STATE STREET.

Base Currency: USD - US DOLLAR Starting Balance Debits Credits Ending Balance
ASSETS
AVERAGE COST OF SECURITIES. ...ttt e se e 35,287,577.17 0.00 0.00 35,287,577.17
AVERAGE COST OF SHORT TERM INV.....cciiiiiiiieeiceecrcenereeeneeare e 3,224,407.27 4,527.27 0.00 3,228,934.54
CASH BALANCE . ...ttt ettt et en e s ennetanee 0.00 4,527.27 4,627.27 0.00
TOTAL CASH & CASH EQUIVALENTS ..ottt e ceeeeenneene 3,224,407.27 9,054.54 4,527.27 3,228,934.54
RECEIVABLE FOR INVESTMENTS SOL 0.00 0.00 0.00 0.00
RECEIVABLE FOR FOREIGN EXCHANGES (FX) 0.00 0.00 0.00 0.00
DIVIDENDS RECEIVABLE ... . 0.00 0.00 0.00 0.00
INTEREST RECEIVABLE ....cotiiii ettt ebe st 4,527.27 2,547.74 4,697.35 2,377.66
TAX REFUNDS RECEIVABLE.....cooiiiiiiii ettt s anea s 0.00 0.00 0.00 0.00
OTHER RECEIVABLES........... 0.00 0.00 0.00 0.00
OTHER ASSETS ..ottt ettt et st e snene e 0.00 0.00 0.00 0.00
MORTGAGE EXPENSE RESERVE... 0.00 0.00 0.00 0.00
RECEIVABLE FOR FUND SHARES SOL 0.00 0.00 0.00 0.00
TOTALASSETS 38,516,511.71 11,602.28 9,224.62 38,518,889.37
LIABILITIES

PAYABLE FOR FOREIGN CURRENCY PURCHASED........coovcieviiiicrcenne 0.00 0.00 0.00 0.00
PAYABLE FOR INVESTMENTS PURCHASED 0.00 4,527.27 4,527.27 0.00
PAYABLE FOR FUND SHARES REPURCHASED........cccooiiiiiierirecieiei e 0.00 0.00 0.00 0.00
ACCRUED EXPENSES.....oo ittt sttt ettt e s 0.00 0.00 0.00 0.00
TAXES WITHHELD LIABILITY. 0.00 0.00 0.00 0.00
OTHER LIABILITIES................ 0.00 0.00 0.00 0.00
OTHER PAYABLES ...ttt ettt st 0.00 0.00 0.00 0.00
INCOME DISTRIBUTIONS ..ottt ettt et 0.00 0.00 0.00 0.00
INTEREST PAYABLE ...ttt re e e sneaee 0.00 0.00 0.00 0.00
TOTAL LIABILITIES 0.00 4,527.27 4,527.27 0.00
NET ASSETS - EXCLUDING MARKET 38,516,511.71 16,129.55 13,751.89 38,518,889.37
UNREALIZED GAIN/LOSS -

ON INVESTMENTS ..ottt ettt se et st s -1,544,238.89 0.00 -1,217,053.97 -327,184.92
ON FOREIGN CASH POSITIONS. ...ttt st seesbes e s v ens 0.00 0.00 0.00 0.00
ON INCOME RECEIVABLES.......ccccccceue. 0.00 0.00 0.00 0.00
ON INVESTMENT & FX RECEIVABLES.. 0.00 0.00 0.00 0.00
ON INVESTMENT & FX PAYABLES................ 0.00 0.00 0.00 0.00
TOTAL UNREALIZED SEC & CUR GAIN/LOSS -1,544,238.89 0.00 -1,217,053.97 -327,184.92
TOTAL NET ASSETS AT MARKET 36,972,272.82 16,129.55 -1,203,302.08 38,191,704.45
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STATE STREET,

Base Currency: USD - US DOLLAR Starting Balance Debits Credits Ending Balance
CAPITAL
PRIOR YEARS NAV AT COST .ottt cneriiieitseeetreneateneeseacnnesaensseseencsreneserneuenonaene 38,413,337.93 0.00 0.00 38,413,337.93
NET INCOME - CURRENT YEAR................ 103,173.78 170.08 2,547.74 105,551.44
ACCUMULATED INCOME DISTRIBUTIONS.. 0.00 0.00 0.00 0.00
CONTRIBUTIONS ...ttt et et eve e s 0.00 0.00 0.00 0.00
WITHDRAWALS . ....oeoiiier ettt ettt enn et et euea e e ensicae s conaee 0.00 0.00 0.00 0.00
BENEFIT PAYMENTS ... 0.00 0.00 0.00 0.00
RETURN OF BENEFIT PAYMENTS.. 0.00 0.00 0.00 0.00
TRANSFERS IN.c...ccveiiiiiereieee 0.00 0.00 0.00 0.00
TRANSFERS OUT ...ttt 0.00 0.00 0.00 0.00
MORTGAGE TRANSFER. ...t 0.00 0.00 0.00 0.00
INTERLEDGER CURRENCY TRANSFERS IN...... 0.00 0.00 0.00 0.00
INTERLEDGER CURRENCY TRANSFERS OUT.....cciiiiriiric et 0.00 0.00 0.00 0.00
NET INTERLEDER TRANSFERS........c.ccoeiine 0.00 0.00 0.00 0.00
AVERAGE SECURITY GAIN/LOSS ...t ettt 0.00 0.00 0.00 0.00
UNREALIZED G/L ON OPEN FUTURES CONTRACTS 0.00 0.00 0.00 0.00
REALIZED G/L ON FUTURES CONTRACTS ...t 0.00 0.00 0.00 0.00
CAPITAL GAIN 0.00 0.00 0.00 0.00
RESIDUAL G/L ON FUTURES 0.00 0.00 0.00 0.00
TOTAL CAPITAL 38,516,511.71 170.08 2,547.74 38,518,889.37
UNREALIZED APPR/DEPR ON SECURITIES......c.ocooiiiieecrecenneceeccenree e -1,544,238.89 -1,217,053.97 0.00 -327,184.92
NET CAPITAL AT MARKET 36,972,272.82 -1,216,883.89 2,547.74 38,191,704.45
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STATE STREET.

December 11, 2009
Base Currency: USD - US DOLLAR Starting Balance Debits Credits Ending Balance
INCOME - CURRENT PERIOD
DIVIDEND INCOME......cciiriieiirrieie ettt et rre e s st sbeevee s s beae s e b 80,788.29 0.00 0.00 80,788.29
INTEREST INCOME................. . 22,385.49 170.08 2,547.74 24,763.15
TIPS INFLATION ADJUSTMENT ..ottt 0.00 0.00 0.00 0.00
AMORTIZATION/ACCRETION INCOME............ 0.00 0.00 0.00 0.00
CURRENCY GN/LS ON DIVIENDS RECEIVED.......c.ooviiiinvciireicne e 0.00 0.00 0.00 0.00
CURRENCY GN/LS ON INTEREST RECEIVED......ccooiiiiciiiiiiee e 0.00 0.00 0.00 0.00
CURRENCY GAIN/LOSS 0.00 0.00 0.00 0.00
CURRENCY GN/LS ON SECURITY SETTLEMENTS....ociiiiiiiiiieee 0.00 0.00 0.00 0.00
CURRENCY GN/LS ON FX CONTRACT STLMNTS...cciiiiieeetece e 0.00 0.00 0.00 0.00

AVERAGE GN/LS ON CURRENCY DISPOSAL.... 0.00 0.00 0.00 0.00

CURRENCY GAIN/LOSS ON SPOT FX...ocoviine 0.00 0.00 0.00 0.00
CURRENCY GN/LS - FORWARD FX SETTLEMENTS. 0.00 0.00 0.00 0.00
OTHER INCOME ..ottt s 0.00 0.00 0.00 0.00
EXTERNAL MANAGER EXPENSE 0.00 0.00 0.00 0.00
STOCK LOAN INCOME.......ooiiiiiiiiiiiiern e 0.00 0.00 0.00 0.00
AVG SECURITY GN/LS-MBS PAYDOWNS. ...t 0.00 0.00 0.00 0.00
TOTAL INCOME 103,173.78 170.08 2,547.74 105,551.44
EXPENSES - CURRENT PERIOD
EXPENSES. ..ot 0.00 0.00 0.00 0.00
OTHER EXPENSES 0.00 0.00 0.00 0.00
DIVIDEND TAX WITHHELD EXPENSE.......cccoooiiiiiiniiiina 0.00 0.00 0.00 0.00
INTEREST TAX WITHHELD EXPENSE. ..o 0.00 0.00 0.00 0.00
TOTAL EXPENSES 0.00 0.00 0.00 0.00
NET INCOME - CURRENT PERIOD 103,173.78 170.08 2,547.74 105,551.44
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STATE STREET.

Base Currency: USD - US DOLLAR Starting Balance Debits Credits Ending Balance
ASSETS 38,516,511.71 11,602.28 9,224.62 38,518,889.37
LIABILITIES 0.00 4,527.27 4,527.27 0.00
CAPITAL 38,516,511.71 170.08 2,547.74 38,518,889.37
BALANCED TRIAL FORMULA 0.00 16,299.63 16,299.63 0.00
TOTAL MKTVAL 36,967,745.55 9,054.54 -1,212,526.70 38,189,326.79
TOTAL NAV 36,972,272.82 16,129.55 -1,203,302.08 38,191,704.45
GROSS ASSETS 0.00 0.00 0.00 0.00
INC PER SHARE 0.000000 0.000000 0.000000 0.000000
NAV PER SHARE 0.000000 0.000000 0.000000 0.000000
OFFERING PRICE 0.000000 0.000000 0.000000 0.000000

Page 4 Books Closed

Prepared by State Street



