseeeeee et 14b
C  The SecoNd PreCediNg PIAN YEAT ......c.uiiiiiiieiie ittt ettt e bt e st e et e e sttt et e eabrenbeeseneestreareenbeeanne 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 ...........ccccceeevvveeenen. 15a

b The corresponding number for the second preceding PIaN YEar ................cccc.coevveveeeeeeeeeeerreeseeeeenerrerenns 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 .........ccccoccoeiiiiiiiniiie 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 .......uiiiiiiiiii ittt sr e e s st e sinesinesereaeees

17 If 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. ... ... it e s s e et e e e s s s e e e et s s e e e rnta e s ran e ananenenens

| 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 AHACHMENT ..........ciiiie e e s e e et eesste e e e saeeeeeteeeaaeeeeasbeeeaasteeeasseee e sseeeansseeesaseeeansseeennteeeansseeeanneeeenseeennnenenns

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: % Investment-Grade Debt: % High-Yield Debt: % Real Estate: % Other: %
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 D 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)?
D Effective duration D Macaulay duration D Modified duration D Other (specify):
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Report of Independent Auditors

To the Participants and Administrator of
The Raytheon Savings and Investment Plan:

In our opinion, the accompanying statements of net assets available for benefits and the related
statements of changes in net assets available for benefits present fairly, in all material respects, the net
assets available for benefits of Raytheon Savings and Investment Plan (the “Plan”) at December 31,
2011 and 2010, and the changes in net assets available for benefits for the year ended December 31,
2011 in conformity with accounting principles generally accepted in the United States of America.
These financial statements are the responsibility of the Plan’s management. Our responsibility is to
express an opinion on these financial statements based on our audits. We conducted our audits of
these statements in accordance with auditing standards generally accepted in the United States of
America. Those standards require that we plan and perform the audit to obtain reasonable assurance
about whether the financial statements are free of material misstatement. An audit includes
examining, on a test basis, evidence supporting the amounts and disclosures in the financial
statements, assessing the accounting principles used and significant estimates made by management,
and evaluating the overall financial statement presentation. We believe that our audits provide a
reasonable basis for our opinion.

Our audits were conducted for the purpose of forming an opinion on the financial statements taken as
a whole. The supplemental schedule of assets (held at end of year) is presented for the purpose of
additional analysis and is not a required part of the financial statements but is supplementary
information required by the Department of Labor's Rules and Regulations for Reporting and
Disclosure under the Employee Retirement Income Security Act of 1974. This supplemental schedule
is the responsibility of the Plan's management and was derived from and relate directly to the
underlying accounting and other records used to prepare the financial statements. The supplemental
schedule has been subjected to the auditing procedures applied in the audits of the financial
statements and certain additional procedures, including comparing and reconciling such information
directly to the underlying accounting and other records used to prepare the financial statements or to
the financial statements themselves and other additional procedures, in accordance with auditing
standards generally accepted in the United States of America. In our opinion, the supplemental
schedule is fairly stated in all material respects in relation to the financial statements taken as a whole.

(>\'5c<ug¥(\\ouu C@Q,?..‘(r§ ke P

Boston, Massachusetts
June 25, 2012

PricewaterhouseCoopers LLP, 125 High Street, Boston, MA 02110
T: (617) 530 5000, F:(617) 530 5001, www.pwec.com/us
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To the Participants and Administrator of
The Raytheon Savings and Investment Plan:

In our opinion, the accompanying statements of net assets available for benefits and the related
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Boston, Massachusetts
June 25, 2012

PricewaterhouseCoopers LLP, 125 High Street, Boston, MA 02110
T: (617) 530 5000, F:(617) 530 5001, www.pwec.com/us
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UNITED STATES
SECURITIES AND EXCHANGE COMMISSION

WASHINGTON, D.C. 20549

FORM 11-K

FOR ANNUAL REPORTS OF EMPLOYEE STOCK
REPURCHASE SAVINGS AND SIMILAR PLANS
PURSUANT TO SECTION 15(d) OF THE
SECURITIES EXCHANGE ACT OF 1934

ANNUAL REPORT PURSUANT TO SECTION 15(d) OF THE SECURITIES EXCHANGE ACT OF 1934
For the fiscal year ended December 31, 2010.
O TRANSITION REPORT PURSUANT TO SECTION 15(d) OF THE SECURITIES EXCHANGE ACT OF 1934

For the transition period from to

Commission File Number 1-13699

RAYTHEON SAVINGS AND INVESTMENT PLAN
(Full title of the plan)

RAYTHEON COMPANY

(Name of issuer of the securities held pursuant tie plan)

870 WINTER STREET, WALTHAM, MASSACHUSETTS 02451
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Report of Independent Auditors

To the Participants and Administrator of
The Raytheon Savings and Investment Plan:

In our opinion, the accompanying statements of net assets available for benefits and the related
statements of changes in net assets available for benefits present fairly, in all material respects, the net
assets available for benefits of Raytheon Savings and Investment Plan (the “Plan”) at December 31,
2011 and 2010, and the changes in net assets available for benefits for the year ended December 31,
2011 in conformity with accounting principles generally accepted in the United States of America.
These financial statements are the responsibility of the Plan’s management. Our responsibility is to
express an opinion on these financial statements based on our audits. We conducted our audits of
these statements in accordance with auditing standards generally accepted in the United States of
America. Those standards require that we plan and perform the audit to obtain reasonable assurance
about whether the financial statements are free of material misstatement. An audit includes
examining, on a test basis, evidence supporting the amounts and disclosures in the financial
statements, assessing the accounting principles used and significant estimates made by management,
and evaluating the overall financial statement presentation. We believe that our audits provide a
reasonable basis for our opinion.

Our audits were conducted for the purpose of forming an opinion on the financial statements taken as
a whole. The supplemental schedule of assets (held at end of year) is presented for the purpose of
additional analysis and is not a required part of the financial statements but is supplementary
information required by the Department of Labor's Rules and Regulations for Reporting and
Disclosure under the Employee Retirement Income Security Act of 1974. This supplemental schedule
is the responsibility of the Plan's management and was derived from and relate directly to the
underlying accounting and other records used to prepare the financial statements. The supplemental
schedule has been subjected to the auditing procedures applied in the audits of the financial
statements and certain additional procedures, including comparing and reconciling such information
directly to the underlying accounting and other records used to prepare the financial statements or to
the financial statements themselves and other additional procedures, in accordance with auditing
standards generally accepted in the United States of America. In our opinion, the supplemental
schedule is fairly stated in all material respects in relation to the financial statements taken as a whole.

F>dc.<u°§~r\\ouu C@Q.ia.4r§ Ttk P

Boston, Massachusetts
June 25, 2012

PricewaterhouseCoopers LLP, 125 High Street, Boston, MA 02110
T: (617) 530 5000, F:(617) 530 5001, www.pwc.com/us
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Raytheon Savings and Investment Plan

Statements of Net Assets Available for Benefits
December 31, 2010 and 2009

Page5 of 47

Assets
Investment
At fair value (Notes 2, 3 and
Interest bearing ca
Investment contrac
Registered investment compat
Common collective trus
Raytheon Company common st
Common stoc
Convertible securitie
Investment in the DB/DC Master Trust
Total investmen
Receivable
Receivables for securities s
Notes receivable from participa
Accrued investment income and other receivables
Total receivables

Total asse
Liabilities
Payable for securities purcha

Payable for securities purchased on a delayedeatglivasis (Note -

Accrued investment expen:
Other payables
Total liabilities
Net assets available for benefits at fair v

Adjustment from fair value to contract value fotarest in fully benefit-responsive

investment contrac

Net assets available for benefits

201(C

200¢

$ 1,302,170 $ 1,746,559
2,051,325,852  2,096,344,55
6,668,509,95  5,594,999,76

996,562,94 884,405,28
1,131,572,01  1,361,901,57
156,959,828 135,590,50
1,963,54! 1,739,15!
255,731,76 241,006,45
11,263,928,066 10,317,733,8¢
272,253,25 684,08t
241,046,00 225,509,69
12,301,119 38,993,37
525,600,38 265,187,15
11,789,528,451  10,582,921,0%
263,597,55 9,784,38!
11,290,46 —
444,092 375,61
5,828,17. 13,913,11
281,160,28 24,073,11

11,508,368,163

(47,270,21)

10,558,847,91

(24,042,15)

$

11,461,097,95

$

10,534,805,7¢€

The accompanying notes are an integral part oktfirancial statements.
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Year Ended December 31, 2010
201(
Additions to net assets attributable to:
Net appreciation of investments (Notes 2 ar 706,778,02
Interest and dividends (Note 198,576,49
Interest income on notes receivable from partidipéNote 2 10,745,86
Contributions and deferr:
Employee deferra 607,183,82
Employer contributions 271,462,48
878,646,30
Total additions 1,794,746,69
Deductions from net assets attributable to:
Distributions to participan 875,215,17
Administrative expenses 908,84
Total deductions 876,124,02
Increase in net assets prior to plan mei 918,622,67
Transfers in from affiliate benefit plans (Note 1) 7,669,51
Increase in net assets available for ber 926,292,18

Net assets, beginning of y:
Net assets, end of ye

The accompanying notes are an integral part oktfinancial statements.
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1.

Description of Plan

The following description of the Raytheon Savingd énvestment Plan (the “Plan”) provides only gaharformation.
Participants should refer to the Plan documenafoomplete description of the Plan’s provisions.

General

The Plan is a defined contribution plan covering itiajority of employees of Raytheon Company (thertpany” or
the “Plan Sponsor”). Most employees are immediatéityible to enroll in the Plan on the first daysafrvice. The
purpose of the Plan is to provide participants witlax-effective means of meeting both short-temch lang-term
investment objectives. The portion of the Plan thénivested in Raytheon Company common stock ismaployee
stock ownership plan (“ESOPthat is intended to constitute a stock bonus ptadedined in the Internal Revenue Ci
of 1986 (the “Code”) and that includes a cash demed arrangement. The remaining portion of trenf$ a profit-
sharing plan that includes a cash or deferred germent. The Plan is subject to the provisions efEmployee
Retirement Income Security Act of 1974 (“ERISA").

The Plan’s investments are principally held in &aytheon Savings and Investment Plan Trust (thesfT).

Houston Associates, Incorporated is a wholly owsidasidiary of the Plan Sponsor. The net assetsedflbuston
Associates, Incorporated 401(k) Plan, amountir§jt669,514, were substantially merged into the BtaMarch 16,
2010 and those participants were eligible to begirticipating in the Plan on January 1, 2009.

Contributions and Deferrals

Eligible employees may contribute to the Plan upaéo of their compensation, as defined in the Blzcument. The
Code limits the compensation the Plan may takeantmunt to $245,000 for the 2010 plan year. Engsoy
contributions, including rollovers, are invested®@ on participant investment elections. For 2€i®annual employ:s
pre-tax elective deferral contributions for a papant cannot exceed $16,500, except for catchenfributions.
Participants also may make after-tax contributidmsg total employee (pre-tax and after-tax) cowiiitns and
employer contributions may not exceed $49,000Her2010 plan year, except for catch-up contribstidnparticipant
who is eligible to make elective pre-tax contribus and is at least age 50 by the end of 2010 nade pre-tax catch-
up contributions up to $5,500.

For most employees hired after December 31, 2@03he first five consecutive years of service, @mmpany matche
100% of the first 3% of compensation that a pastiat contributes to the Plan each pay period, &edthat the
Company matches 100% of the first 4%. For most eygas hired before January 1, 2010, the Companghmstl 009
of the first 4% of compensation that a participaatributes to the Plan each pay period. Matchiam@any
contributions are made in cash and are investesdbas the investment allocation elected by eactigyzant.

Effective January 1, 2007, eligible employees hoedehired on or after January 1, 2007 particijiathe Retirement
Income Savings Program (“RISP’Jubject to the terms of any applicable collectiaegiining agreements), in additi
to having the right to participate in the othertéeas of the Plan. Most employees hired after Démzr31, 2009 have a
one-year waiting period for participation in RISfder RISP, the Company contributes a percentagadf RISP-
eligible participant’s compensation to the partips RISP account in the Plan. The percentageibotibn varies
according to a schedule based on the participagesat the most recent date of hire, years ofsesince the most
recent date of hire and whether the participant sl after December 31, 2009.

Participants may invest contributions in incremasit$% in any combination of investment optionsikide, subject t
percentage limitations applicable to some fund® ilrestment options range from investments witemphasis on
preservation of capital to equity investments withemphasis on capital gains. The underlying imvests include
interest bearing cash, investment contracts, mEgidtinvestment companies, common collective trestamon stock
(including stock of Raytheon Company), fixed incoseeurities and other investments.

5
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Participant Accounts

Each participant account is credited with the pgréint’s contributions, the Company’s contributi@msl an allocation
of Plan earnings (losses). Plan earnings (lossesjlpcated based on account balances by investpéon. Expense
payable by the Plan are charged to participantiadso

Participants are not permitted to make a direcharge from the Raytheon Fixed Income Fund (the€tFibncome
Fund”), a stable value fund specifically managedlie Plan, into a “competing” fund (such as a nyomarket fund).
Investors who wish to move money from the Fixecdbme Fund to a “competing” fund must first make aohange
from the Fixed Income Fund to a non-competing fioxd0 days. After 90 days, participants may exgeafiom a
non-competing fund into a competing fund.

Vesting

With the exception of RISP participants and certaiion groups, all employee and most employer dmutions
including ESOP contributions and earnings (losteeon are immediately 100% vested for each maatic who
performs an hour of service on or after Januaty999. Most RISP participants become 100% vestéideiremployer
RISP contributions after three years of servicefdtmres of the non-vested portions of termingiadicipants’
accounts are available to reduce Company contabsitiAt December 31, 2010 and 2009, unallocaten feldeitures
were $2,225,040 and $1,373,507, respectively. Qu2DiL0, the total amount of forfeitures created $#2916,263. Th
Company uses the excess forfeitures availablefseb€ompany contributions.

Notes Receivable from Participants

A participant may borrow a portion of the balaneé¢he participant’s account, other than the RISt®ait, subject to
certain restrictions. The maximum amount of a lzatine lesser of one-half of the participant’s agtdalance or
$50,000, minus the participant’s highest outstagdiian balance over the previous 12 months. Thénmoim loan is
$500. Loans are secured by the balance in thecjpantit's account and bear interest equal to thagrate published in
The Wall Street Journaln the last business day of the calendar quaréeeging the calendar quarter in which the loan
is made. Loans must be repaid over a period obdie years by means of payroll deductions, extegt if the loan is
used to acquire a dwelling which is to be used psreipal residence of the participant, the repagtrperiod may

extend to up to 15 years. Loan payments and intpegsnents are credited to the borrower’s accautttie investment
options according to the participant’s current stweent election. As of December 31, 2010 and 20@9interest rates
on the outstanding loans ranged from 3.25% to 26.26d 3.25% to 10.00%, respectively.

Payment of Benefits

A participant may make certain in-service withdrésnaf at least $250, including all or a portionpaifrticipant after-tax
contributions and related earnings at any timeahar a portion of participant pre-tax contributg employer
contributions and related earnings upon attainméage 59 7. For reasons of financial hardship, a participaay
withdraw all or a portion of participant pre-taxntnbutions and related earnings subject to a réoluén the maximum
participant pre-tax contribution rate for the nsixt months. Participants who have participatecheRlan for five years
or more may take withdrawals of their company miagltontributions. On termination of employmenpaticipant
will receive a lumpsum distribution unless the vested account is vhinexcess of $1,000, and the participant elex
defer distribution. Otherwise, a terminated papcit may defer the distribution until April 1 ofetlyear following the
year in which the participant reaches agé 20 /

Participants who have investments in the Raythdéook3-und may elect to reinvest dividends withiae EBian or, if
vested, receive dividends in cash. Any dividendeired in cash by participants will be subjectaxets in the year of
receipt. Of the $28,654,211 in dividends earnethieyPlan, approximately $948,052 was received s &y
participants who elected the cash payment option.

http://lwww.sec.gov/Archives/edgar/data/1047122/A0R12511170852/d11k.h 10/4/201.
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2.

Summary of Significant Accounting Policies
Basis of Accounting

The accompanying financial statements are prepamgte accrual basis of accounting in accordantte agcounting
principles generally accepted in the United StafeSmerica.

Investment contracts held by a defined-contribuptam are required to be reported at fair valuevéler, contract
value is the relevant measurement attribute fdrgbetion of the net assets available for benefita defined
contribution plan attributable to fully benefit-pEsive investment contracts because contract valie amount
participants would receive if they were to initigiermitted transactions under the terms of the.Alha Plan invests in
investment contracts through the Fixed Income FAsdequired, the statements of net assets avaifabbenefits
presents the fair value of the fully benefit-resgiga investment contracts in the Fixed Income Famdithe adjustment
from fair value to contract value relating to thgéstment contracts. The statement of changed iassets available f
benefits is prepared on a contract value basis.

Certain reclassifications have been made to theeptation of prior year financial statements tofeon to the current
year presentation.

Use of Estimates

The preparation of financial statements in conféymiith accounting principles generally acceptethia United States
of America requires management to make estimat@sssumptions that affect the reported amountebdssets and
liabilities and changes therein, and disclosureonttingent assets and liabilities. Actual resudisld differ from the
estimates included in the financial statements.

Investment Valuation and Income Recognition

Plan investments are stated at fair value inclutliegPlan’s benefit-responsive investment contr&xe Note 4 for
discussion of fair value measurements.

Security transactions are recorded on the trade &atyables and receivables for outstanding pueshasd sales
represent trades which have occurred but haveeimettied and are recorded on the statementd abeets available
for benefits.

Dividend income is recorded on the ex-dividend diateome from other investments is recorded asesbhom an
accrual basis.

The Plan presents in the statement of changed imssets available for benefits the net apprecigtiepreciation) in
the fair value of its investments, excluding fullgnefit-responsive investment contracts, which istesf the realized
gains (losses) and the unrealized appreciatiorrégegiion) on those investments.

Notes Receivable from Participants

Notes receivable from participants are measurdideat unpaid principal balance plus any accrueduogiaid interest.
Delinquent participant loans are reclassified agithutions based upon the terms of the plan dootime

7
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Payment of Benefits
Benefits are recorded when paid.

Administrative Expenses

Expenses of administering the Plan such as loatepsing, legal fees and other administrative feeslaarged directly
or indirectly to participant accounts. Those exgsnsf administering the Plan that are not charggzhtticipant
accounts are paid by the Company.

Subsequent Events

The Plan has evaluated subsequent events throagdimth of filing this Form 11-K with the Securitiaad Exchange
Commission.

BBN Technologies Operating Corp. is an indirectssdilary of the Plan Sponsor. The net assets of BBbhnologies
Savings Plan, amounting to approximately $118,800,&vere merged into the Plan on January 5, 20&gthRon BBM
Technologies Corp.’s employees began participatirtge Plan on that date.

Raytheon Digital Force Technologies, LLC is a wialivned subsidiary of Raytheon BBN Technologies Cohe ne
assets of the Digital Force Technologies 401(K)iiggm/Plan, amounting to approximately $1,000,00&reamerged
into the Plan on January 5, 2011. Raytheon Difitate Technologies, LLC’s employees began partiicigan the
Plan on that date.

Accounting Standards

In January 2010, the Financial Accounting Standidrd (“ FASB”) issued ASU No0.2010-Bair Value
Measurements and Disclosur@opic 820):Improving Disclosures about Fair Value Measuremédihte standard
requires entities to disclose additional informatiegarding assets and liabilities that are trarsfiebetween levels of
the fair value hierarchy and to present purchassss, issuances and settlements on a gross hdsesneconciliations
of fair value measurements using significant unolade inputs. Additionally, the standard clarifiexisting guidance
regarding the level of disaggregation of fair vatueasurements and disclosures regarding the vaduigithniques and
inputs utilized in estimating Level 2 and Levela® fvalue measurements. The Plan’s financial statgésreflect the
adoption of this accounting standard.

In September 2010, FASB issued ASU No. 2010FP2&n Accounting — Defined Contribution Pension Rlgmopic
962): Reporting Loans to Participants by Definech@ibution Pension Plang/hich required that participant loans be
classified as notes receivable from participantsctvare segregated from plan investments and megsiti their
unpaid principal balance plus any accrued but uhjpaerest. The Plag’financial statements reflect the adoption of
accounting standard.

In May 2011, FASB issued ASU No. 2011Fgir Value Measurement (Topic 820): Amendmentsctiegve Common
Fair Value Measurement and Disclosure Requiremients S.GAAP and IFRS3he amendments in this update result
in common fair value measurements and disclosuyeirements in U.S. Generally Accepted Accountingéiples
(“GAAP”) and International Financial Reporting Stkamds. Consequently, the amendments change thengarsied to
describe many of the requirements in U.S. GAAPfieasuring fair value and for disclosing informatadrout fair

value measurements. Some of the amendments diekBB’s intent about the application of existing fealue
measurements, while other amendments change awartprinciple or requirement for measuring faatue or for
disclosing information about fair value measureraehhe update is effective for annual periods begm after
December 15, 2011. Management is currently evalgatie impact ASU No. 2011-4 will have on the Pédimancial
statements.

http://lwww.sec.gov/Archives/edgar/data/1047122/A0R12511170852/d11k.h 10/4/201.



Form 1-K Pagell of 47

Table of Contents

Raytheon Savings and Investment Plan

Notes to Financial Statements
December 31, 2010 and 2009

3.

K%k

Investments
The following presents investments that repres&nbb more of the Plan’s net assets:

201( 200¢
Raytheon Common Stock $1,131,572,01  $1,361,901,57
Fidelity Institutional Money Market Fun 1,117,037,914  1,120,163,07
Northern Trust S&P 500 Index Func 732,937,03 632,286,49
Fidelity Equity Income Func 627,594,91 574,989,65

Registered investment companies, see Na
Common collective trust, see Note

During the year ended December 31, 2010 the Plamestments (including gains and losses on invests bought ar
sold, as well as held during the year) appreciéegreciated) in value as follows:

Registered investment compat $ 650,841,47
Common collective trus 117,735,38
Other investmen 67,000,03
Raytheon Company common stock (128,798,86)

$ 706,778,02

Fair Value Measurements

The accounting standard for fair value measurenmmotgdes a framework for measuring fair value egglires
expanded disclosures regarding fair value measuresmieair value is defined as the price that wdigdeceived for an
asset or the exit price that would be paid to i liability in the principal or most advantageanarket in an order
transaction between market participants on the areasent date. The accounting standard establisfeid\alue
hierarchy which requires an entity to maximize tise of observable inputs, where available. Thefohg summarize
the three levels of inputs required as well asagsets and liabilities that we value using thogel$eof inputs.

Level 1: Quoted prices in active markets for identical assetiabilities

Level 2: Observable inputs, other than Level 1 prices, saschuoted prices for similar assets or liabilities;
guoted prices in markets that are not active; lseoinputs that are observable or that we corrdbora
with observable market data for substantially thietérm of the related assets or liabilit

Level 3: Unobservable inputs supported by little or no maagdivity that are significant to the fair valuétbe
assets or liabilitie

Following is a description of valuation methodokegjused for assets measured at fair value. Theesldeen no
changes in the methodologies used at Decembe030, &hd 2009.

A Synthetic Guaranteed Investment Contract (“Gl@presents individual assets, usually a portfdlibigh quality
fixed income securities placed in a trust, with evahip by the Plan. Individual assets of the sytitthievestment
contract are valued at fair value. The Plan purebasthird party issued benefit-responsive wrappetract that
guarantees that participant transactions are ez@@itcontract value subject to certain provisions.

9
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The fair value of the wrap contract for the GIGl&ermined using a discounted cash flow model wbatsiders rece
rebids as determined by recognized dealers, disecatenand the duration of the underlying portfolio

Investments in registered investment companiesamimon collective trusts are valued at the closigigasset value
reported on the last business day of the yearstmwents in securities (common stocks) traded catiamal securities
exchange are valued at the last reported sales pniche last business day of the year. Investnmiefiteed income
securities (U.S. government, domestic and foreigmdis) and convertible securities are valued bycngr service
which determines valuations for normal institutieeize trading units of such securities using mdthleased upon
market transactions for comparable securities amigus relationships between securities which areglly
recognized by institutional traders. Future cortrace valued at the last settlement price attideog each day on the
exchange upon which they are traded. Repurchasemgnts are valued at cost, which approximatesddie. Interes
bearing cash investments are generally steort- money market instruments and are valued &t wbsch approximate
fair value. Investments denominated in foreign encies are translated into U.S. dollars at thegilieg rates of
exchange on each valuation date.

The Plan’s interest in the Raytheon Company ContbiDi/DC Master Trust primarily consists of domestiw
international equities.

The following tables set forth the investment asséthe Plan that were measured at fair value i@tarring basis by
level within the fair value hierarchy. We classifysets measured at fair value in their entiretgdbas the lowest level
of input that is significant to their fair value asirement.

10
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Raytheon Company common stoc
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Convertible securities
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Trust

Total Investments

Interest bearing cash
Investment contrac
Interest bearing ca
Fixed incom
US government and
agencie
Corporate del
Other fixed income
investment
Futures contrac
Repurchase agreeme
Wrap contracts

Total investment contrac

Registered investment compat
Target date mutual fun

Fixed income based mutual

funds
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Fair Value of Investment Assets as of 12/31/20
Level 1 Level 2 Level 2 Total
Interest bearing cast $ 1,302,17! — $ — $ 1,302,17!
Investment contracts
Interest bearing cast 26,237,13 — — 26,237,13
Fixed income — — — —
US government anc
agencies 465,708,409 889,948,237 — 1,355,656,646
Corporate debt — 599,068,95 — 599,068,95
Other fixed income
investments — 109,25( — 109,25(
Futures contracts 85,475 — — 85,475
Repurchase agreemen — 66,500,00 — 66,500,00
Wrap contracts — — 3,668,39! 3,668,39!
Total investment contracts 492,031,020 1,555,626,437 3,668,395 2,051,325,852
Registered investment companit
Target date mutual funds 505,717,84 — — 505,717,84
Fixed income based mutua
funds 643,877,926 — — 643,877,92
Equity based mutual funds 4,392,696,73 — — 4,392,696,73
Money market funds 1,126,217,44 — — 1,126,217,44

6,668,509,953

1,131,572,01
156,959,82
397,560

255,547,41

996,562,94

1,565,985

25,57¢

158,77-

6,668,509,953

996,562,94

1,131,572,01

156,959,82
1,963,545

255,731,76

$8,706,319,960 $2,553,780,937

$3,827,169 $11,263,928,066

Fair Value of Investment Assets as of 12/31/20

Level 1 Level Z Level 2 Total
$ 1,746,59 — $ — $ 1,746,59
93,965,04 — — 93,965,04
761,628,10 596,501,57 — 1,358,129,68
— 441,281,33 549,91! 441,831,25
— 1,923,50! — 1,923,50!
263,73. — — 263,73
— 198,362,12 — 198,362,12
— — 1,869,23 1,869,23|
855,856,87 1,238,068,53 2,419,14! 2,096,344,55
358,455,18 — — 358,455,18
507,742,58 — — 507,742,58

10/4/201.
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Equity based mutual fun 3,604,465,64 — — 3,604,465,64

Money market funds 1,124,336,34 — — 1,124,336,34
Total registered investment compal 5,594,999,76 — — 5,594,999,76
Common collective trus — 884,405,28 — 884,405,228
Raytheon Company common st 1,361,901,57 — — 1,361,901,57
Common stoc 135,590,50 — — 135,590,50
Convertible securitie — 1,739,15! — 1,739,15
Investment in the DB/DC Master Trust _ 236,615,29 4,227,97! 163,18t 241,006,45

Total Investments $8,186,710,60

$2,128,440,95

$2,582,33  $10,317,733,8€
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Level 3 Gains and Losses
The tables below summarize changes in the fairevafithe Plan’s Level 3 investment assets.

Level 3 Investment Asset- 12/31/2011

Unrealized Purchases
Balance Realized gain: appreciation issuances, Transfers in Balance
beginning of yeal (losses (depreciation) settlement: (out) of level & end of yeal
Investment contracts
Fixed income
Corporate debt $ 549,91! $(2,406,72) $2,433,090 $(576,28) $ — 3 —
Wrap contracts 1,869,23! — 1,799,16 — — 3,668,39!
Investment in the DB/DC Master
Trust 163,18( — (4,417) — — 158,77
Total $ 2,582,33 $(2,406,72) $4,227,84 $(576,28Y) $ —  $3,827,16'
Level 3 Investment Asset- 12/31/200:
Unrealized Purchases
Balance Realized gain: appreciation issuances, Transfers in Balance, enc
beginning of yeal (losses (depreciation) settlement: (out) of level & of year
Investment contrac
Fixed incom:
Corporate del $  658,76( $(4,328,36) $4,878,12 $(633,86) $ (24,740 $ 549,91
Wrap contract 2,746,64. — (877,417 — — 1,869,23
Investment in the DB/DC Master
Trusi 358,79: — 33,12 — (228,73) 163,18
Total $ 3,764,19 $(4,328,36) $4,033,83 $(633,86) $ (253,47) $2,582,33

The Plan invests in common collective trusts whish net asset values to determine the fair valadl tife underlying
investments that do not have a readily determinfaliievalue and either have the attributes of aredtiment company
or prepare their financial statements consistetit the measurement principles of an investment emyp

Generally, under ordinary market conditions, athoaoon collective trust positions provide daily markguidity to Plar
participants and the Plan. Were the Plan to imiteafull redemption of the collective trust, thestee reserves the right
to temporarily delay withdrawal from the trust irder to ensure that securities liquidations willdaeried out in an
orderly business manner.

5. Investment Contracts

For the plan year ended December 31, 2010, theiftarded the Fixed Income Fund, which holds foynt8etic GICs
issued by AIG Financial Products, Inc., JP Morg&ase Bank, Prudential Insurance Company of AmexichState
Street Bank and Trust Company (collectively the &@/contract providers”).

A Synthetic GIC, also known as a wrap contracnsnvestment contract issued by an insurance coynpaother
financial institution comprised of a portfolio oigh quality fixed income securities placed in astrwith ownership by
the plan. Synthetic GICs are designed to decrealséility by providing the Fixed Income Fund withet ability to
execute certain participant transactions at contralce. Under the Synthetic GIC, there is no imiaiedrecognition of
gains and losses on the Fixed Income Fund’s inwvestisn Instead gains and losses are recognizedimesby
periodically adjusting the interest rates creditethe Fixed Income Fund. This allows the Fixedbme Fund to credit
a fixed interest rate for stated periods of timaraestments that are subject to the Synthetic Gidividual assets of
the Synthetic GICs are valued based on the polsgudsed in Notes 2 and 4.

12
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Income from Synthetic GICs is reported net of adstiative expenses. Participants may ordinarilgdithe
withdrawal or transfer of all or a portion of th@westment at contract value with limited restdos related to the
transfer of funds into a competing investment aptibhe Plan considers such factors as the bemsfibnsiveness of
the investment contracts, the ability of the partiethe contracts to perform in accordance wightéims of the
contracts and the likelihood of default by an issafean investment security in evaluating the SghithGICs.

Synthetic GICs accrue interest using a formulaedathe “crediting rate.” Synthetic GICs use thalitieg rate formula
to convert market value changes in the coveredsiB®e income distributions in order to minimitestdifference
between the market and contract value of the cavaseets over time. Using the crediting rate foanah estimated
future market value is calculated by compoundirggRixed Income Fund’s current market value at ilked-Income
Fund’s current yield to maturity for a period eqt@athe Fixed Income Fund'’s duration. The creditiatg is the
discount rate that equates estimated future maekae with the Fixed Income Fund'’s current contresdtie. The
crediting rate is most impacted by the change énatimual effective yield to maturity of the undertysecurities, but is
also affected by the differential between the aitvalue and the market value of the covered invests. The
difference is amortized over the duration of theeBtments. The magnitude of the impact of the eshtralue and the
market value differential to the crediting rataffected by the length of time between the resgbdend the duration
of the investments. Crediting rates are reset nipniline Synthetic GICs provide a guarantee thattediting rate will
not fall below 0%. Events disqualifying an undemlyinvestment from being wrapped include but atdimoted to
bankruptcy of the security issuer or the defaultestricted liquidity of the security issuer.

The crediting rate, and hence the Fixed Income Furedurn, may be affected by many factors, inclggiarchases ar
redemptions by participants. The precise impadherfixed Income Fund depends on whether the maake¢ of the
covered assets is higher or lower than the contialak of those assets. If the market value otthered assets is
higher than their contract value, the crediting r&tll ordinarily be higher than the yield of thewvered assets. Under
these circumstances, cash from new investors evill to lower the crediting rate and the Fixed Inedfund’s return,
and redemptions by existing participants will téadncrease the crediting rate and the Fixed IncBored’s return.

If the Fixed Income Fund experiences significaderaptions when the market value is below the cohtralue, the
Fixed Income Fund'yield may be reduced significantly, to a leveittis not competitive with other investment opti
This may result in additional redemptions, whichudbtend to lower the crediting rate further. lIéleenptions
continued, the Fixed Income Fund’s yield could &guced to zero. If redemptions continued thereatterFixed
Income Fund might have insufficient assets to megg¢mption requests, at which point the Fixed Ineémuand would
require payments from the contract providers tofpatper participant redemptions.

The Fixed Income Fund and the Synthetic GICs pwethdy the Fixed Income Fund are designed to pay al
participant-initiated transactions at contract ealBarticipantnitiated transactions are those transactions &itblay the
Plan (typically this would include withdrawals foenefits, loans, or transfers to non-competingstwent options
within the Plan). However, the Synthetic GICs lithié ability of the Fixed Income Fund to transaatantract value
upon the occurrence of certain events. At this timanagement believes the occurrence of any oé teesnts is not
probable. These events include:

1. The Plars failure to qualify under Section 401(a) or Setd®1(k) of the Code
2. The establishment of a defined contribution plaat tompetes with the Plan for employee contribi

3.  Any substantive modification of the Plan or tlienénistration of the Plan that is not consentebytahe
wrap contract provide

4.  Complete or partial termination of the Pl
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5.  Any change in law, regulation or administratiuéirrg applicable to the Plan that could have a niegte
adverse effect on the Fixed Income F's cash flow

6. Merger or consolidation of the Plan with anothlan; the transfer of Plan assets to another plathe sale,
spir-off, or merger of a subsidiary or division of thiaf? Sponsor

7.  Any communication given to participants by tharPSponsor or any other plan fiduciary that is gessil to
induce or influence participants not to investhia Fixed Income Fund or to transfer assets outeoftxed
Income Fund

Exclusion of a group of previously eligible emplegdrom eligibility in the Plar
Any early retirement program, group terminatiorgugy layoff, facility closing, or similar prograr
10. Any transfer of assets from the Fixed Income Fuinectly to a competing optiol

11. Bankruptcy of the Plan Sponsor or other PlamSpoevents which cause a significant withdrawaifthe
Plan.

A wrap contract provider may terminate a Synth&ti€ at any time. In the event that the market valihe Fixed
Income Fund’s covered assets is below their contiaae at the time of such termination, Fidelitahhgement Trust
Company (“FMTC"),the Trustee, may elect to keep the wrap contragtace until such time as the market value o
Fixed Income Fund' covered assets is equal to their contract v&lwerap issuer may also terminate a Synthetic G
FMTC's investment management authority over the&ibnhcome Fund is limited or terminated as welf al of the
terms of the Synthetic GICs fail to be met. In @vent that the market value of the Fixed Incomedraioovered assets
is below their contract value at the time of sumimiination, the terminating wrap provider would betrequired to
make a payment to the Fixed Income Fund.

Synthetic GICs generally impose conditions on libthPlan and the contract provider. If an everttedfult occurs an
is not cured, the non-defaulting party may ternerthe contract. The following may cause the Plametin default: a
breach of material obligation under the contractiaerial misrepresentation; or a material amendraoethe Plan
agreement. The issuer may be in default if it bnea@ material obligation under the investmentraatitmakes a
material misrepresentation; has a decline in itg lerm credit rating below a threshold set fontlthie contract; is
acquired or reorganized and the successor issesrm satisfy the investment or credit guideliagglicable to
issuers. The issuing institutions’ ability to méw®gir contractual obligations under the respeativetracts may be
affected by future economic and regulatory develepisiin the insurance and banking industriesnifhé event of
default of an issuer, the Plan was unable to olatagplacement investment contract, withdrawinglaay experienc
losses if the value of the Plan’s assets no longeered by the contract is below contract value Plan may seek to
add additional issuers over time to diversify th&ns exposure to such risk, but there is no asmerghat the Plan will
be able to do so. The combination of the defaudtrofssuer and an inability to obtain a replaceragntement could
render the Plan unable to achieve its objectivmaihtaining a stable contract value. The termsndhaestment
contract generally provide for settlement of payteemly upon termination of the contract or totquidation of the
covered investments. Generally, payments will bdemaro-rata, based on the percentage of investrnenesed by
each issuer. Contract termination occurs whenéweecontract value or market value of the coveredstments reach
zero or upon certain events of default. If the caxttterminates due to issuer default (other thdefault occurring
because of a decline in its rating), the issuergeiherally be required to pay to the Plan the exci any, of contract
value over market value on the date of terminatiba.Synthetic GIC terminates due to a declinthimratings of the
issuer, the issuer may be required to pay to the fle cost of acquiring a replacement contraet i@placement cost)
within the meaning of the contract. If the contri@rtninates when the market value equals zerassuer will pay the
excess of contract value over market value to the #® the extent necessary for the Plan to sapiafiicipant initiated
withdrawal requests. Contract termination also megur by either party upon election and notice.

The issuer may elect to terminate the contrachéoreason by giving certain notice to the Trustig@t any time, prior
to dates agreed to in each contract for the recéipiich notice, the Trustee objects to such eecthe Trustee shall |
deemed to have made an immunization election andtmunization provisions of the
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contract apply. The immunization provision resuitshe wrapped portion of the Plan being managedraéng to mor
conservative immunization investment guidelinessjated for in the contract and the contract can beate in segmen
over a period of time. In the event a wrap issoeight to terminate its contract or immunize itstjpor of the portfolio,
the fund can seek to replace that wrap contraatigheo with another financial institution.

Plans investing in wrap contracts and fixed inca®eurities are subject to a number of risks, iriolydredit risk of
underlying investments, risk associated with prepanyt of collateralized mortgage obligations, riséttthird parties
will not perform under the wrap contracts, riskaasated with interest rate fluctuations, and riskosses caused by
liquidation of contracts or investments to meehdrawal demands.

The fair value of the Fixed Income FuadBynthetic GICs exceeded the contract value by2$07213 and $24,042,1!
at December 31, 2010 and December 31, 2009 regelctihe crediting rates are adjusted monthlyeftect the
experience and anticipated yields to be earnedio investments, based on their book value. Theageeyield and
crediting interest rates were as follows:

December 31, 201 December 31, 20C
Average annual yield 2.37% 2.42%
Crediting interest ra 2.62% 2.40%

6. Future Contracts

A future contract is a contractual agreement toemaktake delivery of a standardized quantity specified grade or
type of commodity or financial instrument at a sfied future date in accordance with terms spedifiy a regulated
future exchange.

As described in Note 5, the Synthetic GICs represelividual assets placed in a trust, with owngrdly the Plan. As
of December 31, 2010 and 2009, the Synthetic Gtsained future contracts. The Plan uses fixedrretuture
contracts to manage exposure to the market. Buyitoge contracts tends to increase the Plan’s expas the
underlying instrument. Selling futures tends tordase the Plan’s exposure to the underlying instnirheld, or hedge
the fair value of other fund investments.

Upon entering into a future contract, the Plaregguired to deposit either in cash or securitiearanunt equal to a
certain percentage of the nominal value of there@h{“initial margin”) with the broker. The Plameés not employ
leverage in its use of futures, thus cash balaaemaintained at a level at least equal to théracinvalue of the
futures. Pursuant to the future contract, the Blgnees to receive from, or pay to, the broker aouarnof cash equal to
the daily fluctuation in the value of the futurent@ct. Such receipts or payments are known asdt@n margin”
which are settled daily and are included in netregigtion of investments. In addition, the Plardgies collateral,
generally U.S. government bonds, for open fixedine future positions.

Future contracts involve, to varying degrees, ¢raad market risks. The Plan enters into futurdremts on exchanges
where the exchange acts as the counterparty toathsaction. Thus, credit risk on such transactistisnited to the
failure of the exchange. The daily settlement @nfthiure contracts serves to greatly reduce cristtit Losses in value
may arise from changes in the value of the undgglimstrument or if there is an illiquid secondarsirket for the
contracts. In addition, there is the risk that ¢heray not be an exact correlation between a futoméract and the
underlying index or security.
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10.

As of December 31, 2010, 206 contracts of a 90Elapdollar Future expiring September 2011 were bglthe Plan,
with an aggregate face value of $51,128,700, wisichdicative of the average balances throughaai/tar.

As of December 31, 2009, 224 contracts of a 90 apdollar Future expiring December 2010 were tgithe Plan,
with an aggregate face value of $55,143,200, wisichdicative of the average balances throughceiy/tar.

Securities on a Delayed Deliver

The Plan may purchase securities on a delayedetglivhen issued, or forward commitment basis. Payaed
delivery may take place one month or more afteidtite of the transaction. The price of the undeg\securities and
the date when the securities will be delivered aid for are fixed at the time the transactiondgatiated. The
underlying securities are valued at current maviéie with daily fluctuations in the market valueluded in net
appreciation of investments. Losses may arise @ebdnges in the market value of the underlyingisees or if the
counterparty does not perform under the contradf,the issuer does not issue the securities dymlitical, economic,
or other factors.

Repurchase Agreement:

The Plan may lend extra cash through the use ofcbpse agreements whereby the Plan agrees togserand
automatically agrees to sell certain securities rmtutually agreed-upon date and price. At the démes the
counterparty to this agreement agrees to pledge sdiits securities. The repurchase agreementsidyeollateralizec
by U.S. Treasuries and mortgage backed securitfesPlan values the underlying collateral secwwitiaily on a mark-
to-market basis to determine that the value, inolyidccrued interest, is at least equal to therd@se price. If the
seller defaults as a result of its bankruptcy deowise, and the value of the collateral declineslization of the
collateral by the Plan may be delayed or limitettD&cember 31, 2010 and 2009, the Plan had $6®60@&nd
$198,362,126, respectively, of repurchase agreesnent

Related Party Transactions

The Trustee of the Plan is FMTC. Certain Plan ibwesits are shares of registered investment compama@aged by
affiliates of the Trustee and therefore, thesestations in addition to participant loans quali§yparty-in-interest
transactions. The Plan also pays fees to the Teustese transactions qualify as party-in-intemastsactions as well.
In addition, The Bank of New York Mellon, succesbgroperation of law to Mellon Trust of New EnglamdA. (the
“Custodian”)serves as custodian for certain assets of the Blmain Plan investments are issued by the Cuastaatic
therefore, these transactions qualify as partyrarest transactions. In addition, the Plan paysicefees to the
Custodian.

In accordance with the provisions of the Plan,Tthestee acts as the Plan’s agent for purchasesadesl of shares of
Raytheon Company common stock. Purchases amoun$idi7,963,397 and sales amounted to $251,565¢3Q8¢
year ended December 31, 2010. Dividend income Bbares of Raytheon Company common stock amounted to
$28,654,211 for the year ended December 31, 2010.

Plan Termination

Although it has not expressed any intention toadlse Company reserves the right under the Planyatime to
discontinue its contributions and to terminateRthen subject to the provisions of ERISA. Upon teration of the Plar
all participants become fully vested in their aausuIn the event of Plan termination, after paynoérall expenses ar
adjustment of accounts to reflect such expenses, lfasses or profits, and reallocations, each gipatnt shall be
entitled to receive all amounts then in his or &erount.
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12.

Federal Income Tax Status

The Internal Revenue Service (the “IRS”) has deiteechand informed the Company by letter dated 8uB003, that
the design of the Plan meets the requirementsualifagation under Code section 401(a), on whioh tdx exemption
of the Trust under Code section 501(a) is based.Plan has been amended since receiving the deggiam letter.
The Plan administrator and the Company’s benetfitsisel believe that the current design and operatidche Plan are
consistent with continued qualification of the P&ard exemption of the Trust. The Company, on bedfalie Plan,
applied for a new determination letter on Janudry?®11.

The Plan adopted the provisions of uncertain tasitjpms that provide criteria for the recognitioneasurement,
presentations and disclosure of uncertain tax jpositbeginning January 1, 2009. The Plan may fiiom to time hold
investments that give rise to certain tax liakghti Based upon management’s assessment, the Blanthacognized
any tax liabilities at December 31, 2010 and 2088pectively. The Plan is subject to examinatigntaking
jurisdictions. On March 28, 2011, the IRS informtkd Company that they will be conducting an exatineof the
Plan for the Plan year ended December 31, 2009.

Risks and Uncertainties

The Plan provides for various investment optiorfseese investment options are exposed to various, risich as
interest rate, market and credit risks. CertaithefPlan’s investment options may invest in coestrith limited or
developing capital markets which may involve grestks and higher volatility than investments inna developed
markets. Due to the level of risk associated witttain investment options of the Plan, it is readdy possible that
changes in the values of investment securitiesogitur in the near term and that such change adoatédrially affect
participants’ account balances and the Plan’s firzustatements.

Counterparty credit risk is the risk that a coupéety to a financial instrument will fail on a coniment that it has
entered into with the Plan. The Plan minimizes emtrations of counterparty credit risk by undemagkiransactions
with multiple counterparties. The Plan’s investmighticiary has a credit policy in place and the @syre to
counterparty credit risk, as well as the creditiiméss of these counterparties, is monitored congoing basis.
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Current Value

Interest Bearing Cash

STATE STREET BANK

State Street Bank GOVT Short Term

Investment Fun 1,302,27" 1,302,17!
Total Interest Bearing Cast 1,302,17!
Investment Contracts
3M CC 4.500% 11/01/2011 DD 10/30/ 3,700,000 3,831,12
3M CC 4.511/1/1: 1,200,000 1,242,52
90DAY EURODOLLAR FUTURE (CME EXP SEP 1 20¢ 85,47¢
ACE INA HOLDING 5.875 6/15/1 330,00( 370,00¢
ACE INA HOLDINGS 2.600% 11/23/2015 DD 11/23/ 1,570,000 1,545,60:
ACE INA HOLDINGS INC 5.875% 06/15/2014 DD 06/09/ 70,00( 78,487
AEGON NV GLBL 4.75% 6/01/1 855,00( 894,94
AIG 3ML+11 10/18/201. 1,300,000  1,289,74i
AIR PRODUCTS & CHEMICALS INC  4.150% 02/01/2013 DD 02/06/ 150,00( 157,57t
ALABAMA POWER CO 4.85% 12/15/1 925,00( 992,13¢
ALLEGHENY ENERGY SUP CO 144  STEP 04/15/2012 DD 04/08/ 1,200,000  1,287,46!
ALLSTATE LIFE GLOBAL FUNDING T 5.375% 04/30/2013 DD 04/30/ 275,00( 299,46«
ALLYA 10-4 A3 ABS 11/17/201. 920,00( 914,11
ALLYA 2010-1 A2 0.75% 4/1. 1,696,25. 1,697,37.
ALLYA 2010-1 A3 1.45% 5/1. 860,00( 864,35:
ALTRIA GROUF 4.125% 9/11/1 650,00( 679,62
ALTRIA GROUP INC 8.500% 11/10/2013 DD 11/10/ 1,650,000  1,953,00
ALTRIA GROUP INC 9.250% 08/06/2019 DD 02/06/ 2,500,000 3,262,601
ALTRIA GROUP INC 8.5% 11/1: 565,00( 668,75!
AMB PROPERTY LF 5.9% 8/15/1 390,00( 414,32:
AMCAR 08-AF A4 FSA 6.96 10/1. 175,00( 187,84(
AMCAR 200¢-AF A3 5.68% 12/1 46,10¢ 46,56:
AMER HONDA 1444 2.5% 9/21/1 640,00( 632,01
AMERICAN EX CC 2.75% 9/15/1 1,330,000  1,308,30:
AMERICAN EXP MTN 5.875% 5/1 250,00( 271,88!
AMERICAN EXPRESS BANK FSI VAR RT 06/12/2012 DD 06/12/( 1,950,000  1,940,25!
AMERICAN EXPRESS CREDIT AC4 VAR RT 01/15/2015 DD 06/17/( 675,00( 673,71:
AMERICAN EXPRESS CREDIT COR VAR RT 02/24/2012 DD 02/26/( 3,100,000  3,090,14.
AMERICAN EXPRESS CREDIT COR  5.875% 05/02/2013 DD 06/02/ 275,00( 299,07-
AMERICAN EXPRESS TRAVEL
RELATE 5.250% 11/21/2011 DD 11/21/ 1,500,000  1,548,06!
AMERICAN HONDA 2.375 3/13 144, 300,00( 305,04.
AMERICAN HONDA FINANCE CORF  3.500% 03/16/2015 DD 03/16/ 1,450,000  1,486,00.
AMERICAN INTERNATIONAL GROUP
I 5.600% 10/18/2016 DD 10/18/ 1,000,000 1,030,201
AMERICAN INTERNATIONAL GROUP
I 5.850% 01/16/2018 DD 12/12/ 500,00( 515,57(
AMERICAN INTERNATIONAL GROUP
I VAR RT 03/20/2012 DD 03/20/( 2,000,000  1,952,92i
AMERICAN INTERNATIONAL GROUP
I 4.250% 05/15/2013 DD 11/15/ 500,00( 517,42!
AMERICAN INTL 5.375% 10/18/1 1,000,000 1,028,23
AMERICAN WATER CAPITAL CORF  6.085% 10/15/2017 DD 04/15/ 150,00( 168,26
AMERICN EX FDIC 3.15% 12/09/1 600,00( 615,25!
AMERICREDIT AUTOMOBILE RE 1 A 1.770% 03/17/2014 DD 02/12/ 290,00( 291,63¢
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ANGLO AMERI 144A
ANGLO AMERICAN CAPITAL PLC
ANHEUSER BU¢
ANHEUSER BUS 144,
ANHEUSER-BUSCH INBEV
WORLDWIDE
ANHEUSER-BUSCH INBEV
WORLDWIDE
ASTRAZENECA PLC
ASTRAZENECA PLC
AT&T BROADBAND
AT&T INC
AT&T WIRE GLBL
ATMOS ENERGY CORI
BA CR CARD TR 200-6 NT CL A
BAAT
BAE SYSTEMS 144,
BANK AMER
BANK AMER
BANK AMER FDG
BANK NOVA SCOTIA
BANK NOVA SCOTIA
BANK NY MELLO GLB
BANK OF AMERICA CORF
BANK OF AMERICA CORF
BANK OF AMERICA CORF
BANK OF AMERICA CORF
BANK OF AMERICA CORF
BANK OF AMERICA CORF
BANK OF AMERICA CORF
BANK OF NEW YORK MELLON
CORP/1
BANK OF NOVA SCOTIA
BANK OF NOVA SCOTIA
BANK OF TOKYO-MITSUBISHI UFJ L
BANK TOKYO 144A
BANKAMER GLBL
BARCLAYS BANK MTN
BARCLAYS BANK PLC
BARCLAYS BANK PLC
BARCLAYS BANK PLC
BARCLAYS BANK PLC
BARCLAYS BANK PLC
BARCLAYS BK PLC FRN
BARCLAYS CP REPO

BARCLAYS CP REPO

BARCLAYS GLB MTN

BARCLAYS MTN

BARCLAYS MTN

BAXTER INTERNATIONAL INC

BAXTER INTL INC

BAXTER INTL INC SR NT

BB&T CORF

BEAR STEARN(

BEAR STEARNS C(

BELLSOUTH CORI

BERKSHIRE HATHAWAY FINANCE
COR

BERKSHIRE HATHAWAY FINANCE

Page22 of 47

9.375% 4/8/1 545,00(
9.375% 04/08/2014 DD 04/08/ 1,460,001
2.5% 3/26/1 2,000,001
7.2% 1/15/1 755,00(
3.000% 10/15/2012 DD 10/16/ 1,200,001
7.200% 01/15/2014 DD 01/12/ 1,860,001
5.400% 06/01/2014 DD 05/24/ 220,00(
5.4% 9/15/1 75,00(
8.375% 3/15/1 1,048,001
2.5% 8/15/1 1,320,001
8.1255/1/12 D 485,00(
5.125% 01/15/2013 DD 01/16/ 145,00(
VAR RT 11/15/2013 DD 07/20/( 542,00(
201C-2 A3 2.4% 7/1 1,110,001
12/15/201. 1,000,001
4.5% 4/1/1 1,950,001
4.9% 5/01/1 415,00(
3.7% 9/1/1! 2,245,001
2.25% 1/22/1 1,735,001
2.25% 1/22/1 1,070,001
4.95 11/1 406,00(
5.125% 11/15/2014 DD 11/07/ 250,00(
4.875% 01/15/2013 DD 01/23/ 2,000,001
5.625% 10/14/2016 DD 10/26/ 250,00(
4.500% 04/01/2015 DD 03/11/ 1,585,001
7.230% 08/15/2012 DD 08/15/ 125,00(
3.125% 06/15/2012 DD 12/04/ 2,935,00i
2.100% 04/30/2012 DD 01/30/ 3,990,001
5.450% 05/15/2019 DD 05/12/ 230,00(
2.05% 10/07/1 2,070,001
3.400% 01/22/2015 DD 01/22/ 2,530,001
2.600% 01/22/2013 DD 01/22/ 2,130,001
2.6% 1/22/1 870,00(
4.875% 9/15/1 670,00(
5.2% 7/10/1 215,00(
5.450% 09/12/2012 DD 09/12/ 2,200,001
5.200% 07/10/2014 DD 07/10/ 2,445,001
5.000% 09/22/2016 DD 09/22/ 3,000,001
VAR RT 12/05/201 4,500,001
6.050% 12/04/2017 DD 12/04/ 250,00(
12/5/201: 3,000,001
REPURCHASE AGREEMENT 0.220%

01/04/2011 DD 12/31/1 27,000,00
REPURCHASE AGREEMENT 0.200%

01/04/2011 DD 12/31/1 6,000,001
5% 9/22/1. 2,500,001
2.5% 1/23/1 2,790,001
2.5% 1/23/1 1,610,001
4.625% 03/15/2015 DD 09/15/ 100,00(
1.8% 3/15/1 1,365,001
4.000% 03/01/2014 DD 02/26/ 115,00(
3.375% 09/25/2013 DD 09/25/ 400,00(
6.95% 8/10/1 320,00(
5.3% 10/30/1 675,00(
5.200% 09/15/2014 DD 09/13/ 150,00(
4.600% 05/15/2013 DD 11/15/ 350,00(
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656,16¢
1,757,79
2,046,61.
863,41«

1,238,17.

2,127,07
244,64¢
80,87¢
1,192,511
1,315,36.
529,80t
153,67
541,57
1,118,67
1,052,29!
1,981,85
432,68
2,225,61
1,766,591
1,089,48:
435,61.
262,12¢
2,084,16!
259,20(
1,610,88
133,94¢
3,039,83!
4,072,83.

252,65!
2,019,25.
2,625,91.
2,174,66!

888,24t

699,57:

232,21t
2,357,67.
2,640,791
3,174,601
4,535,22.

256,45(
3,023,48

27,000,00

6,000,001
2,645,501
2,835,29i
1,636,13
108,90:
1,386,48
122,40¢
418,90(
349,11¢
732,49!
163,75«

376,47

10/4/201.
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BMWLT 201C-1 A3
BNP PARIBAS

BNP PARIBAS

BNP PARIBAS MTN
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5.000% 08/15/2013 DD 08/06/
Q 2.125% 6/28/1

1.18% 4/1:

3.250% 03/11/2015 DD 03/11/
2.125% 12/21/1

3.25% 3/11/1

18
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70,00(
1,310,001
860,00(
1,500,001
380,00(
2,060,001

76,40¢
1,333,23.
860,10°
1,516,02
386,12!
2,082,01.

10/4/201.
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BNP PARIBAS MTN 3.25% 3/11/1 670,00( 677,15¢
BOA FDIC 3.125% 6/15/1 1,613,00! 1,670,61
BONY MTN 4.3% 5/15/1 510,00( 544,16°
BONY MTN 4.3% 5/15/1 615,00( 656,20:
BP CAPITAL MARKETS 3.125% 3/1 821,00( 839,50¢
BP CAPITAL MARKETS PLC 5.250% 11/07/2013 DD 11/07/ 200,00( 216,60:
BP CAPITAL PLC 3ML+100 3/1: 2,200,001 2,203,90
BRANCH BANKING & TRUST

CO/WILS 4.875% 01/15/2013 DD 12/23/ 150,00( 159,29
BRITISH TELECON 5.15% 1/15/1 860,00( 915,60:
BRITISH TELECOMMUNICATIONS

PLC 5.150% 01/15/2013 DD 12/12/ 1,640,00! 1,746,02
BUNGE LTD FINANCE CORI 5.875% 05/15/2013 DD 05/19/ 125,00( 133,82
CALPINE CORP ESCRO\ VAR RT 07/15/2007 DD 07/16/( 295,00( 0
CANADIAN IMP BK 2.35% 12/11/1 560,00( 547,67:
CAPITAL ONE FIN 6.25% 11/15/1 155,00( 170,12¢
CAPITAL ONE FIN 5.7% 9/15/1 750,00( 774,23(
CAPITAL ONE FINANCIAL CORF 6.250% 11/15/2013 DD 11/06/ 170,00( 186,58°
CAPITAL ONE FINANCIAL CORF 6.750% 09/15/2017 DD 09/04/ 100,00( 115,23t
CAPITAL ONE FINANCIAL CORF 7.375% 05/23/2014 DD 05/22/ 1,105,00! 1,257,41.
CAPITAL ONE FINL 4.8% 2/21/1 930,00( 962,53:
CAROLINA POWER & LIGHT CC 5.125% 09/15/2013 DD 09/11/ 160,00( 175,50:
CATERPILLAR FIN SVC MTN 2% 4/1:% 491,00( 499,49
CATERPILLAR FINANCIAL SERVICES 5.500% 03/15/2016 DD 03/10/ 75,00( 84,53¢
CATERPILR FI INC MTN 1.55 12/1. 650,00( 650,61¢
CATERPILR FIN 2.75% 6/24/1 344,00( 348,99¢
CATERPILR FIN MTN 4.9% 8/15/1 370,00( 403,49(
CCCIT 200€-A4 A4 5.45% 5/1 700,00( 712,25(
CDP FINANCIAL INC 3.000% 11/25/2014 DD 11/25/ 1,920,00! 1,951,699
CDP FINL INC 1444 3% 11/25/1. 1,740,00! 1,768,72
CENTERPOINT ENERGY HOUSTON

ELE 5.750% 01/15/2014 DD 09/09/ 100,00( 110,40:
CENTERPOINT ENERGY RESOURCES

C 6.125% 11/01/2017 DD 10/23/ 50,00( 55,80:
CENTERPOINT LLC 5.75% 1/15/1 150,00( 165,60:
CFAST 201C-A A3 .91% 8/1: 670,00( 668,78t
CHAIT 2007-A17 A 5.12% 10/1 770,00( 826,96’
CHAIT 200¢-A4 A4 4.65% 3/1 1,220,00! 1,312,51
CHASE ISSUANCE TRUST Al13 Al VAR RT 07/15/2014 DD 07/26/( 700,00( 697,71.
CHASE ISSUANCE TRUST A6 A VAR RT 07/15/2014 DD 08/02/( 425,00( 423,81(
CHRYSLER FINANCIAL AUTO S A Al 2.820% 01/15/2016 DD 07/14/ 538,93: 547,52:
CiBC 1.45% 9/13/1 575,00( 573,11:
CISCO SYSTEMS INt 5.500% 02/22/2016 DD 02/22/ 80,00( 91,28¢
CITI FDG FDIC 1.875% 10/22/1 2,430,001 2,478,66!
CITIBANK FDIC MTN 1.875 6/4/1 1,350,00! 1,373,67
CITIBANK NA 1.875% 05/07/2012 DD 05/07/ 2,550,001 2,593,50:
CITIBANK NA 1.750% 12/28/2012 DD 10/27/ 3,905,001 3,983,99i
CITIGR FDG FDIC 1.875 11/15/1 1,600,00! 1,632,25
CITIGROUF 4,75% 5/19/1 1,310,00! 1,371,69
CITIGROUF 5.125 5/5/1 165,00( 175,07
CITIGROUF 5.125 5/5/1 299,00( 317,25!
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CITIGROUF
CITIGROUF
CITIGROUP FDIC
CITIGROUP FDIC
CITIGROUP FRN 8/13/1
CITIGROUP FUNDING INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CITIGROUP INC
CLEVELAND ELECTRIC
ILLUMINATIN
CME GROUP INC
CME GROUP INC MTH
CNH 200¢-C A3
CNH EQUIPMENT TRUST B A3/
COCA-COAL ENT
COCA-COLACC
COLGATE-PALM MTN
COLGATE-PALMOLIVE CO

COLLEGIATE FUNDING SERVIC B A!

COMCAST CABLE
COMMUNICATIONS H
COMCAST CORI
COMCAST CORI
COMCAST CORI
COMCAST CORI
COMCAST CORI
COMERICA INC
COMET
COMMIT TO PUR FNMA SF MT(
COMMNWLTH BK 144A
COMMONWEALTH BANK OF
AUSTRALIA
COMMONWEALTH REIT
COMWLTH EDISON
CONOCOPHILLIPS
COVIDIEN INT GLB
COVIDIEN INTL
CREDIT SUISSE
CREDIT SUISSE GLBI
CREDIT SUISSE N*
CREDIT SUISSE N*
CREDIT SUISSE USA IN
CREDIT SUISSE USA INt
CSX MTN BE
DAIMBZNA
DAIMLER CHRYSLER
DAIMLER FINANCE NORTH
AMERICA
DAIMLER FINANCE NORTH

5.25% 2/27/1

6.375% 8/12/1

2.125% 4/30/1

2.875% 12/09/1

8/13/201:

2.000% 03/30/2012 DD 03/30/
6.5 08/13 SNI

6.5 08/13 SNI

5.625% 08/27/2012 DD 08/26/
5.125% 05/05/2014 DD 05/05/
5.000% 09/15/2014 DD 09/16/
VAR RT 11/05/2014 DD 11/05/(
VAR RT 03/16/2012 DD 03/16/(
4.700% 05/29/2015 DD 05/31/
5.500% 04/11/2013 DD 04/11/
6.500% 08/19/2013 DD 08/19/
6.375% 08/12/2014 DD 08/12/
VAR RT 08/13/2013 DD 08/13/:
2.125% 04/30/2012 DD 01/30/
5.5% 8/27/1

7.880% 11/01/2017 DD 10/24/
5.750% 02/15/2014 DD 02/09/
5.4% 8/1/1.

1.850% 12/16/2013 DD 11/10/
4.780% 07/16/2012 DD 05/22/
1.125% 11/12/1

1.5% 11/15/1

1.375% 11/1

1.375% 11/01/2015 DD 11/03/
VAR RT 12/28/2021 DD 07/20/(

8.375% 03/15/2013 DD 11/18/
5.300% 01/15/2014 DD 05/15/
5.900% 03/15/2016 DD 03/02/
5.5% 3/15/1

5.9% 3/15/1

5.9% 3/15/1

3% 9/16/1!

200¢-A3 A3 5.05% 2/1
4.000% 01/01/2025 DD 01/01/
3ML+55 3/1:

VAR RT 03/19/2013 DD 03/22/:
6.650% 01/15/2018 DD 09/18/
5.4% 12/15/1

4.750% 02/01/2014 DD 02/03/
5.45% 10/1

1.875% 6/15/1

6.5% 1/15/1

5.125% 1/1

5% 5/15/1.

5% 5/15/1.

4.875% 01/15/2015 DD 12/15/
5.125% 08/15/2015 DD 08/17/
9.78% 2/14/1

5.875% 3/15/1

6.5% 11/15/1

6.500% 11/15/2013 DD 11/06/
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800,00(
1,696,001
2,635,00i

907,00(
1,500,001

700,00(
1,500,001
1,950,001

200,00(

170,00(

188,00(
1,000,001
1,200,001

100,00(
3,305,001
4,415,00

35,00(
1,900,001
2,735,001
1,575,001

80,00(
75,00(
530,00(
473,00(
13,95¢
698,00(
1,010,001
1,700,001
3,800,001
3,608,61.

146,00(
100,00(
100,00(
300,00(
450,00(
1,550,001
74,00(
1,900,001
11,000,00
895,00(

2,000,001
225,00(
552,00(
200,00(
325,00(
650,00(
300,00(
200,00(

1,251,001

1,105,001
200,00(
125,00(
500,00(
450,00(
880,00(

1,500,001
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833,86:
1,874,43.
2,688,417

927,93(
1,525,35

711,43:
1,647,08!
2,141,21!

209,87(

180,37¢

194,48

950, 73(
1,191,78

103,68:
3,519,26
4,847,93!

38,68:
1,932,12!
2,790,49:
1,669,75.

96,75¢
83,04
583,59:
476,88t
13,98
691,19t
969,44(
1,626,75.
3,636,25!
3,574,43!

166,13:
108,93t
111,95:
302,92¢
503,78¢
1,735,27.
73,15¢
2,057,51
11,328,24
896,88"

2,004,22i
234,38
575,74
217,25
350,30°
657,78¢
316,94¢
217,64:
1,346,42!
1,189,29.
215,63(
136,52¢
504,93:
454,56:
996,22!

1,698,10!

10/4/201.
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AMERICA 7.300% 01/15/2012 DD 01/16/ 380,00( 403,74.
19

http://lwww.sec.gov/Archives/edgar/data/1047122/A0R12511170852/d11k.h 10/4/201.



Form 1:-K

Table of Contents

Raytheon Savings and Investment Plan
Schedule H Line 4i - Schedule of Assets (Held at Brof Year)

Description of investment including maturity date,rate
of

Page27 of 47

Shares/Units

Identity of Issue, borrower, lessor, or similar paty interest, collateral, par, or maturity value Principal Current Value
DAIMLERC NA MTN 5.75% 9/08/1 350,00( 361,64¢
DAIMLERCHRYS GLBL 7.3% 1/15/1 850,00( 903,11
DEERE J CAPMT! 1.875% 6/17/1 600,00( 607,04
DELL INC 5.650% 04/15/2018 DD 10/15/ 40,00( 43,807
DEUTSCHE BK AC 2.375% 1/11/1 1,290,00! 1,309,02!
DEUTSCHE TEL GLE 5.25 7/22/13D 390,00( 422,38¢
DEUTSCHE TEL MTN 4.875% 7/8/1 200,00( 214,94¢
DEUTSCHE TELEKOM

INTERNATIONAL 4.875% 07/08/2014 DD 06/22/ 150,00( 161,21(
DEVON FINANCING CORP UL( 6.875% 09/30/2011 DD 10/03/ 225,00( 235,06(
DEVON FING CORI 6.875% 9/30/1 1,200,00! 1,253,65!
DIAGEO CPTL GLE 5.2 1/30/1: 1,289,00! 1,390,06:!
DIAGEO CPTL GLE 5.2 1/30/1: 1,266,00! 1,365,26!
DIRECTV HLD GLOBL 4,75 10/1/1 1,300,00! 1,385,48!
DISCOVER CARD MASTER TRU A4 A 5.650% 12/15/2015 DD 06/18/ 150,00( 165,44¢
DOMINION RESOUF 2.25% 9/1/1 425,00( 418,86(
DOMINION RESRCE 6.25% 6/30/1 1,107,00! 1,189,64.
DOW CHEMICAL CO/THE 6.125% 02/01/2011 DD 02/08/ 150,00( 150,51!
DOW CHEMICAL CO/THE 6.000% 10/01/2012 DD 08/29/ 210,00( 226,23¢
DREYFUS GOVT CASH MGMT FUNI VAR RT 12/31/2075 DD 06/03/¢ 23,302,44 23,302,44
DUKE CAP CORI 5.5% 3/01/1 200,00( 217,53¢
DUKE CAP CORI 6.25% 2/15/1 2,600,001 2,819,70!
DUKE ENERGY CAF 5.75% 11/15/1 345,00( 386,47
DUKE ENERGY CAROLINAS LLC 5.750% 11/15/2013 DD 11/17/ 50,00( 56,01:
EDS 6% 8/01/1. 230,00( 256,36’
El DU PONT DE NEMOURS & Ct 4.875% 04/30/2014 DD 04/30/ 95,00( 103,46:
EI DU PONT DE NEMOURS & Ct 4.125% 03/06/2013 DD 03/06/ 100,00( 106,07
ENCANA HLDGS 5.8 5/1/1« 430,00( 478,86:
EOG RESOURCES | 6.125 10/1/1 425,00( 474,56(
EOG RESOURCES IN 6.125% 10/01/2013 DD 09/30/ 75,00( 83,74¢
EUROPEAN INVT BK 1.75% 9/14/1 2,000,001 2,035,99.
EXPORT DEV CAN GLE 3.5 5/16/1. 1,000,00! 1,057,40
FED REALTY TR 5.4% 12/01/1 220,00( 236,88t
FED REALTY TR 6% 7/15/1. 595,00( 631,42¢
FEDERAL HOME LN MTG CORI 2.500% 01/07/2014 DD 01/08/ 6,945,001 7,223,00i
FEDERAL HOME LN MTG CORI 2.875% 02/09/2015 DD 01/07/ 2,770,001 2,885,022
FEDERAL NATL MTG ASSN 6.125% 03/15/2012 DD 03/26/ 500,00( 533,54(
FEDERAL NATL MTG ASSN 4.625% 10/15/2013 DD 09/26/ 7,315,001 8,029,31!
FEDERAL NATL MTG ASSNM 2.625% 11/20/2014 DD 10/26/ 2,895,001 3,005,06!
FEDERAL NATL MTG ASSNM 1.625% 10/26/2015 DD 09/27/ 4,695,000 4,576,12.
FEDERAL NATL MTG ASSNM 0.750% 12/18/2013 DD 11/01/ 5,745,001 5,680,82!
FFCE 1.875% 12/07/1 4,150,000  4,245,52!
FHLB 1.875% 6/21/1 8,635,001 8,836,24
FHLB 0.875% 12/27/1 1,020,00! 1,011,05!
FHLB 1.125% 5/18/1 5,960,001 6,011,59I
FHLB 1.625% 11/21/1 845,00( 860,32:
FHLG 6.00% 8/26 #G005¢ 138,09 151,54!
FHLG 6.00% 8/28 #C139: 123,85 136,24
FHLG 15YF 4.50% 8/18 #E986¢ 1,235,11 1,301,65!
FHLG 15YF 4.50% 9/18 #E992( 785,74¢ 828,07"
FHLG 15YFk 4.50% 10/18 #E998: 1,231,95! 1,298,31.
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FHLG 15YFk

FHLG 15YFk

FHLG 15YFk

FHLG 15YFk

FHLMC

FHLMC

FHLMC

FHLMC

FHLMC

FHLMC

FHLMC

FHLMC

FHLMC

FHLMC POOL #Az117(
FHLMC POOL #B:-091¢
FHLMC POOL #B:-245¢
FHLMC POOL #B:-3051
FHLMC POOL #B:-4961
FHLMC POOL #C-047:
FHLMC POOL #C!-052:
FHLMC POOL #C'-0562
FHLMC POOL #C!-098¢
FHLMC POOL #C'-099¢
FHLMC POOL #D¢-492¢
FHLMC POOL #D¢539¢
FHLMC POOL #E(-105¢
FHLMC POOL #E(-113¢
FHLMC POOL #E(-125]
FHLMC POOL #E(-125¢
FHLMC POOL #E(-127¢
FHLMC POOL #E(-128(
FHLMC POOL #E(-149i
FHLMC POOL #E(-3211
FHLMC POOL #E-9001
FHLMC POOL #E'-032¢
FHLMC POOL #E'-047¢
FHLMC POOL #E'-3561
FHLMC POOL #E-697¢
FHLMC POOL #E-995¢
FHLMC POOL #G(-0981
FHLMC POOL #G>-140¢
FHLMC POOL #G-1452
FHLMC POOL #G-156¢
FHLMC POOL #G-168=
FHLMC POOL #G-172¢
FHLMC POOL #G-179z
FHLMC POOL #G-293¢
FHLMC POOL #G-329:
FHLMC POOL #G:-0027
FHLMC POOL #J1-220¢

FHLMC POOL #Ji-220¢

FHLMC POOL #M:-003(
FHLMC POOL #M:-0281
FHLMC POOL #M¢t-003¢

4.50% 11/18 #B109:

5.00% 3/19 #G130¢

5.00% 6/24 #G135¢

7.00% 12/14 #P600!

.375% 11/30/1

.625% 12/28/1

1.125% 7/27/1

1.75% 6/15/1

1.75% 9/10/1

2.5% 1/07/1

4.125% 12/21/1

4.5% 1/15/1

5% 7/15/1.

6.500% 04/01/2034 DD 04/01/
5.500% 11/01/2018 DD 11/01/
4.500% 10/01/2018 DD 02/01/
4.500% 04/01/2019 DD 03/01/
4.500% 06/01/2019 DD 06/01/
6.500% 08/01/2021 DD 08/01/
6.000% 02/01/2022 DD 02/01/
6.000% 07/01/2022 DD 07/01/
6.500% 08/01/2026 DD 08/01/
6.500% 10/01/2026 DD 10/01/
6.000% 11/01/2021 DD 11/01/
6.500% 05/01/2022 DD 05/01/
6.000% 10/01/2016 DD 10/01/
5.500% 03/01/2017 DD 03/01/
5.500% 11/01/2017 DD 11/01/
6.500% 10/01/2017 DD 10/01/
5.500% 01/01/2018 DD 01/01/
5.000% 12/01/2017 DD 12/01/
5.500% 11/01/2018 DD 11/01/
6.500% 04/01/2016 DD 04/01/
6.000% 04/01/2017 DD 03/01/
6.500% 06/01/2017 DD 06/01/
6.000% 07/01/2017 DD 06/01/
5.000% 12/01/2017 DD 12/01/
4.000% 06/01/2018 DD 06/01/
5.000% 10/01/2018 DD 10/01/
8.500% 07/01/2028 DD 10/01/
4.000% 06/01/2013 DD 06/01/
6.500% 04/01/2018 DD 09/01/
4.500% 01/01/2019 DD 05/01/
5.000% 04/01/2020 DD 03/01/
5.500% 02/01/2020 DD 06/01/
5.500% 12/01/2017 DD 10/01/
6.500% 07/01/2021 DD 12/01/
5.000% 12/01/2018 DD 09/01/
10.000% 10/01/2030 DD 09/01,
6.000% 04/01/2020 DD 06/01/
6.500% 01/01/2020 DD 06/01/
5.000% 01/01/2020 DD 09/01/
5.000% 11/01/2017 DD 11/01/
6.000% 11/01/2014 DD 05/01/

20
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675,47¢
1,530,311
1,599,79
21,54.
3,413,00i
10,240,00
1,410,001
3,241,001
900,00(
16,686,00
391,00(
2,770,00i
6,900,00!
332,52
642,63¢
155,74
135,86:
339,92!
1,074,32!
466,45
333,37(
164,07
637,17:
308,22¢
159,61.
202,19¢
75,75¢
251,38:
41,05
174,27(
199,87¢
433,12
16,83:
338,35
136,63t
322,89t
313,49!
469,76!
161,90«
285,62!
81,96:
291,75¢
288,03¢
2,411,73
5,457,98
283,88
300,30°
504,69¢
999,00:
286,93:
213,02¢
118,51!
273,67:
115,43(
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711,86!
1,632,94
1,707,08!

22,91°
3,392,68.
10,221,35
1,422,70!
3,298,02!
884,63«
17,353,85

416,75:
3,045,00:
7,733,81

375,03

693,14«

164,45¢

143,67

359,46t
1,189,45.

514,34

367,09

181,82:

706,09(

339,86°

176,87

219,44¢

81,401
270,81¢
44,71¢
187,92¢

212,80:

467,13.

18,35(
369,28t

149,55:

352,41.

334,31«

488,99°

172,65

338,11

83,92¢

318,06

304,05¢
2,573,39
5,927,86:

304,42

327,38

538,21¢
1,183,99

313,16:

233,56°

124,58:

287,30:

119,32

10/4/201.
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FHLMC POOL #ME:-0041 6.000% 01/01/2018 DD 07/01/ 204,26 219,43.
FHLMC POOL #N!-007¢ 6.500% 05/01/2033 DD 07/01/ 233,39( 260,41:
FHLMC POOL #0:-011¢ 6.500% 08/01/2022 DD 05/01/ 356,23 394,08
FHLMC POOL #0:-013:¢ 5.500% 05/01/2027 DD 12/01/ 167,58: 179,18
FHLMC POOL #P-003¢ 5.000% 05/01/2018 DD 05/01/ 527,95 551,62¢
FHLMC POOL #P+-0031 6.500% 07/01/2014 DD 08/01/ 760,84t 797,19¢
FHLMC POOL #P+-009( 7.000% 03/01/2016 DD 01/01/ 14,38 15,42%
FHLMC MULTICLASS CTF T-9 CL A5 7.050% 03/25/2029 DD 12/01/ 410,93: 442,02!
FHLMC MULTICLASS CTFS 1835 | 6.000% 04/15/2026 DD 04/01/ 212,36 223,45¢
FHLMC MULTICLASS CTFS 2543 Q 5.500% 04/15/2022 DD 12/01/ 122,76 130,45
FHLMC MULTICLASS CTFS 2695 D 4.000% 01/15/2017 DD 10/01/ 488,52! 501,31(
FHLMC MULTICLASS MTG 6.500% 08/15/2028 DD 08/01/ 167,39 192,24¢
FHLMC MULTICLASS MTG 6.000% 12/15/2013 DD 12/01/ 210,77¢ 221,67
FHLMC MULTICLASS MTG 7.000% 01/15/2030 DD 01/01/ 302,44 347,14¢
FHLMC MULTICLASS MTG 7.500% 10/15/2030 DD 10/01/ 117,16¢ 132,87:
FHLMC MULTICLASS MTG 6.000% 09/15/2016 DD 09/01/ 122,38 131,68t¢
FHLMC MULTICLASS MTG 6.500% 09/15/2023 DD 09/01/ 323,63! 359,34
FHLMC MULTICLASS MTG 6.500% 11/15/2023 DD 11/01/ 250,08: 269,34¢
FHLMC MULTICLASS MTG 6.500% 02/15/2014 DD 02/01/ 110,49: 110,95¢
FHLMC MULTICLASS MTG 6.500% 01/15/2032 DD 01/01/ 213,67! 235,23
FHLMC MULTICLASS MTG 6.000% 03/15/2017 DD 03/01/ 141,28 149,72¢
FHLMC MULTICLASS MTG 6.500% 08/15/2031 DD 08/01/ 24,74 27,23(
FHLMC MULTICLASS MTG 6.500% 07/15/2032 DD 07/01/ 154,07¢ 171,22¢
FHLMC MULTICLASS MTG 6.500% 07/15/2032 DD 07/01/ 301,57- 346,34(
FHLMC MULTICLASS MTG 4.,500% 04/15/2019 DD 04/01/ 126,95: 133,78t
FHLMC MULTICLASS MTG 5.000% 11/15/2028 DD 02/01/ 209,70( 214,08!
FHLMC MULTICLASS MTG 4.500% 03/15/2035 DD 03/01/ 360,43t 379,80:
FHLMC MULTICLASS MTG 4.500% 01/25/2030 DD 04/01/ 195,00( 207,04:
FHLMC MULTICLASS MTG 1577 Pt 6.500% 09/15/2023 DD 09/01/ 194,40! 206,47
FHLMC MULTICLASS MTG 1837 : 6.500% 04/15/2026 DD 04/01/ 208,28: 231,55!
FHLMC MULTICLASS MTG 2475 Ft VAR RT 02/15/2032 DD 07/15/( 1,407,62 1,437,64.
FHLMC MULTICLASS MTG 2481 Ft VAR RT 02/15/2032 DD 08/15/( 1,416,59: 1,444,09.
FHLMC MULTICLASS MTG 2591 QLU 3.750% 06/15/2017 DD 03/01/ 206,61t 210,03¢
FHLMC MULTICLASS MTG 2650 QT 4.,500% 01/15/2033 DD 07/01/ 311,28: 330,53¢
FHLMC MULTICLASS MTG 2833 N/ 4.500% 05/15/2017 DD 08/01/ 1,217,60. 1,238,66:!
FHLMC MULTICLASS MTG 2890 Q/ 5.000% 01/15/2018 DD 11/01/ 222,33. 226,41°
FHLMC MULTICLASS MTG 3331 Pl 6.000% 01/15/2031 DD 06/01/ 482,00( 512,12(
FHLMC MULTICLASS MTG 3356 P/ 6.000% 11/15/2026 DD 08/01/ 117,98 118,74¢
FHLMC MULTICLASS MTG 3564 J/ 4.000% 01/15/2018 DD 08/01/ 929,09¢ 979,89:
FHLMC MULTICLASS MTG T-5 A5 VAR RT 06/25/2028 DD 05/01/¢ 927,32! 971,87
FHR 192 9% 2/2: 275,42 340,05¢
FHR 2068 t 10% 11/2. 47,841 55,20¢
FHR 2104 P( 6% 12/2¢ 174,01 189,66t
FHR 2356 GI 6% 9/1¢ 92,89¢ 100,00:¢
FHR 2363 P 6% 9/1¢ 118,20: 127,09!
FHR 2460 V: 6% 11/2¢ 26,97t 27,00
FHR 2497 BN 5% 2/2: 32,87: 33,23!
FHR 2513 T( 6% 2/3: 56,93 58,25!
FHR 2519 B° 8.5% 9/3: 2,57¢ 2,637
FHR 2527 Tt 6% 11/3: 71,96¢ 78,81
FHR 2533 PI 5.5% 12/2 240,65¢ 249,20t
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FHR 2565 ME 6% 5/3( 14,19: 14,32:
FHR 2619 HF 3.5% 11/3 111,30: 114,66(
FHR 2628 W/ 4% 7/2¢ 398,08! 404,26«
FHR 2686 Gl 5% 5/2( 162,54( 166,00t
FHR 2708 D( 5.5% 7/3. 67,43¢ 71,31¢
FHR 2770 UL 4.5% 5/1° 1,925,001 1,989,54
FHR 2802 N( 5% 5/2¢ 69,28¢ 70,19¢
FHR 2810 PI 6 2/11 395,35 416,39¢
FHR 2866 XE 42/% 2,535,001 2,650,96!
FHR 3013 V 5 1/1¢4 473,69: 498,13t
FHR 3033 UIL 5.5% 10/3 110,52¢ 114,92:
FHR 3047 Ol 5.5% 12/3: 160,32¢ 171,27:
FHR 3149 PI 6% 8/2¢ 39,39' 39,55(
FHR 3560 L/ 2% 8/1¢ 596,43 603,09t
FHR 3573 L( 1.85% 8/1. 933,74: 943,16:
FHR 3728 E/ 3.5% 9/2! 6,710,68 6,932,28!
FNMA .375% 12/28/1 7,200,001 7,154,30:
FNMA .5% 10/30/1 6,274,00i 6,257,41.
FNMA 0.75% 12/18/1 881,00( 871,15¢
FNMA 1% 9/23/1. 6,025,00i 6,015,88.
FNMA 1.125% 7/30/1 2,190,001 2,209,14!
FNMA 1.25% 8/20/1 910,00( 915,94t
FNMA 1.625% 10/26/1 2,875,001 2,802,20:
FNMA POOL #69558 6.00% 3/3: 35,40 38,99:
FNMA POOL #75278 6.00% 9/3: 44,75¢ 48,75¢
FNMA POOL #55525 6.50% 1/3: 161,05! 180,94¢
FNMA POOL #63687 6.50% 3/3: 32,14: 36,14(
FNMA POOL #73572 6.50% 3/3! 322,58: 362,70:
FNMA POOL #53588 6.50% 4/3 18,04( 20,23¢
FNMA POOL #25431 6.50% 4/3: 72,64¢ 81,66¢
FNMA POOL #64282 6.50% 4/3: 3,98( 4,45¢
FNMA POOL #58086 6.50% 5/3 4,01( 4,50¢
FNMA POOL #54575 6.50% 7/3: 296,57¢ 333,37
FNMA POOL #54589 6.50% 7/3: 558,61: 627,59¢
FNMA POOL #54581 6.50% 8/3: 20,97¢ 23,57
FNMA POOL #64517 6.50% 8/3: 3,30¢ 3,721
FNMA POOL #64656 6.50% 9/3: 77,10: 87,011
FNMA POOL #25404 6.50% 10/2 19,70: 21,91¢
FNMA POOL #66220 6.50% 10/3 8,22¢ 9,281
FNMA POOL #60740 6.50% 11/3 4,06 4,56¢
FNMA POOL #54533 6.50% 12/3 175,48 197,21:
FNMA POOL #61036 6.50% 12/3 3,38( 3,79¢
FNMA POOL #90774 7.00% 12/3 93,81( 103,20¢
FNMA POOL #99550 7.50% 11/3 793,41 893,87(
FNMA POOL #69553 8.00% 6/2 20,63¢ 23,37¢
FNMA POOL #010028 6.500% 01/15/2014 DD 04/01/ 87,42: 93,10¢
FNMA POOL #025182 6.500% 07/01/2018 DD 06/01/ 187,27: 205,22;
FNMA POOL #025210 6.500% 11/01/2018 DD 10/01/ 216,79: 238,00:
FNMA POOL #025234 6.500% 03/01/2019 DD 02/01/ 140,86t 154,64
FNMA POOL #025399 6.000% 09/01/2021 DD 08/01/ 138,09. 151,86:
FNMA POOL #025430 6.500% 05/01/2022 DD 04/01/ 169,70: 187,74
FNMA POOL #025435 7.000% 05/01/2017 DD 04/01/ 36,42¢ 40,23¢
FNMA POOL #025454 6.000% 11/01/2022 DD 10/01/ 182,54: 200,56:
21
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FNMA POOL #025468 5.500% 04/01/2018 DD 03/01/ 240,01( 258,94¢
FNMA POOL #025482 5.500% 05/01/2013 DD 05/01/ 37,24¢ 38,54¢
FNMA POOL #025491 4.000% 09/01/2018 DD 08/01/ 319,69 333,73
FNMA POOL #045611 6.000% 12/01/2018 DD 12/01/ 480,67( 524,15t
FNMA POOL #050670 6.500% 08/01/2014 DD 08/01/ 638,67 696,04¢
FNMA POOL #053506 6.500% 12/01/2014 DD 11/01/ 229,56 246,95:
FNMA POOL #053546 8.000% 09/01/2015 DD 08/01/ 69,96( 75,88¢
FNMA POOL #053583 6.500% 02/01/2020 DD 03/01/ 285,31 313,80:
FNMA POOL #055539 6.000% 03/01/2018 DD 03/01/ 95,92( 104,62¢
FNMA POOL #061266 5.500% 10/01/2016 DD 10/01/ 203,16« 218,81«
FNMA POOL #062713 6.500% 03/01/2017 DD 03/01/ 45,93; 50,26(
FNMA POOL #063419 5.500% 02/01/2017 DD 02/01/ 580,75 625,25!
FNMA POOL #063691 7.000% 03/01/2017 DD 03/01/ 68,76¢ 75,96(
FNMA POOL #063841 5.500% 03/01/2017 DD 03/01/ 41,09: 44,30¢
FNMA POOL #063877 7.000% 05/01/2017 DD 05/01/ 151,66: 167,17
FNMA POOL #064498 6.000% 05/01/2017 DD 05/01/ 136,72t 149,13¢
FNMA POOL #066071 6.000% 09/01/2019 DD 08/01/ 264,85( 281,73
FNMA POOL #066071 6.000% 04/01/2025 DD 08/01/ 363,56t 393,31
FNMA POOL #066577 5.500% 09/01/2017 DD 09/01/ 76,48 82,46
FNMA POOL #066707 7.000% 07/01/2017 DD 09/01/ 189,55¢ 209,38«
FNMA POOL #066779 5.000% 03/01/2018 DD 03/01/ 223,99t 241,78:
FNMA POOL #067045 5.500% 11/01/2017 DD 11/01/ 315,98 340,72(
FNMA POOL #068127 5.000% 01/01/2018 DD 01/01/ 587,82 628,70:
FNMA POOL #068138 5.500% 02/01/2018 DD 02/01/ 373,09 402,30:
FNMA POOL #068242 4.000% 07/01/2018 DD 07/01/ 117,47: 122,63:
FNMA POOL #069760 4.500% 05/01/2018 DD 04/01/ 281,33¢ 298,04
FNMA POOL #069802 3.500% 04/01/2019 DD 04/01/ 164,14¢ 170,04¢
FNMA POOL #070729 5.000% 05/01/2018 DD 05/01/ 1,388,16: 1,462,07.
FNMA POOL #070880 4.000% 06/01/2018 DD 05/01/ 221,94 231,68t
FNMA POOL #070984 5.000% 06/01/2018 DD 06/01/ 267,46 286,39t
FNMA POOL #070987 5.000% 06/01/2018 DD 06/01/ 200,00« 214,16(
FNMA POOL #071023 4.500% 06/01/2018 DD 06/01/ 207,93: 220,27
FNMA POOL #072039 4.500% 07/01/2018 DD 07/01/ 290,16: 307,38¢
FNMA POOL #072535 4.500% 04/01/2019 DD 03/01/ 1,089,25. 1,152,55:
FNMA POOL #072550 7.000% 11/01/2032 DD 05/01/ 85,42 95,90¢
FNMA POOL #072552 5.500% 04/01/2019 DD 05/01/ 292,20« 315,26:
FNMA POOL #072612 4.000% 07/01/2018 DD 07/01/ 151,37¢ 158,02t
FNMA POOL #072746 4.500% 08/01/2018 DD 08/01/ 271,30( 287,40°
FNMA POOL #073377 4.500% 08/01/2018 DD 08/01/ 605,64 641,60:
FNMA POOL #073513 6.500% 11/01/2022 DD 12/01/ 523,21« 575,45
FNMA POOL #073529 4.500% 12/01/2019 DD 02/01/ 182,21 193,37¢
FNMA POOL #073552 4.000% 12/01/2018 DD 04/01/ 1,094,48 1,142,53
FNMA POOL #074046 5.000% 11/01/2018 DD 10/01/ 140,66! 150,62:
FNMA POOL #074207 4.500% 03/01/2019 DD 03/01/ 397,90¢ 422,27
FNMA POOL #074540 6.000% 04/01/2024 DD 02/01/ 358,73t 394,18t
FNMA POOL #074959 5.000% 11/01/2018 DD 10/01/ 412,66 441,87:
FNMA POOL #075613 8.500% 11/01/2012 DD 11/01/ 12,05¢ 12,01
FNMA POOL #076132 5.000% 04/01/2019 DD 04/01/ 317,07¢ 340,91(
FNMA POOL #076800 4.000% 09/01/2013 DD 01/01/ 128,62t 131,82¢
FNMA POOL #077315 4.000% 06/01/2019 DD 06/01/ 359,12: 374,44.
FNMA POOL #077344 4.000% 07/01/2019 DD 07/01/ 816,34 851,16¢
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FNMA POOL #084225
FNMA POOL #088836
FNMA POOL #088843
FNMA POOL #088868
FNMA POOL #088888
FNMA POOL #088889
FNMA POOL #092379
FNMA POOL #099532
FNMA POOL #099578
FNMA POOL #0ADO032!
FNMA 10YR #73502
FNMA 15YR #77388
FNMA 15YR #72885
FNMA 15YR #68245
FNMA 15YR #74527
FNMA 15YR #88865
FNMA 15YR #73072
FNMA 15YR #72585
FNMA 15YR #68014
FNMA 15YR #68424
FNMA 15YR #55524
FNMA 15YR #62903
FNMA 15YR #73552
FNMA 15YR #63327
FNMA 15YR #25468
FNMA 15YR #72579
FNMA 15YR #72579
FNMA 15YR #79506
FNMA 15YR #61100
FNMA 15YR #61642
FNMA 15YR #67665
FNMA 15YR #41670
FNMA 15YR #58374
FNMA 15YR #25216
FNMA 15YR #44534
FNMA 15YR #44978
FNMA 15YR #66881
FNMA 15YR #42003
FNMA 15YR #32379
FNMA 15YR #55572
FNMA

FNMA 20YR #54541
FNMA

FNMA

FNMA

FNMA GTD REMIC P/
FNMA GTD REMIC PN
FNMA GTD REMIC PN
FNMA GTD REMIC PN
FNMA GTD REMIC PN
FNMA GTD REMIC P/T 0:-58 HC
FNMA GTD REMIC P/T 0:-57 NK
FNMA GTD REMIC P/T 0:-80 VC
FNMA GTD REMIC P/T 0:-87 OE

7.000% 09/01/2019 DD 09/01/
7.000% 04/01/2037 DD 04/01/
5.000% 12/01/2021 DD 05/01/
5.000% 12/01/2018 DD 09/01/
4.500% 12/01/2018 DD 11/01/
7.500% 11/01/2037 DD 11/01/
4.500% 08/01/2020 DD 05/01/
5.000% 12/01/2020 DD 12/01/
8.000% 11/01/2037 DD 06/01/
6.500% 09/01/2028 DD 10/01/
4.50% 11/1

4.00% 3/1!

4.00% 8/1.

4.00% 9/1.

4.50% 6/1!

4.50% 7/2!

4.50% 8/1.

4.50% 11/1

5.50% 1/1:

5.50% 1/1:

5.50% 2/1

5.50% 3/1

5.50% 3/2

5.50% 4/1

5.50% 4/1.

5.50% 9/1!

5.50% 9/1

5.50% 10/1

5.50% 12/1

5.50% 12/1

5.50% 12/1

6.00% 1/1.

6.00% 6/1

6.00% 11/1

6.00% 11/1

6.00% 11/1

6.00% 11/1

6.50% 5/1:

6.50% 6/1.

6.50% 6/1!

2.75% 3/13/1

6.50% 12/2

4.625% 10/15/1

4.625% 10/15/1

4.75% 11/19/1

7.000% 12/25/2023 DD 12/01/
6.500% 03/25/2024 DD 03/01/
6.000% 12/25/2016 DD 11/01/
3.000% 07/25/2022 DD 06/01/
7.000% 11/25/2022 DD 11/01/
5.500% 09/25/2017 DD 08/01/
5.000% 06/25/2018 DD 05/01/
5.000% 04/25/2016 DD 07/01/
3.500% 04/25/2033 DD 08/01/

22

365,47.
577,74¢
1,819,791
1,386,61
1,711,46
1,083,28
602,71:
3,021,78:
280,03:
673,41:
178,33:
408,76!
36,44
59,39:
469,61«
231,64¢
131,52
188,91
39,52¢
478,96t
82,20:
82,51:
113,50!
91,10¢
236,48!
58,37¢
74,10
65,40:
51,24«
30,80¢
41,71¢
271,11:
30,94¢
177,55
247,43
195,72:
42,30¢
45,26
97,73
35,84(
3,337,00i
7,05(
4,460,001
280,00(
1,037,001
491,10:
650,16:
276,99!
75,59]
300,18t
270,57(
110,31
366,08!
260,96:
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386,78t
654,27!
1,946,32
1,483,03.
1,813,07!
1,218,87.
627,59¢
3,231,89
316,29
748,77¢
183,49
426,36:
38,03¢
61,98
496,37¢
244.,85:
139,04(
199,71
42,65]
516,30(
88,68¢
88,81
122,59
98,057
255,43
63,06¢
80,01:
70,59¢
55,15¢
33,157
44,97(
294,54¢
33,62¢
192,90:
268,82
212,64:
46,04(
47,49;
103,19¢
37,65¢
3,487,871
7,84(
4,895,51!
307,34.
1,115,82.
526,06¢
723,33
299,38t
77,00:
336,12:
294,17
117,26:
384,99°
265,14(
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FNMA GTD REMIC P/T 0-70 BA 4.500% 11/25/2017 DD 09/01/ 165,03t 168,02
FNMA GTD REMIC P/T 0-70 JA 4.,500% 10/25/2019 DD 09/01/ 183,15t 187,28t
FNMA GTD REMIC P/T 0-89 DF VAR RT 04/25/2023 DD 11/25/( 3,235,67 3,239,55
FNMA GTD REMIC P/T 0-97 G. 4.500% 10/25/2030 DD 12/01/ 2,277,37 2,367,30!
FNMA GTD REMIC P/T 0-21 BK 4.750% 07/25/2023 DD 02/01/ 3,568,22 3,713,56:.
FNMA GTD REMIC P/T 0-109 HA 4.500% 05/25/2024 DD 10/01/ 5,427,18! 5,646,27!
FNMA GTD REMIC P/T 0+43 CL G 6.500% 09/25/2033 DD 05/01/ 169,74t 174,10¢
FNMA GTD REMIC P/T 0+-63 AE 6.500% 10/25/2033 DD 06/01/ 100,61¢ 102,30t
FNMA GTD REMIC P/T 063 CL AB 6.500% 10/25/2033 DD 06/01/ 99,42 101,09¢
FNMA GTD REMIC P/T 0+-78 BC 6.500% 01/25/2034 DD 07/01/ 162,75 167,37¢
FNMA GTD REMIC P/T 0-114 A€ VAR RT 10/27/2037 DD 11/30/( 1,200,00! 1,197,901
FNMA GTD REMIC P/T 0-77 CL MH 6.000% 12/25/2036 DD 07/01/ 1,476,88 1,603,77!
FNR 199¢-46 E 6% 8/2¢ 298,68! 314,44
FNR 200:-44 PC 7% 9/3: 46,34« 51,03}
FNR 200:-7 PF 7% 3/3: 17,34 19,09:
FNR 200:-56 MC 5.5% 9/1° 88,91: 95,31¢
FNR 20095 AN 5.5% 1/2! 370,00« 396,87¢
FNR 200¢75 CM 6.5% 12/3. 215,59: 219,75
FNR 200°-68 PA 5.5% 6/3t 153,42: 161,18
FNR 200-79 PE 5% 4/2¢ 500,00( 519,52!
FNR 201(-123 DL 3.5% 11/2! 625,31 648,78t
FNR 201(-143 E 3.5% 12/2! 972,00¢ 1,009,37.
FNR 9¢8 QD € 3/14 176,95¢ 185,59:
FNR G9:-3 K 7% 2/2: 102,53: 113,26(
FNW 200:-W4 2A 6.5% 10/4, 32,20: 35,52¢
FORDO 200-A A3B 1ML+25C 5/1z 4,143,71! 4,191,341
FORDO 200-B A3 2.790% 08/15/2013 DD 06/09/ 775,59 785,79
FORDO 200-B A3 2.79 8/13TALI 2.79 8/13TALF 663,56 672,28¢
FORDO 200-D A3 2.17% 10/1 2.17% 10/1 400,00( 404,52
FORDO 200-E A3 1.51% 1/1 1.51% 1/1. 700,00( 705,32:
FORDO 201-B A3 0.98% 10/1 0.98% 10/1 590,00( 591,56:
FPL GROUP CAPITAL INC 5.350% 06/15/2013 DD 06/17/ 100,00( 108,33¢
FPL GROUP CAPITAL INC 7.875% 12/15/2015 DD 12/12/ 80,00( 96,44«
FRANCE TELECON 2.125% 9/16/1 214,00( 208,31¢
FSPC "-54 2A 6% 2/4. 6% 2/4: 155,23 170,78:
FSPC "-54 3A 7% 2/4. 7% 2/4: 70,70: 78,56
GCCFC 200-GG3 A2 CSTR 8/4 8/1 503,47t 508,40¢
GE CAF 5.25% 10/19/1 720,00( 769,52:
GE CAP COR| 2.25% 11/9/1 500,00( 480,67¢
GE CAP COR| 2.25% 11/9/1 555,00( 533,55:
GE CAP COR| 3.5% 8/1: 1,311,00! 1,358,19
GE CAP COR| 3.5% 8/1: 1,337,00! 1,385,13.
GE CAP FDIC 3% 12/09/1 2,962,001 3,033,20!
GE CAP FDIC GMTHI 2% 9/28/1. 900,00( 919,30:
GE CAP MTN 2.8% 1/08/1 135,00( 138,01:
GE CAP MTN 3.5% 6/28/1 1,835,00! 1,867,14
GE ELEC MTN GLE 5.875 2/15/12, 1,925,00! 2,024,96!
GECAP GLBL MTN 5.45% 1/15/1 465,00( 500,06:
GECAP MTN 5.65% 6/09/1 315,00( 345,68(
GEMNT 200¢-3 A 2.54% 9/1. 1,600,00! 1,619,22.
GEN ELEC CAP CR 5.5 6/4/1- 3,000,001 3,276,001
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GEN ELEC CAP MTM 5.4 9/20/1. 480,00( 523,51¢
GENERAL ELC CAP COR 2.250% 11/09/2015 DD 11/09/ 4,285,001 4,119,38!
GENERAL ELEC MTN 1.875% 9/1 1,302,001 1,302,69
GENERAL ELECTRIC CAPITAL COR VAR RT 09/20/2013 DD 03/20/( 5,500,001 5,296,44!
GENERAL ELECTRIC CAPITAL COR  4.750% 09/15/2014 DD 09/17/ 520,00( 556,00(
GENERAL ELECTRIC CAPITAL COR  5.650% 06/09/2014 DD 06/09/ 335,00( 367,62
GENERAL ELECTRIC CAPITAL COR  6.000% 06/15/2012 DD 06/07/ 1,065,001 1,138,49
GENERAL ELECTRIC CAPITAL COR 5.500% 06/04/2014 DD 06/04/ 1,900,001 2,074,801

GENERAL ELECTRIC CAPITAL COR  5.250% 10/19/2012 DD 10/19/ 780,00( 833,64

GENERAL ELECTRIC CAPITAL COR  2.250% 03/12/2012 DD 03/12/ 3,875,000  3,956,99!
GENERAL ELECTRIC C( 5.000% 02/01/2013 DD 01/28/ 1,795,001 1,918,80.
GENERAL MILLS INC 6.000% 02/15/2012 DD 02/21/ 211,00( 222,48
GENERAL MILLS INC 5.650% 09/10/2012 DD 08/29/ 53,00( 57,05(
GMAC COMMERCIAL MORTGAGE

C3 A2 4.930% 07/10/2039 DD 12/01/ 875,00( 918,38!
GNMA POOL #46254 7.00% 2/2: 5,60( 6,311
GNMA POOL #55257 7.00% 5/3; 32,21 36,42"
GNMA POOL #46264 7.00% 7/2: 179,51¢ 202,42
GNMA POOL #41661 7.00% 8/2: 34,36: 38,72t
GNMA POOL #45891 7.00% 8/2: 8,52¢ 9,60¢
GNMA POOL #48135 7.00% 10/2 129,82¢ 146,45:
GNMA POOL #18699 8.00% 11/2 12,71¢ 14,48«
GNMA POOL #051509 7.000% 02/15/2015 DD 02/01/ 33,26¢ 36,14¢
GNMA POOL #053079 6.500% 01/15/2023 DD 01/01/ 343,66t 389,49
GNMA POOL #056943 6.500% 05/15/2017 DD 05/01/ 278,04t 304,11«
GNMA POOL #064143 6.500% 06/15/2020 DD 06/01/ 144,42 158,65¢
GNMA POOL #078157 8.000% 01/15/2016 DD 03/01/ 22,71 24,70¢
GNMA 20YR #59367 6.50% 4/2: 26,31¢ 29,72:
GNMA GTD REMIC 0(-9 CL Z! 8.500% 02/16/2030 DD 02/01/ 203,62 247,09:
GNMA GTD REMIC 018 OV 7.000% 10/20/2031 DD 03/01/ 75,89¢ 76,72
GNMA GTD REMIC 200(-27 CL Z 7.500% 09/20/20¢ 44,55¢ 51,54¢
GNMA GTD REMIC 200:-54 GE 6.500% 08/20/2032 DD 08/01/ 131,04¢ 144,07¢
GNMA GTD REMIC P/T 200-40 UK 6.500% 06/20/2032 DD 06/01/ 261,84« 302,83t
GNMA GTD REMIC TR 200~14 PC 7.000% 02/16/20¢ 132,88t 145,43
GNMA GTD REMIC TR 200+6 Z 7.500% 02/20/20¢ 45,70¢ 52,02:
GOLD WEST FINL 4.75% 10/01/1 550,00( 581,91
GOLDMAN FDIC 3.25% 6/15/1 764,00( 793,10¢
GOLDMAN SA FDIC 2.15% 3/1. 200,00( 203,89
GOLDMAN SACH GLB 5.25 10/15/1 2,427,00 2,626,54.
GOLDMAN SACHS 5.35% 1/15/1 1,500,001 1,611,60:
GOLDMAN SACHS 4.75% 7/15/13 D 459,00( 488,96:
GOLDMAN SACHS GLE 5.5 11/15/1 335,00( 362,28
GOLDMAN SACHS GLE 5.15 1/15/1 190,00( 204,64.
GOLDMAN SACHS GROUP INC/TH  6.000% 05/01/2014 DD 05/06/ 2,000,00! 2,203,28
GOLDMAN SACHS GROUP INC/TH  3.700% 08/01/2015 DD 07/28/ 820,00( 835,50t
GOLDMAN SACHS GROUP INC/TH  6.600% 01/15/2012 DD 01/10/ 5,000,000  5,287,30
GOLDMAN SACHS GROUP INC/TH  5.500% 11/15/2014 DD 11/15/ 365,00( 394,72
GOLDMAN SACHS GROUP INC/TH  4.750% 07/15/2013 DD 07/15/ 100,00( 106,52°
GOLDMAN SACHS GROUP INC/TH  5.350% 01/15/2016 DD 01/17/ 1,720,001 1,847,96:
GOLDMAN SACHS GROUP INC/TH  5.150% 01/15/2014 DD 01/13/ 210,00( 226,18
GOLDMAN SACHS GROUP INC/TH  3.250% 06/15/2012 DD 12/01/ 1,220,001 1,266,47!
GOLDMAN SACHS GROUP INC/TH  2.150% 03/15/2012 DD 03/19/ 2,200,001 2,242,83.
GOLDMAN SACHS MTN 3.7% 8/1/1! 1,106,001 1,126,91
GREENWICH CAPITAL COMME GG1

A7 VAR RT 06/10/2036 DD 05/01/( 2,000,00! 2,157,201
GREENWICH CAPITAL COMME GG3

A2 4.305% 08/10/2042 DD 02/01/ 1,244,54 1,256,74:

23
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GREENWICH CAPITAL COMME GG3
A4 VAR RT 08/10/2042 DD 02/01/( 1,245,000 1,314,24
HAROT 200¢-1 A4 9/18/201- 1,240,000  1,266,68!
HAROT 200¢-3 A3 2.310% 05/15/2013 DD 07/14/ 811,29: 820,35!
HAROT 201(-1 A4 1.98% 5/23/1 260,00( 264,51:
HAROT 201(-2 A3 1.34% 3/1. 730,00( 735,43
HAROT 201(-3 A3 7% 5/1: 1,350,000  1,343,76:
HART 200¢-A A3 2.03% 8/1. 360,00( 364,08
HEWLETT PACKARLC 6.125% 3/01/1 325,00( 368,03
HEWLETT-PACKARD CC 4.750% 06/02/2014 DD 02/26/ 100,00( 109,56¢
HJ HEINZ FINANCE CC 6.625% 07/15/2011 DD 01/15/ 100,00( 103,10¢
HOME DEPOT INC 5.25% 12/16/1 350,00( 384,14:
HOME DEPOT INC 5.4% 3/01/1 350,00( 392,21
HOUSEHOLEL 6.375% 10/15/1 500,00( 521,25!
HOUSEHOLL 6.375% 11/27/1 310,00( 336,09:
HOUSEHOLL 7% 5/15/1. 500,00( 536,47
HOUSEHOLD GLBL 4.75% 7/15/1 190,00( 200,38t
HRPT PROPERTIE 5.7511/1/1 105,00( 109,33(
HSBC FIN CORP GLI 5.25 1/15/1 350,00( 375,69
HSBC FINANCE CC 5% 6/30/1! 190,00( 201,81¢
HSBC FINANCE CO FRI 4/24/201: 1,000,00! 995,19(
HSBC FINANCE COR| 5.000% 06/30/2015 DD 06/27/ 210,00( 223,06:
HSBC FINANCE CORI VAR RT 09/14/2012 DD 09/15/( 1,865,000 1,837,921
HSBC FINANCE CORI VAR RT 01/15/2014 DD 11/21/ 4,900,000  4,701,84.
HSBC FINANCE CORI VAR RT 04/24/2012 DD 04/24/( 2,700,000  2,687,01.
HSBC FINANCE CORI 7.100% 12/15/2011 DD 12/27/ 250,00( 259,96(
HSBC FINANCE COR| 6.375% 11/27/2012 DD 11/27/ 1,675,000 1,815,98!
HSBC FINANCE COR| 4.750% 07/15/2013 DD 07/21/ 210,00( 221,48:
HSBC FINANCE CORP FR 7/19/201. 990,00( 982,38°
HSBC FINANCEFRN 3ML+3: 9/14/201. 1,135,000 1,118,52.
HSBC USA FDIC 3.125% 12/16/1 265,00( 271,83t
ING BANK MTN 144A 2.65% 1/1. 1,290,000 1,297,733
ING BANK NV 2.650% 01/14/2013 DD 01/14/ 1,860,000 1,871,14
ING BANK NV 144A 2% 10/18/1. 1,970,000  1,946,49
INTER AMERN DEV MTN 1.75 10/1: 2,005,000 2,044,56
JDOT 200-A A3 2.590% 10/15/2013 DD 06/09/ 329,81 333,00¢
JDOT 200-B A3 1.570% 10/15/2013 DD 10/09/ 900,00( 905,93:
JOHN DEERE CAPITAL COR 4.500% 04/03/2013 DD 04/03/ 80,00( 85,56¢
JOHN DEERE CAPITAL COR 5.250% 10/01/2012 DD 03/30/ 100,00( 107,56:
JP MORGAN CP REP REF 0.230% 01/03/2011 DD 12/30/ 33,500,000 33,500,00
JPMC CO MTH 4.65% 6/1. 1,488,000 1,588,27!
JPMC CO MTH 4.65% 6/1. 907,00( 968,12:
JPMMTN 1.65% 9/30/1 670,00( 670,45¢
JPMORGAN CHASE Ct 3.4% 6/24/1 862,00( 879,02¢
JPMORGAN FDIC 3.12512/1/1 843,00( 863,98¢
JPMORGAN FDI(C 2.125% 12/1 1,450,000 1,489,93
KCP&L GREATER MISSOURI
OPERATI 11.875% 07/01/2012 DD 01/01, 245,00( 277,90¢

KELLOGG CC 5.125% 12/03/2012 DD 12/03/ 60,00( 64,30«
KELLOGG CC 4.250% 03/06/2013 DD 03/06/ 200,00( 212,28(
KEY BANK OH MTN 5.5% 9/17/1 250,00( 264,86
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KEYCORF

KFW GLB

KRAFT FOODS INC
KRAFT FOODS INC
KRAFT FOODS INC

LG&E & KU ENERGY LLC
LG&E & KU MTN 144A
MACQUARIE GROUP 144
MACQUARIE GROUP LTL
MANUF & TRADERS

MANUFACTURERS & TRADERS

TRUST

MARSHALL & ILSLEY MTN # 0014¢

MCDONNELL DOUGLAS CORI

MERCK & CO INC

MERRILL LYN

MERRILL LYN CO

MERRILL LYN CO

MERRILL LYN CO

MERRILL LYNCH

MERRILL LYNCH

MERRILL LYNCH & CO INC

MERRILL LYNCH & CO INC

MERRILL LYNCH & CO INC

MERRILL LYNCH & CO INC

MERRILL LYNCH & CO INC

MERRILL LYNCH & CO INC

MERRILL LYNCH & CO INC

MERRILL LYNCH & CO INC

MERRILL LYNCH CO

MET LIFE 3ML+50 FRN 144/

METROPOLITAN LIFE GLOBAL
FUNDI

METROPOLITAN LIFE MTN #TR0000

METROPOLITAN MTN 2.5 144/
MEXICO GVT GLB
MICROSOFT COR
MICROSOFT CORP MTI
MIDAMERICAN ENR

MILLER BREWING 144A

MONUMENTAL GLOBAL FDG 144A

MORGAN STAN FDIC
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STANLEY
MORGAN STLY MTN
MSTDW

NALT 200¢-B A3
NALT 201C-A A2
NALT 201C-B A3

6.500% 05/14/2013 DD 05/14/
4.75 5/15/1

6.750% 02/19/2014 DD 12/19/
2.625% 5/8/1

2.625% 5/8/1

2.125% 11/15/2015 DD 11/12/
21251111

7.3% 8/1.

7.300% 08/01/2014 DD 08/06/
6.625 12/4/1

6.625% 12/04/2017 DD 12/04/
5.350% 04/01/2011 DD 03/28/
9.750% 04/01/2012 DD 04/02/
2.15% 1/15/1

6.875% 4/25/18 D

5.45% 2/05/1

6.15% 4/25/1

6.4% 8/28/1

5.45% 7/15/1

5.45% 7/15/1

6.050% 08/15/2012 DD 08/15/
6.400% 08/28/2017 DD 08/28/
5.450% 02/05/2013 DD 02/05/
6.150% 04/25/2013 DD 04/25/
6.875% 04/25/2018 DD 04/25/
5.000% 02/03/2014 DD 02/03/
5.450% 07/15/2014 DD 07/19/
5.000% 01/15/2015 DD 11/22/
5% 1/15/1!

4/12

2.500% 01/11/2013 DD 01/13/
5.200% 09/18/2013 DD 09/18/
2.51/13/201

5.875 1/15/1

1.625% 09/25/2015 DD 09/27/
1.625% 9/1

5.875% 10/1/1

5.5% 8/1.

VAR RT 01/15/2014 DD 01/18/(
3.25% 12/1/1

5.750% 08/31/2012 DD 08/31/
5.375% 10/15/2015 DD 10/21/
6.000% 04/28/2015 DD 04/28/
6.000% 05/13/2014 DD 05/13/
VAR RT 05/14/2013 DD 05/14/:
1.950% 06/20/2012 DD 01/20/
2.250% 03/13/2012 DD 03/13/
4.1% 1/26/1

5.3% 3/01/1

5.375 10/15/1

6% 5/13/1.

5.625% 1/09/1

6.6% 4/01/1

11/1¢

1.1% 3/1:

1% 12/15/1.
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245,00 266,00:
2,305,000 2,432,25
95,00( 108,29«
1,116,000 1,147,71.
1,158,000  1,190,90:
1,580,000 1,515,72
457,00( 438,40¢
395,00( 431,36
1,205,000  1,315,93;
220,00 246,98
130,00( 145,94
200,00 201,61
245,00 270,31
660,00 651,70
3,000,000  3,283,07.
140,00( 147,67:
555,00( 595,51¢
130,00( 137,44
205,00 215,52
735,00 772,73
140,00( 148,24t
137,00( 144,84t
2,460,000 2,594,78:
605,00 649,17:
4,700,000  5,143,49:
700,00 724,43
225,00 236,55:
295,00 307,18:
275,00 286,35t
1,260,000  1,259,52!
1,550,000 1,583,85:
1,700,000  1,841,28
2,000,000  2,043,68!
350,00( 387,62!
2,930,000 2,857,42.
980,00( 955,72:
1,710,000  1,845,02
610,00 662,00:
2,000,000 1,920,78
1,250,000  1,282,52.
100,00( 106,93
160,00( 168,05¢
3,000,000  3,249,00!
3,900,000  4,213,87;
2,100,000  2,176,18:
2,525,000 2,577,21
5,125,000 5,226,47!
1,761,000  1,786,56.
1,050,000 1,118,89:
140,00( 147,05
2,690,000  2,906,49.
200,00 208,82
160,00( 170,47
170,00( 171,14¢
530,00( 530,56¢
610,00 608,79:
10/4/201.
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NATIONAL AUSTRALIA BANK LTD 2.500% 01/08/2013 DD 01/08/ 210,00( 213,99:
NATIONAL AUSTRALIA BANK LTD 3.750% 03/02/2015 DD 03/02/ 1,510,00! 1,561,62
NATIONAL RURAL UTILITIES

COOPE 4.750% 03/01/2014 DD 02/25/ 160,00( 172,97
NATIONWIDE BUILDING SOCIETY 4.650% 02/25/2015 DD 02/25/ 1,745,00! 1,759,22.
NATIONWIDE MTN 144A 4.65% 2/1! 425,00( 428,46
NATL AUST BK 144A 2.5% 1/08/1 190,00( 193,61:
NATL AUST BK 144A 3.75 3/02/1 1,085,00! 1,122,10
NATL RURAL 4,75% 3/1/1 140,00( 151,35:
NBC UNIVERSAL INC 3.650% 04/30/2015 DD 04/30/ 1,790,00! 1,836,00.
NBC UNV INC MTN 144A 3.65 4/1! 430,00( 441,04¢
NBC UNV INC MTN 144A 3.65 4/1! 650,00( 666,70:
NELNET EDUCATION LOAN FU 2A

A4 VAR RT 08/26/2019 DD 04/29/( 10,000,00 9,893,401
NELNET STUDENT LOAN TRUST 3

A3 VAR RT 06/22/2017 DD 07/27/( 825,78! 824,62
NEW YORK LIFE GLOBAL FDG 144/ 4.650% 05/09/2013 DD 05/09/ 1,800,00! 1,935,66!
NEW YORK LIFE MTN #TR0001 144. 5.375% 09/15/2013 DD 09/10/ 250,00( 275,82(
NORDEA BANK AB 1.750% 10/04/2013 DD 10/04/ 2,720,001 2,706,56.
NORDEA BK AG 144+ 1.75 10/4/1 2,510,001 2,497,60:!
NORDEA BK AG 144+ 1.75 10/4/1 1,000,00! 995,06
NORTHERN TR C( 4.625% 5/1/1 147,00( 158,92¢
NOVARTIS CAP CC 2.9% 4/24/1 1,040,00! 1,068,37.
NOVARTIS CAPITAL CORF 2.900% 04/24/2015 DD 03/16/ 3,130,001 3,215,38I
ONCOR ELECTRIC DELIVERY CO

LLC 6.375% 05/01/2012 DD 11/01/ 1,000,00! 1,064,68!
ONTARIO (PROVINCE OF 2.950% 02/05/2015 DD 02/05/ 450,00( 465,05!
ONTARIO PRO\ 1.875% 9/15/1 2,600,001 2,541,85!
ORACLE CORF 5.250% 01/15/2016 DD 01/13/ 250,00( 281,07(
PACIFIC GAS & ELEC 6.25% 12/1 460,00( 515,67(
PACIFICORF 6.9% 11/15/1 500,00( 527,06¢
PANCANADIAN PETROLEUM LTD 6.300% 11/01/2011 DD 11/05/ 1,000,00! 1,045,33!
PNC FUND CORP MTI 3% 5/19/1: 940,00( 957,17:
PNC FUNDING CORI 5.250% 11/15/2015 DD 11/03/ 110,00( 117,72:
PNC FUNDING CORI 5.625% 02/01/2017 DD 02/08/ 110,00( 117,58
PNCFUND MTN 3.625% 2/8/1 728,00( 752,71¢
PORT TOWNSEND HLDGS CO INC

COM 52t 0
PPG INDUSTRIES INt( 5.750% 03/15/2013 DD 03/18/ 260,00( 282,19
PRAXAIR INC 4.375% 03/31/2014 DD 03/26/ 290,00( 309,81:
PRCTRGBL FRN 3ML+: 11/14/201. 150,00( 150,12:
PRICOA GBL MTN #TR 00034 144 5.300% 09/27/2013 DD 09/28/ 1,000,00! 1,094,06!
PRICOA GLB 1 MTN 144/ 5.45 6/1: 2,000,001 2,217,19
PRICOA GLOBAL FUNDING 5.450% 06/11/2014 DD 06/11/ 185,00( 205,09:
PRINCIPAL LFE MTN 5.156/17/1 225,00( 228,59
PRINCIPAL LIFE INCOME FUNDINC 5.300% 04/24/2013 DD 04/24/ 270,00( 292,18
PRINCIPAL LIFE MTN 5.3 4/24/1. 250,00( 270,54(
PRINCIPAL LIFE MTN 5.312/14/1 150,00( 161,36¢
PRINICPAL LIFE #TR 00007 144 6.250% 02/15/2012 DD 02/20/ 100,00( 104,36(
PROCTER & GAMBLE 1.8% 11/15/1 670,00( 656,84

PROCTER & GAMBLE
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INTERNATIONAL
PROCTOR&GAMBLE INTL
PROGRESS ENERG
PROGRESS ENERG
PROGRESS ENERGY IN
PRUDENTIAL FINANCIAL INC
PRUDENTIAL FINANCIAL INC
PSEG POWER LL!

PUB SVC EL & GAS

PUBLIC SERVICE ELECTRIC & GA!

PUBLIC SVC ELEC

RABOBANK NED 1444

RABOBANK NEDER 144/

RABOBANK NEDERLAND

RABOBNK NEDRLD MTN

RBS

RBS

RBS PLC FRN 3ML+242 8/1

RENTENBANK

RENTENBANK GLB

ROYAL BANK OF SCOTLAND
PLC/THE

ROYAL BANK OF SCOTLAND
PLC/THE

ROYAL BK CDA GMTN

ROYAL BK EMTN

ROYAL BK OF SCOTLAND PLC

ROYAL BK OF SCTLD 3ML+9(

ROYAL BK SCT 144/

SABMILLER PLC

SEMPRA ENERG®

SHELL INTERNATIONAL FINANCE
BV

SHELL INTERNATIONAL FINANCE
BV

SHELL INTERNATIONAL FINANCE
BV

SHELL INTL FIN

SHELL INTL MTN

SHELL INTL MTN

SIEMENS NV 144/

SIMON PROPERTY GROUP L

SIMON PROPERTY GROUP L

SLC STUDENT LOAN TRUST 2 A

SLM STUDENT LOAN TRUST 1 A

SLM STUDENT LOAN TRUST 5 A

SLM STUDENT LOAN TRUST 6 A

SLM STUDENT LOAN TRUST 6 A

SLM STUDENT LOAN TRUST 7 A

SLM STUDENT LOAN TRUST 8 A

SLM STUDENT LOAN TRUST 8 A

SLMA 20076 A1 3ML+17

SLMA 2007-6 A2 3ML+2¢

SOUTHERN CALIFORNIA EDISON
Co

SOUTHERN C(

SOUTHERN C(

SOUTHERN C(

SOUTHWESTERN BELL
TELEPHONE LF

SPECTRA ENERGY CAPITAL LL(

1.350% 08/26/2011 DD 08/28/
1.35% 8/1.

6.05% 3/15/1

7.1% 3/01/1

6.050% 03/15/2014 DD 03/19/
3.625% 09/17/2012 DD 09/15/
3.875% 01/14/2015 DD 01/14/
7.750% 04/15/2011 DD 10/15/
6.3311/1/1

6.330% 11/01/2013 DD 12/02/
2.7% 5/01/1

3.2% 3/11/1

2.65% 8/1.

2.125% 10/13/2015 DD 10/13/
2.12510/1

4.875% 3/16/1

3.4 08/13 SNI

RBS PLC FRN 3ML+242 8/1
1.875% 9/24/1

3.25 3/15/1

4.875% 03/16/2015 DD 03/16/

2.650% 04/23/2012 DD 04/23/
2.625% 12/1

2.65% 4/23/1

VAR RT 04/23/2012 DD 04/23/(
4/1z

1.5% 3/30/1

5.500% 08/15/2013 DD 08/13/
8.9% 11/15/1

4.000% 03/21/2014 DD 03/23/
1.875% 03/25/2013 DD 03/25/

3.100% 06/28/2015 DD 06/28/
4% 3/21/1.

1.875 3/25/1

1.875 3/25/1

5.750% 10/17/2016 DD 08/16/
5.625% 08/15/2014 DD 08/11/
6.100% 05/01/2016 DD 05/15/
VAR RT 06/15/2017 DD 06/26/(
VAR RT 10/25/2016 DD 01/17/(
VAR RT 10/25/2019 DD 06/21/(
VAR RT 10/25/2017 DD 06/12/(
VAR RT 04/27/2020 DD 06/30/(
VAR RT 04/25/2022 DD 08/11/(
VAR RT 10/25/2016 DD 09/14/(
VAR RT 01/25/2018 DD 09/14/(
4/1t

1/1¢

4.150% 09/15/2014 DD 03/20/
4.150% 05/15/2014 DD 05/19/
2.375% 9/15/1

4.15% 5/1.

7.000% 07/01/2015 DD 07/01/
5.500% 03/01/2014 DD 02/20/

1,500,001
2,400,001
1,000,001
758,00(
3,500,001
1,015,001
1,360,001
40,00(
300,00(
80,00(
525,00(
650,00(
1,572,001
2,295,00i
985,00(
1,000,001
300,00(
2,700,001
1,000,001
2,000,001

1,610,00

2,000,001
1,000,001
2,000,001
2,000,001
3,000,001
1,610,001
1,430,001

400,00(

245,00(
1,285,001

1,510,001
220,00(
3,935,001
1,300,001
200,00(
100,00(
50,00(
1,895,091
810,00(
839,03!
1,475,001
331,24¢
98,31"
1,687,311
1,100,001
1,654,26.
1,500,001

135,00(
105,00(
510,00(
231,00(

255,00(
180,00(
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1,511,62!
2,418,60
1,110,54.
765,71(
3,886,891
1,053,37
1,403,08!
40,77¢
336,82¢
89,82(
529,67
661,70(
1,612,51.
2,219,49!
952,59
1,022,92.
303,04
2,741,52!
1,018,17:
2,092,29

1,646,90:

2,050,66!
1,002,02.
2,044,18I
2,019,38I
2,999,97
1,623,86!
1,552,12.

472,12¢

260,70!
1,304,37

1,550,69!
234,10:
3,994,34i
1,319,60
229,78:
109,31:
56,05
1,895,04
811,96(
837,49¢
1,483,12
327,84«
98,23:
1,686,75!
1,096,79
1,653,62!
1,494,82

144,63:
110,51:
502,04:
243,12¢

293,70¢
195,78:

10/4/201.



Form 1:-K

STADSHYPOTEK AE
STATE STREET COR
STATE STREET CORP

STATOILHYDR ASA

SUNTRUST BANK

SUNTRUST BANK/ATLANTA GA
SVENSKA HANDELSBANKEN AB

1.450% 09/30/2013 DD 09/30/

2.150% 04/30/2012 DD 03/06/

STATE STREET BANK SHORT TERM
INVESTMENT FUNC

2.9% 10/15/1

5.25% 11/5/1

7.250% 03/15/2018 DD 03/17/

4.875% 06/10/2014 DD 06/10/

25

250,00(
6,375,001

2,934,69:
1,600,001
325,00(
100,00(
1,265,001
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249,69¢
6,508,17.

2,934,69:
1,654,42.
342,29
110,87¢
1,344,68.

10/4/201.
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SVENSKA HANDELSBANKEN AB 2.875% 09/14/2012 DD 09/14/ 1,500,00:! 1,536,39
SVENSKA MTN 1444 2.8759/14/1 1,000,00:! 1,024,25
TAOT 201C-A A3 1.27% 12/1 330,00( 331,99¢
TAOT 201(-B A3 1.04% 2/1. 390,00( 391,65:
TELECOM ITALI 6.2% 7/18/1 835,00( 856,92¢
TELECOM ITALI FRN 3ML+61 7/11 700,00( 698,34:
TELECOM ITALIA 4,95% 9/30/1 693,00( 710,00¢
TELECOM ITALIA 4,95% 9/30/1 1,497,00! 1,533,74.
TELECOM ITALIA 5.25% 11/15/1 210,00( 218,77¢
TELECOM ITALIA CAPITAL SA 5.250% 11/15/2013 DD 05/15/ 1,200,00:! 1,250,17.
TELECOM ITALIA CAPITAL SA 4.950% 09/30/2014 DD 09/30/ 210,00( 215,15¢
TELECOM ITALIA MTN 6.175% 6/1 800,00( 850,77«
THOMSON REUTERS COR 5.950% 07/15/2013 DD 06/20/ 270,00( 299,72
TIME WARNER CAB 6.2% 7/01/1 2,000,00t! 2,221,26.
TIME WARNER CAB 5.85 5/1/17Wi 140,00( 156,21
TIME WARNER CABLE INC 5.850% 05/01/2017 DD 04/09/ 160,00( 178,52¢
TIME WARNER ENT 10.15% 5/01/1 140,00( 155,45¢
TIME WARNER ENTERTAINMENT

COL 10.150% 05/01/2012 DD 11/01, 151,00( 167,67
TIME WARNER INC 3.150% 07/15/2015 DD 07/14/ 800,00( 812,81¢
TIME WARNER INC 3.15% 7/15/1 948,00( 963,18t
TOTAL CAPITAL SA 3.000% 06/24/2015 DD 06/24/ 6,755,001 6,896,65:
TOTAL CAPITAL SA 2.300% 03/15/2016 DD 09/15/ 100,00( 97,68
TRANSCANADA PIPELINES LTD N1 4.000% 06/15/2013 DD 06/12/ 175,00( 185,48
TRAVELERS COS INC/THI 5.800% 05/15/2018 DD 05/13/ 55,00( 61,61«
TYCO INTERNATIONAL FINANCE

SA 6.000% 11/15/2013 DD 11/12/ 1,735,00! 1,924,70!
TYCO INTL GRF 6% 11/15/1. 600,00( 665,60
U S TREAS STRIP GENERIC TIN 02/15/201. 5,000,001 4,979,201
U S TREAS STRIP GENERIC TIN 02/15/201. 14,800,00 14,275,93
U S TREAS STRIP GENERIC TIN 11/15/201.; 5,245,001 5,187,35
U S TREASURY BONI 11.250% 02/15/2015 DD 02/15) 3,000,001 4,156,891
U S TREASURY BONI 08.875% 08/15/2017 DD 08/15/ 1,095,00! 1,521,02
U S TREASURY BONI 08.125% 08/15/2019 DD 08/15/ 343,00( 477,86¢
U S TREASURY BONI 0.000% 08/15/2011 DD 02/15/ 520,00( 519,25¢
U S TREASURY BONI 0.000% 08/15/2012 DD 02/15/ 3,600,001 3,568,531
U S TREASURY BONI 0.000% 08/15/2013 DD 02/15/ 3,520,001 3,436,29.
U S TREASURY BONI 0.000% 08/15/2014 DD 02/15/ 300,00( 284,89:
U S TREASURY BONI 0.000% 11/15/2013 DD 11/15/ 200,00( 194,31¢
U S TREASURY BONI 05/15/201. 9,550,001 9,137,15.
U S TREASURY BONI 0.000% 11/15/2014 DD 11/15/ 550,00( 518,38t
U S TREASURY BONI 0.000% 05/15/2016 DD 08/15/ 5,105,001 4,524,25!
U S TREASURY BONI 0.000% 08/15/2016 DD 12/11/ 300,00( 262,32(
U S TREASURY BONI 0.000% 11/15/2017 DD 05/15/ 150,00( 123,88°
U S TREASURY NOTI 4.750% 01/31/2012 DD 01/31/ 3,000,001 3,141,091
U S TREASURY NOTI 4.750% 08/15/2017 DD 08/15/ 350,00( 396,89
U S TREASURY NOTI 1.750% 11/15/2011 DD 11/15/ 1,160,00! 1,174,40
U S TREASURY NOTI 3.125% 05/15/2019 DD 05/15/ 497,00( 502,24
U S TREASURY NOTI 2.625% 07/31/2014 DD 07/31/ 45,523,000 47,610,68
U S TREASURY NOTI 3.625% 08/15/2019 DD 08/15/ 32,100,000 33,534,54
U S TREASURY NOTI 2.125% 05/31/2015 DD 05/31/ 52,880,000 53,722,90
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U S TREASURY NOTI

U S TREASURY NOTI

U S TREASURY NOTI

U S TREASURY NOTI

U S TREASURY NOTI

U S TREASURY NOTI

U S TREASURY NOTI

U S TREASURY NOTE
UDR INC MTN

UNION BK NA

UNION PACIFIC CORI
UNION PACIFIC CORI

UNITED MEXICAN STS TR# 0001
UNITED PARCEL SERVICE IN(
UNITED STATES TREASURY NOTE

BO
US BANCORF
US BANCORP MTH
US BANK NA
US CNTRL FED Cl
US CNTRL FED Cl
US TREAS-CPI INFLAT

USAA AUTO OWNER TRUST 2 A

USAOT 200+1 A4
USAOT 200+-1 A4
USAOT 200+-2 A3
USTB
USTB
USTCOUF
USTCOUF
USTN
USTN
USTN
USTN
USTN
USTN
USTN
USTN
USTN
USTN
USTN
USTN
USTN
USTN
USTN
USTN
USTN
USTN
USTN
USTN
USTN
USTN
USTN
USTN
USTN
USTN
USTPRIN

1.875% 06/30/2015 DD 06/30/
0.375% 09/30/2012 DD 09/30/
1.250% 09/30/2015 DD 09/30/
0.500% 10/15/2013 DD 10/15/
0.375% 10/31/2012 DD 10/31/
1.250% 10/31/2015 DD 10/31/
0.375% 08/31/2012 DD 08/31/
2.125% 12/31/2015 DD 12/31/
5.5% 4/1/1.

2.125% 12/16/1

4.875% 01/15/2015 DD 11/23/
5.650% 05/01/2017 DD 04/18/
6.375% 01/16/2013 DD 01/16/
4.500% 01/15/2013 DD 01/15/

0.500% 11/30/2012 DD 11/30/
3.15% 3/4/1
4.2% 5/15/1

VAR RT 10/26/2012 DD 11/02/:

1.9% 10/19/1
1.9% 10/19/1
2.375% 04/15/2011 DD 04/15/
2.530% 07/15/2015 DD 11/13/
4.5% 10/1.

4.77 9/1.

1.54% 02/1
3.875% 8/15/4
8.875% 2/15/1
2/15/201.
5/15/201¢
.625% 12/31/1
.375% 9/30/1
0.75% 12/15/1
1% 4/30/1.
1.375% 2/15/1
1.75% 3/31/1
1.75% 3/31/1
1.75% 4/15/1
1.75% 7/31/1
1.875% 4/30/1
1.875% 6/30/1
1.875% 6/30/1
2.125% 11/30/1
2.125% 12/31/1
2.125% 5/31/1
2.125% 5/31/1
2.375% 10/31/1
2.375% 2/28/1
2.375% 9/30/1
2.5% 3/31/1
2.5% 3/31/1
2.5% 4/30/1
2.625% 11/15/2
2.625% 7/31/1
3% 9/30/1.
3.125% 10/31/1
11/15/201.

26

102,881,00
25,305,00
28,300,00
20,755,00
34,970,00

9,000,001
7,000,001
3,300,001
460,00(
660,00(
185,00(
100,00(
100,00(
1,080,001

32,100,00
312,00(
990,00(

1,900,001
5,000,001
970,00(
9,916,65!
585,00(
593,62¢
450,00(
890,00(
2,800,001
1,326,001
3,500,001
6,000,001

70,000,00

23,201,00

33,651,00

15,377,00

25,199,00

40C
1,130,001
36,730,00
8,161,00
9,110,001
994,00(
8,431,00
3,000,001
48,705,00
2,260,001
11,899,00
7,979,001
5,000,001
5,038,001
58,000,00
3,181,001
44,887,00
114,440,00
50C
3,000,001
13,550,00
5,420,001
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103,290,46
25,244,717
27,457,50
20,523,16
34,863,34

8,710,291
6,987,401
3,317,52.
488,96
658,85!
198,94(
110,42(
109,25(
1,155,229

32,058,59
320,95¢
1,057,53.
1,905,79
5,104,81!
990,33«
10,005,00
602,43:
607,17¢
476,05:
896,43!
2,579,06:
1,907,36!
3,376,07
5,317,45.
70,038,29
23,145,71
33,411,77
15,501,40
25,578,95
40¢
1,152,15
37,573,68
8,134,88!
9,317,10
997,96(
8,464,58!
3,073,12!
48,963,72
2,296,02.
12,088,67
8,258,88
5,153,15!
5,218,26!
60,034,64
3,292,58!
46,405,43
107,949,07
52¢
3,111,32
14,134,34.
5,366,36

10/4/201.
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Raytheon Savings and Investment Plan
Schedule H Line 4i - Schedule of Assets (Held at Brof Year)

Description of investment including maturity date,rate of ~ Shares/Units
interest, collateral, par, or maturity value Principal Current Value

6.5% 2/2: 663,65( 767,55

Identity of Issue, borrower, lessor, or similar paty
VENDE 199+1 2ZB
VENDEE MORTGAGE TRUST 1

2E 7.000% 09/15/20z 179,71 207,28!
VERIZON COM INC 5.25% 4/15/1 2,000,001 2,174,571
VERIZON NEW ENGLAND INC  4.750% 10/01/2013 DD 10/03/ 100,00( 106,75:
VERIZON PA GLBL 5.65% 11/15/1 480,00( 499,43:
VERIZON PENNSYLVANIA INC  5.650% 11/15/2011 DD 11/13/ 150,00( 156,07:
VODAFONE GLBL 5% 12/16/1 475,00 517,07
VODAFONE GLBL 5% 12/16/1 1,790,00! 1,948,56!
VODAFONE GROUP PL! 4.150% 06/10/2014 DD 06/10/ 3,000,00! 3,153,554
VODAFONE GRP PL( 4.15% 6/10/1 1,500,00! 1,576,77
VODAFONE GRP PL( 5.5% 6/15/1 655,00( 669,26(
VODAFONE GRP PLC FR! 6/15/201: 200,00( 200,28:
VWALT 2008-A A3 3.41% 4/1. 668,22t 675,32
VWALT 2010-A A3 A30.99% 11/1 1,340,00! 1,337,18.
VWIF 144A 1.625% 8/12/1 534,00( 533,72
WACHOVIA BANK

COMMERCIAL C2 A4 4.980% 11/15/2034 DD 11/01/ 1,725,00i 1,811,521
WACHOVIA BANK NA 5.600% 03/15/2016 DD 03/09/ 100,00( 108,81(
WACHOVIA CORF 4.875% 02/15/2014 DD 02/06/ 235,00( 247,47
WACHOVIA CORP GLE 5.3 10/15/1 100,00( 103,64¢
WALMART .75% 10/25/1 2,000,001 1,981,95!
WALMART 2.875% 4/01/1 2,100,001 2,154,19:
WAL -MART STORES INC 2.875% 04/01/2015 DD 04/01/ 3,267,001 3,351,32
WAL -MART STORES INC 0.750% 10/25/2013 DD 10/25/ 3,000,001 2,972,94
WALMART STORES MTN 3.2% 5/1 834,00( 872,30t
WASHINGTON MUTUAL

FINANCE CORF 6.875% 05/15/2011 DD 05/24/ 350,00( 357,30t
WASHINGTON REIT 5.95% 6/15/1 290,00( 295,17¢
WELLPOINT INC 6.000% 02/15/2014 DD 02/05/ 245,00( 272,30:
WELLS FAR FDIC 3% 12/09/1 4,536,001 4,645,05
WELLS FARGC 5.25% 10/23/1 1,870,00! 2,004,78:
WELLS FARGC 5.25% 10/23/1 1,388,00! 1,488,04
WELLS FARGO & CC 6.375% 08/01/2011 DD 07/31/ 100,00( 103,20°
WELLS FARGO & CC 5.250% 10/23/2012 DD 10/23/ 500,00( 536,04
WELLS FARGO & CC 2.125% 06/15/2012 DD 03/30/ 1,700,001 1,739,08:
WELLS FARGO BANK NA 4.750% 02/09/2015 DD 02/07/ 315,00( 334,17
WELLS FARGO MTN 3.625% 4/15/1 1,016,00! 1,053,53:
WESTERN OIL SANDS IN( 8.375% 05/01/2012 DD 04/23/ 300,00( 326,40t
WESTFIELD CAP CORP 144 5.125% 11/15/2014 DD 11/02/ 1,600,00! 1,700,14
WESTPAC BANK CORI 2.1% 8/2/1: 470,00 474,77
WESTPAC BANK CORI 3% 8/4/1" 5,500,001 5,527,81!
WESTPAC BANKING 4.2% 2/27/1 1,070,00! 1,123,02:
WESTPAC BANKING CORI 4.200% 02/27/2015 DD 08/27/ 2,590,00! 2,718,33!
WESTPAC BANKING CORI 2.250% 11/19/2012 DD 11/19/ 173,00( 177,00°
WESTPAC BK COR] 1.85% 12/09/1 1,530,00! 1,534,12:
WESTPAC BKC 2.25% 11/19/1 160,00( 163,70t
WOART 201(-A A3 1.34% 12/1 460,00 463,01.
WOOLWORTHS LTC 2.550% 09/22/2015 DD 09/22/ 1,290,00! 1,274,08.
WOOLWORTHS LTD MTN 2.55% 9/1! 500,00( 493,83(
WPP FINANCE Uk 8.000% 09/15/2014 DD 06/10/ 1,285,00! 1,478,32i
WYETH 5.5% 2/01/1. 350,00( 389,09t
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XEROX COREF
XEROX COREF
WRAP CONTRACT

Total Investment Contracts

Registered Investment Companies

*Fidelity

*Fidelity

*Fidelity

*Fidelity

*Fidelity

*Fidelity

*Fidelity

*Fidelity

*Fidelity

*Fidelity

*Fidelity

*Fidelity

*Fidelity

AM Cent SM CAP VAL
COL/Acorn Select .
Dodge & Cox Intl St
Fed UST Cash RSV
First Eagle Oversea
Hartford CAP APP |/
HRTFRD Midcap HLS I/
Ivy Science & Tech
Marsico Focu

MSIF Small Co Growth
Munder MDCPCORE GR
Oakmark Global
OPPHMR Intl Sm Co"
Pimco Total Return In
SPTN Int TR Indx IN\

T. Rowe Price Health Scien
T. Rowe Price SM Cap Sta

Turner Emrg Grth

Vanguard Morgan Growth AD

Vanguard Primecap AD
Vanguard Windsor AD!
WFA INTL BOND IS

Total Registered Investment Companie

Common Collective Trusts

BLACKROCK

BLACKROCK

NORTHERN TRUST

HARRIS ASSOCIATES

Total Common Collective Trusts

Raytheon Company Common Stoc

4.250% 02/15/2015 DD 12/04/ 1,230,00!
6.875% 8/15/1 1,700,00!
WRAP CONTRACT NA
Fidelity Balanced Fur 29,389,04
Fidelity Equity Income Fur 14,186,14
Fidelity Freedom 2000 Fu 418,65
Fidelity Freedom 2005 Fu 366,06!
Fidelity Freedom 2010 Fu 2,379,47
Fidelity Freedom 2015 Fu 6,934,41
Fidelity Freedom 2020 Fu 8,273,19
Fidelity Freedom 2025 Fu 6,330,56:
Fidelity Freedom 2030 Fu 4,283,35
Fidelity Freedom 2035 Fu 3,029,14.
Fidelity Freedom 2040 Fu 5,443,17
Fidelity Freedom Income Fu 747,49:
Fidelity Institutional Money Market Fui 1,117,037,91
Equity Based Mutual Fur 19,113,82
Equity Based Mutual Fur 6,108,54'
Equity Based Mutual Fut 4,700,78
Fixed Income Based Mutual Fur 9,179,53
Equity Based Mutual Fut 10,804,84
Equity Based Mutual Fut 7,533,46!
Equity Based Mutual Fur 10,673,09
Equity Based Mutual Fur 471,28
Equity Based Mutual Fur 3,724,27
Equity Based Mutual Fur 4,649,95!
Equity Based Mutual Fut 2,086,81:
Equity Based Mutual Fut 7,823,29!
Equity Based Mutual Fut 7,485,07.
Fixed Income Based Mutual Fur 46,482,93
Fixed Income Based Mutual Fur 3,366,86!
Equity Based Mutual Fur 1,044,34
Equity Based Mutual Fur 11,549,35
Equity Based Mutual Fur 5,397,76
Equity Based Mutual Fut 3,564,02!
Equity Based Mutual Fut 6,931,25:
Equity Based Mutual Fut 3,452,55!
Fixed Income Based Mutual Fur 9,017,70.
BLACKROCK US DEBT INDEX NON-
LENDABLE FUND F 4,929,95!
BLACKROCK EAFE EQUITY INDEX
NON-LENDABLE FUND F 1,984,26!
NTGI-QM COLLECTIVE DAILY S&P 500
EQUITY INDEX FUND- NON LENDING 197,39¢
HARRIS ASSOCIATES OAKMARK
EQUITY & INCOME COLLECTIVE
INVESTMENT TRUST 13,426,12
27
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1,287,02:
1,758,34.
3,668,39!

2,051,325,85

535,762,24
627,594,91
4,852,16
4,553,85.
30,171,69
88,205,78
109,123,39
84,829,53
58,253,63
41,741,58
75,442,33
8,543,85!
1,117,037,91
172,788,93
175,498,61
167,865,18
9,179,53
248,295,34
319,117,75
277,607,12
15,807,01
67,372,06
65,889,79
59,369,96
175,867,66
183,234,59
504,339,83
35,924,67
31,622,61
163,654,40
275,555,99
199,193,37
473,196,95
157,402,18
103,613,42

6,668,509,95

56,152,12
32,799,91

732,937,03

174,673,86

996,562,94

10/4/201.
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Raytheon Savings and Investment Plan
Schedule H Line 4i - Schedule of Assets (Held at Brof Year)

Description of investment including maturity date,rate of Shares/Units

Pagedq of 47

* RAYTHEON COMPANY
Total Raytheon Company Common Stoc

Common Stoc}

ACELTD

AECOM TECHNOLOGY CORI
AERCAP HOLDINGS N\

AGCO CORt

ALPHA NAT RES INC
AMERICA MOVIL SPON ADR SER

L

AMERISOURCEBERGEN COR
ANADARKO PETROLEUM CORI
APOLLO INVT CORF

AVON PRODUCTS IN(

BAXTER INTL INC

BRISTOL-MYERS SQUIBB C(
CELANESE CORP SER

CONOCOPHILLIPS

CONSOL ENERGY IN(
COPA HOLDINGS SACL ¢/

CORNING INC

DEVON ENERGY CORI
DOLE FOOD CO IN(

EATON CORF
FORD MOTOR C(

FREEPORT MCMORAN COPPER &

GOLD

GOLDMAN SACHS GROUP INt
GRUPO MEXICO SAB DE CV SER

HARRIS CORF

INTL BUS MACH COREF

INVESCO LTD

JPMORGAN CHASE & C(

LANXESS AG
LOEWS CORI
LORILLARD INC
METHANEX CORF
METLIFE INC

MURPHY OIL CORF

NEWELL RUBBERMAID INC
NOBLE ENERGY INC
PETROBRAS SA SPONS AC
PETROHAWK ENERGY COR
PNC FINANCIAL SERVICES GRP

INC

PPG INDUSTRIES IN¢
SCHNITZER STEEL INDS INC CL ,
SENSATA TECHNOLOGIES

HOLDG BV

SOUTHERN COPPER COF

STANLEY BLACK & DECKER INC COMMON STOCE

interest, collateral, par, or maturity value Principal Current Value

RAYTHEON COMMON STOCF 24,418,90 1,131,572,01
1,131,572,01

COMMON STOCEk 80,46 5,009,07:
COMMON STOCEk 45,231 1,265,27
COMMON STOCEk 124,86¢ 1,763,15!
COMMON STOCEk 51,67 2,617,85i
COMMON STOCk 111,05¢ 6,666,69:
COMMON STOCk 108,00( 6,192,72I
COMMON STOCk 113,06: 3,857,64.
COMMON STOCEk 44,40( 3,381,50:
COMMON STOCEk 107,60 1,191,171
COMMON STOCEk 79,70¢ 2,316,22
COMMON STOCEk 35,24t 1,784,10:
COMMON STOCk 97,54 2,583,04!
COMMON STOCk 113,80( 4,685,141
COMMON STOCk 68,70( 4,678,47!
COMMON STOCk 99,80( 4,864,25.
COMMON STOCEk 41,24¢ 2,427,03:
COMMON STOCEk 46,20( 892,58
COMMON STOCEk 60,97" 4,787,30:
COMMON STOCEk 80,43( 1,086,60!
COMMON STOCk 42 ,55¢ 4,320,16:
COMMON STOCk 106,45: 1,787,31.
COMMON STOCk 37,10( 4,455,33!
COMMON STOCEk 14,55( 2,446,72!
COMMON STOCEk 623,00( 2,554,03i
COMMON STOCEk 105,70( 4,788,21I
COMMON STOCEk 33,80( 4,960,48!
COMMON STOCk 121,82¢ 2,931,13
COMMON STOCk 65,26( 2,768,32!
COMMON STOCk 43,60( 3,445,122
COMMON STOCk 46,87( 1,823,71.
COMMON STOCEk 79,60( 6,531,97!
COMMON STOCEk 24,70( 750,88(
COMMON STOCEk 60,10( 2,670,84.
COMMON STOCEk 19,82: 1,477,73
COMMON STOCk 88,90( 1,616,20:
COMMON STOCk 43,70( 3,761,691
COMMON STOCk 144,20( 5,456,522
COMMON STOCk 68,50( 1,250,12!
COMMON STOCEk 36,637 2,224,59!
COMMON STOCEk 15,00( 1,261,05!
COMMON STOCEk 29,80( 1,978,42.
COMMON STOCk 17,50( 526,92!
COMMON STOCk 104,39( 5,087,96!
32,80( 2,193,33I

10/4/201.
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TALECRIS BIOTHERAPEUTICS
HDGS
TJX COMPANIES INC NEV
TYCO INTL LTD
UNION PACIFIC CORI
UNITED TECHNOLOGIES COR
VALE SA ADR
WARNER CHILCOTT PLC CL £
WINDSTREAM CORF
XEROX CORF
Total Common Stock
Convertible Securities
APACHE CORIF
CITIGROUF
HARTFORD FINL

Total Convertible Securities

Investment in the DB/DC Master Trust
INTEREST IN RAYTHEON
COMPANY COMBINED DB/DC
MASTER TRUST

Total Investment in the DB/DC Master
Trust

Total Investments

*Participant Loan

Total Investments Inculding Participant
Loans

* Party in interes

COMMON STOCK
COMMON STOCEk
COMMON STOCEk
COMMON STOCEk
COMMON STOCEk
COMMON STOCK
COMMON STOCK
COMMON STOCK
COMMON STOCK

6% PC 8/1/1
7.5% PC 12/15/1
7.25% PC F 4/1

INVESTMENT IN MASTER TRUS”

3.25%-10.25%

28

15,50«
74,14¢
58,30(
83,95(
43,64
52,00(
44,10(
64,76
74,70(

6,00(
6,00(
29,00(

13,746,69
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363,34(
3,291,34.
2,415,95;
7,778,80
3,435,73
1,797,641

994,89t

902,85:

860,54«

156,959,82

397,56(
820,14(
745,84!

1,963,545

255,731,76

255,731,76

11,263,928,0€
241,046,00

11,504,974,07

10/4/201.



Form 1-K Page4€ of 47

Table of Contents

SIGNATURES

The PlanPursuant to the requirements of the Securities &xgh Act of 1934, the trustees (or other persors wh
administer the employee benefit plan) have dulyseduthis annual report to be signed on its belyathe undersigned
hereunto duly authorized.

RAYTHEON SAVINGS AND INVESTMENT PLARN

Date: June 22, 2011 By: /s MicHAEL J. WboD
Michael J. Wood
Vice President, Controller and Chief Accounting Offcer
Raytheon Compan)

29
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EXHIBIT INDEX
Exhibit No. Description
23.1 Consent of PricewaterhouseCoopers LLP, IndeperRiegistered Public Accounting Fir
30
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