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Tab A



Investment Performance Services, LLC
Equity Separate Account Quarterly Compliance Checklist
Period Ending December 31, 2019

To: Hardman Johnston Global Advisors LLC -

Re:  Warehouse Employees Local Union #730 Pension Fund - Equity-Domestic Large Cap
Core

As an authorized representative of the firm I certify the following answers are accurate and attest
that our firm has provided/attached all required explanations and/or supporting documents.

Part A: Account

1.) Do you verify the portfolio and individual holdings are currently, and have been during
the past quarter, in compliance with the Fund’s investment policy statement? Please attach a
comparison of each of the Fund’s objectives and guidelines and each permitted range to the
actual allocation for each guideline or range at the end of the quarter to illustrate compliance
with the investment policy guidelines. Also include the Quarter, 1, 3 and 5 year client
specific returns and statement of assets including market value.

Yes

2.) With respect to the portfolio(s) under your management, do you acknowledge sole
fiduciary responsibility under ERISA for adherence with the Fund’s investment policy?
Yes

3.) Do you see a need for a change in the Fund’s current investment policy statement under

which you are working?
No

4)) Is the investment management fee charged by your firm to the Fund consistent with the
fee schedule in the investment management contract? s the fee charged by your firm to the
Fund consistent with the fee charged by your firm to other funds of a similar size and the

most competitive fee offered by your firm?
Yes

Part B: Firm

1.) Have significant changes been made in the firm’s investment management process during

the quarter?
No

2.) Have any changes or departures occurred in the investment team or other key personnel

within the firm during the past quarter?
No

3.) Have any ownership changes in the firm occurred during the quarter?
No



4.) Have there been significant changes to your Form ADV from the last copy delivered to
the Fund?
No

5.) Has your firm or any individual (employee) at the present or during the past quarter been
named in litigation, a regulatory enforcement action, or investigation related to investment
activities? Please include any updates on any pending litigation that has been previously
reported.

No

6.) Has your firm reviewed all regulations and directives from the Securities and Exchange
Commission concerning brokerage and research services and are you in compliance with all
disclosure requirements?

Yes

7.) Has your firm reviewed the DOL’s final ruling on cross-trading of securities and are you
in compliance with the ruling?
Yes

8.) Have any changes occurred in the Errors and Omission insurance coverage provided by
your firm over the last quarter?
No

9.) Does the amount of insurance coverage meet or exceed the minimum amount required
through your investment management contract with the Fund and the minimum amount
required through the Fund’s Investment Policy Statement?

Yes

10.) Is your firm adhering to the communication and reporting requirements as defined in the
Fund’s investment policy statement?
Yes

11.) Is your firm achieving best execution for the Fund on all transactions involving Fund
assets?
Yes

12.) Has your firm rendered a written report at least once a year to the Fund on proxy voting
activities and have all proxies for securities managed for the Fund been voted?
Yes

Certified For The Firm By:
Name: Bruce Albert

Signature: /
Title: GC & CCO

Firm: Hardman Johnston Global Advisors LLC
Date: February 10, 2020



ACCOUNT GUIDELINE COMPLIANT NOTE
Warehouse Employees Min 12 Industries in Portfolio YES 24
Warehouse Employees Max 25% MV in a Single Industry YES Max Health Care Equipment & Supplies 14.8%



Portfolio Summary /

Warehouse Employees Union Local No. 730 Pension Trust Fund | 12/31/19

Performance (%)
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Month to Date Quarter to Date Year to Date 1Year 3 Year Annualized 5 Year Annualized Since Inception
Annualized
H Total Portfolio (Gross) M Total Portfolio (Net) B S&P 500 Total Return
Performance (%) Portfolio Characteristics
Since # of Holdings 47
Month to Quarter Year to 3 Year 5 Year Inception % Equity 97.27
Date to Date Date 1 Year Annualized Annualized Annualized % Cash & Cash Equivalents 2.73
Total Portfolio (Gross) 3.49 10.98 31.49 31.49 14.73 11.35 10.07 Estimated Annual Income 196,362
Total Portfolio (Net) 3.49 10.84 30.84 30.84 14.09 10.71 9.43 % Current Yield 1.27
Equity (Gross) 3.69 11.37 33.15 33.15 15.22 11.67 10.42
S&P 500 Total Return 3.02 9.07 31.49 31.49 15.27 11.66 9.27

The account was funded on 03/20/05. Inception for performance is 03/31/05.

Portfolio Exposure By Sector Top Ten Holdings
Materials I Security Name % of Portfolio * Market Value ('000)
Information Technology IE—— MICROSOFT CORP 4.6% $687.57
. MASTERCARD INCCL A 45 % $674.81
Industrials IS ADOBE INC COM 43% $ 646.43
Health Care I MARSH & MCLENNAN COS INC 41% $623.90
. . AUTOMATIC DATA PROCESSING INC 3.9% $579.70
Financials - IS APPLE INC 36% $546.19
Energy NN BECTON DICKINSON & CO 33% $500.42
NVIDIA CORP COM 33% $498.84
Consumer Discretionary [l IQVIA HOLDINGS INC 33% $497.52
Communication Services N COMCAST CORP 3.2% $477.58
Total 38.1% $5,732.96

0 10 20 30 40 *Excludes cash



Investment Performance Services, LLC
Equity Commingled Fund Quarterly Compliance Checklist
Period Ending December 31, 2019

To:  Northern Trust Company - Collective Russell 1000 Growth Index
Re:  Warehouse Employees Local Union #730 Pension Fund - Equity-Domestic

As an authorized representative of the firm I certify the following answers are accurate and attest
that our firm has provided/attached all required explanations and/or supporting documents.

Part A: Account

1.) Do you verify the portfolio and individual holdings are currently, and have been during
the past quarter, in compliance with your firm’s commingled investment vehicle guidelines
and/or prospectus governing the management of the investment?

@ No (please explain)

2.) With respect to the portfolio(s) under your management, do you acknowledge sole
fiduciary responsibility under ERISA for adherence with the commingled investment vehicle
and/or prospectus guidelines?

No (please explain)

3.) Do you see a need for a change in the Fund’s current investment policy statement under

which you are working?
Yes (please explain)

Part B: Firm

1.) Have significant changes been made in the firm’s investment management process during

the quarter?
Yes (provide details)

2.) Have any changes or departures occurred in the investment team or other key personnel

within the firm during the past quarter?
No provide details)

Global Index Equity Team Personnel Changes:
There were no changes during 4Q19

Firm Personnel Changes:
As a result of the constantly changing landscape of asset management, we believe the occasional

organizational changes are a natural progression and necessary in order to adapt to new market and
regulatory environments. The most recent and anticipated changes to senior personnel are the following:

. Effective January 31, 2020, Wilson Leech will step down from his role as Chief Risk Officer and
retire from Northern Trust on March 31, 2020. Mark Gossett, currently Chief Credit Officer and Head

NTAC:3NS-20



of Market and Liquidity Risk Management, will succeed Wilson as Chief Risk Officer for the
Corporation and serve as a member of the Management Group, effective February 1, 2020.

3.) Have any ownership changes in the firm occurred during the quarter?

Yes (provide details)

4.) Have there been significant changes to your Form ADV from the last copy delivered to
the Fund? If you are not required to file form ADV, please explain why.

@ Yes (provide details)

October 2019 - The following sections were amended for Part 1:

e Section 7 was amended to add Belvedere Advisors as an affiliated adviser.
e Section 11/CRD was amended to include the CFTC disclosure.

5.) Has your firm or any individual (employee) at the present or during the past quarter been
named in litigation, a regulatory enforcement action, or investigation related to investment
activities? Please include any updates on any pending litigation that has been previously

reported.
Yes (provide details and current status)

As one of the world's largest asset managers, Northern Trust Investments, Inc. (NTI) is occasionally named
as a defendant in asset management-related litigation. NTl is not currently party to any litigation that has had
(or will have) a material effect on its ability to perform services for its clients. At this time, there are no
significant pending cases.

As one of the world's leading providers of asset servicing, Northern Trust and its subsidiaries occasionally
receive requests for information from government and regulatory agencies. Northern Trust frequently does
not know if such requests are related to a formal government or regulatory investigations or, assuming an
investigation is underway, whether Northern Trust is a target of such investigation or simply thought to be in
possession of information pertinent to such investigation. Northern Trust is not currently involved in any
government or regulatory investigation or proceeding that would have a material impact on its ability to
provide advisory services to its clients. To the best of our knowledge, none of the personnel that are
assigned to your relationship have been named in litigation, regulatory enforcement proceedings, or
investigations related to investment activities.

6.) Has your firm reviewed all regulations and directives from the Securities and Exchange
Commission concerning brokerage and research services and are you in compliance with all
disclosure requirements?

No (please explain)

7.) Have any changes occurred in the Errors and Omission insurance coverage provided by
your firm over the last quarter?
Yes (provide details)

8.) Does the amount of insurance coverage meet or exceed the minimum amount required
through your investment management contract with the Fund and the minimum amount
required through the Fund’s Investment Policy Statement?

NTAC:3NS-20



No (please explain)

9.) Is your firm adhering to the communication and reporting requirements as defined in the

Fund’s investment policy statement?
@ No (please explain)

Certified For The Firm By:

Name: Sandy Sinor

Signature:

Title: Director, Public Funds and Taft Hartley
Firm: Northern Trust Investments, Inc.

Date: 1/15/2020

NTAC:3NS-20



Investment Performance Services, LLC

Equity Separate Account Quarterly Compliance Checklist
Period Ending December 31, 2019

To:  Rothschild & Co Asset Management US Inc. - Acct. # 100280

Re:  Warehouse Employees Local Union #730 Pension Fund - Rothschild & Co US Large-
Cap Value

As an authorized representative of the firm I certify the following answers are accurate and attest

that our firm has provided/attached all required explanations and/or supporting documents.

Part A: Account

1.) Do you verify the portfolio and individual holdings are currently, and have been during the
past quarter, in compliance with the Fund’s investment policy statement? Please attach a
comparison of each of the Fund’s objectives and guidelines and each permitted range to the
actual allocation for each guideline or range at the end of the quarter to illustrate compliance
with the investment policy guidelines. Also include the Quarter, 1, 3 and 5 year client specific
returns and statement of agsets including market value.

No (please explain)

2.) With respect to the portfolio(s) under your management, do you acknowledge sole fiduciary
responsibility under ERISA for adherence with the Fund’s investment policy?
No (please explain)

3.) Do you see a need for a change in the Fund’s current investment policy statement under
which you are working?
Yes (please explain)

4.) Is the investment management fee charged by your firm to the Fund consistent with the fee
schedule in the investment management contract? Is the fee charged by your firm to the Fund
consistent with the fee charged by your firm to other funds of a similar size and the most
competitive fee offered by your firm?
No (please explain)
Part B: Firm
1.) Have significant changes been made in the firm’s investment management process during

the quarter?
Yes (provide details)

2.) Have any changes or departures occurred in the investment team or other key personnel
within the firm during the past quarter?
No rovide details)

Chris Kaufman, a Co-PM on our Large Cap Value strategy, is taking a medical leave of absence startin g
in Q4. Please be assured that with our other Co-PM on the Large Cap Value strategy, Paul Roukis,
keeping his full-time focus on the portfolios and with our general team-based approach to the
investment process, there is no adverse effect on the portfolio or servicing of your account.

3.) Have any ownership changes in the firm occurred during the quarter?
Yes (provide details)



4.) Have there been significant changes to your Form ADV from the last copy delivered to the
Fund? If you are not required to file form ADV, please explain why.

Yes (provide details)

5.) Has your firm or any individual (employee) at the present or during the past quarter been
named in litigation, a regulatory enforcement action, or investigation related to investment
activities? Please include any updates on any pending litigation that has been previously

reported.
Yes (provide details and current status)

6.) Has your firm reviewed all regulations and directives from the Securities and Exchange
Commission concerning brokerage and research services and are you in compliance with all
disclosure requirements?

No (please explain)

7.) Has your firm reviewed the DOL’s final ruling on cross-trading of securities and are you in
compliance with the ruling?
No (please explain)

8.) Have any changes occurred in the Errors and Omission insurance coverage provided by
your firm over the last quarter?
Yes (provide details)

9.) Does the amount of insurance coverage meet or exceed the minimum amount required
through your investment management contract with the Fund and the minimum amount
required through the Fund’s Investment Policy Statement?

No (please explain)

10.) Is your firm adhering to the communication and reporting requirements as defined in the
Fund’s investment policy s tement?
No (please explain)

11.) Is your firm achieving best execution for the Fund on all transactions involving Fund

assets?
No (please explain)

12.) Has your firm rendered a written report at least once a year to the Fund on proxy voting
activities and have all proxies for securities managed for the Fund been voted?
No (please explain)

Certified For The Firm By:
Name: Paul Roukis

s %/&1
Signature:

Title: Managing Director
Firm: Rothschild & Co Asset Management US Inc.
Date: January 15, 2020



Type of Securities

Minimum Requirements

Diversification

Performance
(as of December 31, 2019)

Market Value
(as of December 31, 2019)

Warehouse Employees Local Union 730 Pension Fund
Investment Policy Guidelines

Only common stocks, tracking stocks, limited partnerships (LPs), preferred
stocks, convertible securities, ADRs, ETF, and shares of foreign companies

traded on U.S. stock exchange.

Equity investments shall be limited to securities of corporations listed on the

New York Stock Exchange, NYSE MKT LLC (formerly American Stock
Exchange), NASDAQ Global Select and Global Markets and those over-the-

counter securities of sufficient liquidity to be readily marketable. Convertible and

preferred securities shall have a minimum rating of "BBB-" (Standard and
Poor's/Fitch) or Baa3 (Moody’s) or better. If a security is rated by all three
agencies, two of the agencies must rate the security Baa3 or BBB- or above. If
only two of the rating agencies rate a security, the lower rating applies. If only

one of the rating agencies rates a security, that rating will apply.

Equity investments in any one company in a portfolio by the Investment
Manager shall be limited to no more than 5% of the market value of an
individual manager’s total portfolio measured at market value.

Industry and sector allocations within an Investment Manager’s portfolio must
ensure prudent diversification and risk control.

Client Specific Returns & Statement of Assets

QTD 1 Year 3 Years 5 Years
Gross 7.72% 27.56% 11.12% 8.78%
Net 7.58% 26.91% 10.56% 8.23%
Benchmark 7.41% 26.54% 9.68% 8.29%

$12,775,050

Fourth Quarter 2019
Compliance with the Investment Policy Guidelines

Yes, the portfolio holds only common U.S. Equity securities and
shares of foreign companies traded on U.S. exchanges.

Yes, the portfolio holds only common U.S. Equity securities that
trade on national exchanges, including the NYSE, Amex, and
NASDAQ.

As of 12/31/2019 the portfolio's largest position was 4.36%.

As per the disciplines of our investment process related to risk
control, the maximum weight in a sector should be no more than
the benchmark weight plus 500 basis points. As of 12/31/2019 the
portfolio's largest relative sector weight was 1.47%.


















COMPLIANCE REPORT

Manager: Atlanta Capital Management Company

Warehouse Employees Local Union No. 730 Pension Trust Fund
Equity — Domestic Smid Core

Period Ending: December 31, 2019

Investment Policy Statement Adopted June 8, 2018: the investment portfolio was in compliance with the
investment guidelines for the quarter. Please see the enclosed reports for additional information.

1. All equity investments must be categorized as common stocks, preferred stocks, convertibles securities,
ADRs, foreign companies traded on U.S stock exchanges or tracking stocks.
The investment portfolio held only US common stocks.

2. Equity Investments must be limited to securities of corporations listed on the New York Stock Exchange,
American Stock Exchange, or NASDAQ.
All equity investments were listed on the NYSE or the NASDAQ.

3. Convertible and preferred securities will have a minimum rating of "BBB" as rated by Standard and
Poor's.

No convertible or preferred securities were held in the investment portfolio.

4. Tracking stocks may be allowed in equity portfolios only if the Investment Manager has conducted
thorough due diligence on the specific security and has determined that the issue is an appropriate
investment under the letter and spirit of the Investment Policy Statement.

No tracking stocks were held in the investment portfolio.

5. Equity investments in any one company in the portfolio shall be limited to no more than 5% of the
market value of an individual manager's total portfolio measured at market value. Industry and sector
allocations within an Investment Manager's portfolio must ensure prudent diversification and risk
control.

No investments in any one company represented more than 5% of the portfolio's total market value.
The Investment Manager has diversified the investment portfolio so as to minimize the risk of large
losses. The asset statement shows sector, industry and security level holdings.

6. The Investment Manager is responsible for selecting a STIF from the ones offered by the custodian that
it deems to be low risk and appropriate as a daily cash sweep vehicle. Low risk shall mean best efforts in
maintaining a $1 net asset value per share at all times.

The Investment Manager selected the PNC Government Money Market Fund as the daily cash sweep
vehicle for the investment portfolio. The PNC Government Money Market Fund seeks to provide high
current income consistent with stability of principal and liquidity. The Fund invests primarily in
obligations issued or guaranteed by the U.S. Government, its agencies or instrumentalities and

repurchase agreements. The fund’s management team seeks to maintain a $1 net asset value per
share.



7. The portfolio may not invest in any Walmart securities.
The investment portfolio did not hold any Walmart securities.
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SECURITY
DESCRIPTION

CONSUMER DISCRETIONARY

ARAMARK

CHOICE HOTELS INT'L INC.
COLUMBIA SPORTSWEAR CO.
FRONTDOOR INC

POOL CORP.

SALLY BEAUTY HOLDINGS INC.
SERVICE CORP INTL
SERVICEMASTER GLOBAL HOLDINGS

EQUITY CASH

EQUITY CASH

FINANCIALS

AFFILIATED MANAGERS GROUP INC.
FACTSET RESEARCH SYSTEMS INC.
MARKEL CORP.

MORNINGSTAR INC.

PROSPERITY BANCSHARES INC.

SEI' INVESTMENTS

UMPQUA HOLDINGS CORP.
WESTAMERICA BANCORPORATION
W.R. BERKLEY CORP.

ASSET STATEMENT BY GICS SECTOR
WAREHOUSE EMPLOYEES UNION LOCAL NO. 730
PENSION TRUST FUND
As of Date: 12/31/19

PRICE QUANTITY MARKET MARKET PERCENT SECURITY
SYMBOL (SHARES) PRICE () VALUE (§) ASSETS (%) INDUSTRY EXCHANGE TYPE COUNTRY
ARMK 18,258 43.40 792,397 472  Hotels Rstrnts & Leisure NYSE Common Stock USA
CHH 2,822 103.43 291,879 174  Hotels Rstrnts & Leisure NYSE Common Stock USA
CcoLMm 3,013 100.19 301,872 1.80 Textiles, App & Lux Goods NASDAQ Common Stock USA
FTDR 5,046 47.42 239,281 1.42  Diversified Consumer Svcs NASDAQ Common Stock USA
POOL 785 212.38 166,718 0.99 Distributors NASDAQ Common Stock USA
SBH 1,469 18.25 209,309 1.25  Specialty Retail NYSE Common Stock USA
SClI 3,973 46.03 182,877 1.09 Diversified Consumer Svcs NYSE Common Stock USA
SERV 13,209 38.66 510,660 3.04 Diversified Consumer Svcs NYSE Common Stock USA
2,694,995 16.05
EQUITY CA 0 1.00 780,629 4.65 EQUITY CASH EQUITY CASH USA
780,629 4.65
AMG 1,386 84.74 17,450 0.70  Capital Markets NYSE Common Stock USA
FDS 627 268.30 168,224 1.00  Capital Markets NYSE Common Stock USA
MKL 255 1143.17 291,508 1.74  Insurance NYSE Common Stock USA
MORN 1,459 151.31 220,761 1.31  Capital Markets NASDAQ Common Stock USA
PB 2,842 71.89 204,31 1.22  Banks NYSE Common Stock USA
SEIC 5,075 65.48 332,311 1.98  Capital Markets NASDAQ Common Stock USA
UMPQ 14,001 17.70 247,818 1.48 Banks NASDAQ Common Stock USA
WABC 2,439 67.77 165,291 0.98 Banks NASDAQ Common Stock USA
WRB 11,445 69.10 790,850 4.71 Insurance NYSE Common Stock USA

2,538,524 15.12
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SECURITY
DESCRIPTION

HEALTH CARE

BIO-RAD LABORATORIES INC. CL. A

BIO-TECHNE CORP.
DENTSPLY SIRONA INC.
HENRY SCHEIN INC.
TELEFLEX INC.

VARIAN MEDICAL SYSTEMS INC.

INDUSTRIALS

ACUITY BRANDS INC.
CARLISLE COMPANIES INC.
DONALDSON COMPANY
GRACO INC.

HEXCEL CORP

IAA INC

IDEX CORP.

JB HUNT TRANSPORT SVCS INC.

KIRBY CORP.

LANDSTAR SYSTEM INC.
LENNOX INTERNATIONAL INC
NORDSON CORP.
TRANSUNION

INFORMATION TECHNOLOGY

BLACKBAUD INC.

BROADRIDGE FINANCIAL SOLUTIONS

CACI INTERNATIONAL
CDW CORP.

FAIR ISAAC CORPORATION
FLIR SYSTEMS INC.

ASSET STATEMENT BY GICS SECTOR

PRICE QUANTITY MARKET MARKET PERCENT

SYMBOL (SHARES) PRICE (§) VALUE ($) ASSETS (%)
BIO 681 370.03 251,990 1.50
TECH 1,327 219.51 291,290 1.73
XRAY 5,854 56.59 331,278 1.97
HSIC 6,921 66.72 461,769 2.75
TFX 1,791 376.44 674,204 4.02
VAR 1,201 142.01 170,554 1.02
2,181,085 12.99

AYI 1,839 138.00 253,782 1.51
CsL 2,930 161.84 474,191 2.82
DClI 2,940 57.62 169,403 1.01
GGG 3,239 52.00 168,428 1.00
HXL 2,142 73.31 157,030 0.94
IAA 5,384 47.06 253,371 1.51
IEX 1,461 172.00 251,292 1.50
JBHT 4,309 116.78 503,205 3.00
KEX 3,817 89.53 341,736 2.04
LSTR 2,091 13.87 238,102 1.42
LIl 1,887 243.97 460,371 2.74
NDSN 1,538 162.84 250,448 1.49
TRU 8,808 85.61 754,053 4.49
4,275,412 25.46

BLKB 4,777 79.60 380,249 2.26
BR 1,967 123.54 243,003 1.45
CACI 668 249.99 166,993 0.99
CDW 2,928 142.84 418,236 2.49
FICO 445 374.68 166,733 0.99
FLIR 4,964 52.07 258,475 1.54

WAREHOUSE EMPLOYEES UNION LOCAL NO. 730
PENSION TRUST FUND
As of Date: 12/31/19

INDUSTRY

Life Sciences Tools & Svcs
Life Sciences Tools & Svcs
Health Care Eqpt & Spls
Health Care Prvdrs & Srvc
Health Care Eqpt & Spls
Health Care Eqpt & Spls

Electrical EQuipment
Industrial Conglomerates
Machinery

Machinery

Aerospace & Defense
Comm Srvcs & Supplies
Machinery

Road & Rail

Marine

Road & Rail

Building Products
Machinery

Professional Services

Software

IT Services

IT Services

Elec Egpt, Instru & Comp
Software

Elec Egpt, Instru & Comp

SECURITY
EXCHANGE TYPE COUNTRY
NYSE Common Stock USA
NASDAQ Common Stock USA
NASDAQ Common Stock USA
NASDAQ Common Stock USA
NYSE Common Stock USA
NYSE Common Stock USA
NYSE Common Stock USA
NYSE Common Stock USA
NYSE Common Stock USA
NYSE Common Stock USA
NYSE Common Stock USA
NYSE Common Stock USA
NYSE Common Stock USA
NASDAQ Common Stock USA
NYSE Common Stock USA
NASDAQ Common Stock USA
NYSE Common Stock USA
NASDAQ Common Stock USA
NYSE Common Stock USA
NASDAQ Common Stock USA
NYSE Common Stock USA
NYSE Common Stock USA
NASDAQ Common Stock USA
NYSE Common Stock USA
NASDAQ Common Stock USA
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SECURITY
DESCRIPTION

INFORMATION TECHNOLOGY
GARTNER INC.

JACK HENRY & ASSOCIATES
MANHATTAN ASSOCIATES INC.

TRIMBLE INC.
WEX, INC.

MATERIALS
APTARGROUP INC.

RPM INTERNATIONAL INC.
SENSIENT TECHNOLOGIES CORP.

REAL ESTATE

JONES LANG LASALLE INC.

WAREHOUSE SMID

ASSET STATEMENT BY GICS SECTOR
WAREHOUSE EMPLOYEES UNION LOCAL NO. 730
PENSION TRUST FUND
As of Date: 12/31/19

PRICE QUANTITY MARKET MARKET PERCENT

SYMBOL (SHARES) PRICE () VALUE (§) ASSETS (%)
- cont.

IT 1,907 154.10 293,869 1.75
JKHY 1,429 145.67 208,162 1.24
MANH 4,203 79.75 335,189 2.00
TRMB 3,675 41.69 153,211 0.91
WEX 2,479 209.46 519,251 3.09
3,143,372 18.72
ATR 4,098 115.62 473,811 2.82
RPM 3,303 76.76 253,538 1.51
SXT 2,966 66.09 196,023 117
923,372 5.50
JLL 1,463 174.09 254,694 1.52
254,694 1.52
16,792,083 100.00

INDUSTRY

IT Services

IT Services

Software

Elec Egpt, Instru & Comp
IT Services

Containers & Packaging
Chemicals
Chemicals

Real Estate Mgmt & Dev

SECURITY
EXCHANGE TYPE COUNTRY
NYSE Common Stock USA
NASDAQ Common Stock USA
NASDAQ Common Stock USA
NASDAQ Common Stock USA
NYSE Common Stock USA
NYSE Common Stock USA
NYSE Common Stock USA
NYSE Common Stock USA
NYSE Common Stock USA



Investment Performance Services, LLC
Equity Commingled Fund Quarterly Compliance Checklist
Period Ending December 31, 2019

To:  Hardman Johnston Global Advisors LLC - Johnston Intl Equity Group Trust
Re:  Warehouse Employees Local Union #730 Pension Fund - International Equity

As an authorized representative of the firm I certify the following answers are accurate and attest
that our firm has provided/attached all required explanations and/or supporting documents.

Part A: Account

1.) Do you verify the portfolio and individual holdings are currently, and have been during the
past quarter, in compliance with your firm’s commingled investment vehicle guidelines and/or
prospectus governing the management of the investment?

Yes

2.) With respect to the portfolio(s) under your management, do you acknowledge sole fiduciary
responsibility under ERISA for adherence with the commingled investment vehicle and/or

prospectus guidelines?
Yes

3.) Do you see a need for a change in the Fund’s current investment policy statement under

which you are working?
No

Part B: Firm

1.) Have significant changes been made in the firm’s investment management process during

the quarter?
No

2.) Have any changes or departures occurred in the investment team or other key personnel
within the firm during the past quarter?
No

3.) Have any ownership changes in the firm occurred during the quarter?
No

4.) Have there been significant changes to your Form ADV from the last copy delivered to the
Fund? If vou are not required to file form ADV, please explain why.
No




5.) Has your firm or any individual (employee) at the present or during the past quarter been
named in litigation, a regulatory enforcement action, or investigation related to investment
activities? Please include any updates on any pending litigation that has been previously
reported.

No

6.) Has your firm reviewed all regulations and directives from the Securities and Exchange
Commission concerning brokerage and research services and are you in compliance with all
disclosure requirements?

Yes

7.) Have any changes occurred in the Errors and Omission insurance coverage provided by
your firm over the last quarter?
No

8.) Does the amount of insurance coverage meet or exceed the minimum amount required
through your investment management contract with the Fund and the minimum amount
required through the Fund’s Investment Policy Statement?

Yes

9.) Is your firm adhering to the communication and reporting requirements as defined in the

Fund’s investment policy statement?
Yes

Certified For The Firm By:

Name: Bruce Albert

Signature: W

Title: General Counsel & Chief Compliance Officer
Firm: Hardman Johnston Global Advisors LLC
Date: January 6, 2020



Investment Performance Services, LLC
Equity Commingled Fund Quarterly Compliance Checklist
Period Ending December 31, 2019
To:  Acadian Asset Management - Acadian Non-US Focused Alpha Equity Fund

Re:  Warehouse Employees Local Union #730 Pension Fund - International Equity

As an authorized representative of the firm I certify the following answers are accurate and attest
that our firm has provided/attached all required explanations and/or supporting documents

1.) Have significant changes been made in the firm’s investment management process during
the quarter?
No

2.) Have any changes or departures occurred in the investment team or other key personnel
within the firm during the past quarter?

No

3.) Have any ownership changes in the firm occurred during the quarter?
No

4.) Have there been significant changes to your Form ADV from the last copy delivered to the
Fund? If you are not required to file form ADV, please explain why.
No

5.) Has your firm or any individual (employee) at the present or during the past quarter been
named in litigation, a regulatory enforcement action, or investigation related to investment
activities? Please include any updates on any pending litigation that has been previously
reported.

No

6.) Do you verify the portfolio and individual holdings are currently, and have been during the
past quarter, in compliance with your firm’s commingled investment vehicle guidelines and/or
prospectus governing the management of the investment?

Yes

7.) With respect to the portfolio(s) under your management, do you acknowledge sole fiduciary
responsibility under ERISA for adherence with the commingled investment vehicle and/or
prospectus guidelines?

Yes

8.) Do you see a need for a change in the Fund’s current investment policy statement under
which you are working?
No



9.) Has your firm reviewed all regulations and directives from the Securities and Exchange
Commission concerning brokerage and research services and are you in compliance with all
disclosure requirements?

Yes

10.) Have any changes occurred in the Errors and Omission insurance coverage provided by
your firm over the last quarter?
No

11.) Does the amount of insurance coverage meet or exceed the minimum amount required
through your investment management contract with the Fund and the minimum amount
required through the Fund’s Investment Policy Statement?

Yes

12.) Is your firm adhering to the communication and reporting requirements as defined in the
Fund’s investment policy statement?
Yes

Certified For The Firm By:

Name: Mary Bidgood

Signature:

Title: Compliance Officer
Firm: Acadian Asset Management LLC
Date: 1/7/2020



Investment Performance Services, LLC
Fixed Income Separate Account Quarterly Compliance Checklist
Period Ending December 31, 2019
To:  C.S. McKee & Company, Inc.

Re:  Warehouse Employees Local Union #730 Pension Fund - Fixed Income Fixed Income-
Intermediate - Intermediate Government/Credit

As an authorized representative of the firm I certify the following answers are accurate and attest
that our firm has provided/attached all required explanations and/or supporting documents.

Part A: Account

1.) Do you verify the portfolio and individual holdings are currently, and have been during the
past quarter, in compliance with the Fund’s investment policy statement? Please attach a
comparison of each of the Fund’s objectives and guidelines and each permitted range to the
actual allocation for each guideline or range at the end of the quarter to illustrate compliance
with the investment policy guidelines. Also include the Client specific Quarter 1, 3 and 5 year
returns and statement of assets including market values and bond ratings.
Yes

See Attached Intermediate Government/Credit Risk Control Guidelines and Account
Overview.

2.) With respect to the portfolio(s) under your management, do you acknowledge sole fiduciary
responsibility under ERISA for adherence with the Fund’s investment policy?
Yes

3.) Do you see a need for a change in the Fund’s current investment policy statement under
which you are working?
No

4.) In regard to derivative securities that may be held in the portfolio, do you attest that the
following statements are true?

e The March 28, 1996, Letter of Guidance and Statement on Derivatives has been read
and reviewed by personnel of this firm. We accept full responsibility for complying
with all aspects of derivative investment outlined therein.

e Specific examples of types of derivatives include but are not limited to the following:
e Structured Finance
e (ollateralized Debt Obligations (CDO)

Structured Commercial Mortgage Obligations

Collateralized Mortgage Obligations (CMO)

Collateralized Loan Obligations (CLO)
e Structured Asset-Backed Obligations

e A complete list of derivatives securities utilized in the Fund’s portfolio since our last
certification is attached to this certification. In our judgment, these investments are
prudent, in the best interest of the Fund and its participants, and are in compliance with



the investment policy and guidelines of the Fund.

o We certify that the subject derivatives are considered by this firm as suitable for the
Fund given known actuarial and economic factors. In our analysis of the suitability of
derivatives for the Fund, these positions have been stress tested under varying interest
rate scenarios.

e Our firm has experienced personnel in place and the investment processes and the
controls to prudently invest in the derivatives listed.

Yes

5.) Is the investment management fee charged by your firm to the Fund consistent with the fee
schedule in the investment management contract? Is the fee charged by your firm to the Fund
consistent with the fee charged by your firm to other funds of a similar size and the most
competitive fee offered by your firm?

Yes

6.) Have you confirmed that the Qualified Institutional Buyer requirements for the
above client have been met for the purchases 144a securities?
Yes

Part B: Firm

1.) Have significant changes been made in the firm’s investment management process during
the quarter?
No

2.) Have any changes or departures occurred in the investment team or other key personnel
within the firm during the past quarter?
No

3.) Have any ownership changes in the firm occurred during the quarter?
No

4.) Have there been significant changes to your Form ADV from the last copy delivered to the
Fund? If you are not required to file form ADV, please explain why.
No

5.) Has your firm or any individual (employee) at the present or during the past quarter been
named in litigation, a regulatory enforcement action, or investigation related to investment
activities? Please include any updates on any pending litigation that has been previously
reported.

No

6.) Has your firm reviewed all regulations and directives from the Securities and Exchange
Commission concerning brokerage and research services and are you in compliance with all
disclosure requirements?

Yes



7.) Has your firm reviewed the DOL’s final ruling on cross-trading of securities and are you in
compliance with the ruling?
Yes

8.) Have any changes occurred in the Errors and Omission insurance coverage provided by
your firm over the last quarter?
No

9.) Does the amount of insurance coverage meet or exceed the minimum amount required
through your investment management contract with the Fund and the minimum amount
required through the Fund’s Investment Policy Statement?

Yes

10.) Is your firm adhering to the communication and reporting requirements as defined in the
Fund’s investment policy statement?
Yes
11.) Is your firm achieving best execution for the Fund on all transactions involving Fund
assets?
Yes
Certified For The Firm By:

Name: Ulf A. Skreppen

il O oo

Title: Chief Compliance Officer
Firm: C.S. McKee, L.P.
Date: 1/15/20

Signature:



From: Lori Bollman

To: ComplianceDept

Subject: RE: 4Q2019 Compliance Checklist - CS McKee
Date: Wednesday, January 15, 2020 10:46:25 AM
Attachments: :

Please see the attached.

All CDs are in compliance with the client’s respective Investment Policy Statement.

Lori Bollman
C.S. McKee, L. P.

One Gateway Center, 8 Floor
Pittsburgh, PA 15222
412/566-1234

412/566-1557 Fax
Ibollman@csmckee.com

From: ComplianceDept <ComplianceDept@ips-net.com>
Sent: Tuesday, December 17, 2019 10:02 AM

To: Lori Bollman <LBollman@CSMCKEE.COM>

Subject: 4Q2019 Compliance Checklist - CS McKee
Importance: High

Hi Lori,

Please complete the attached 4th Quarter 2019 Compliance Checklist and return by January 15th.
Also, please provide the specific product name that each client is invested in.

Thank you for your assistance.
IPS Compliance Department

Investment Performance Services, LLC
912-352-2862

The information contained in this transmission (including any attachments) may be privileged and confidential information, intended only for the use of
the individual or entity named above. If the reader of this transmission is not the intended recipient, you are hereby notified that any dissemination,
distribution or copying of this document is strictly prohibited. Although this transmission and any attachments are believed to be free of any virus or


mailto:LBollman@CSMCKEE.COM
mailto:ComplianceDept@ips-net.com
mailto:lbollman@csmckee.com

Investment Performance Services, LLC
Fixed Income Separate Account Quarterly Compliance Checklist
Period Ending December 31, 2019

To:  C.S. McKee & Company, Inc. - Transition Account

Re:  Steamship Trade Association of Baltimore, Inc. - International Longshoremen's
Association Benefit Fund -Fixed Income -

This Transition Account was closed on May 8, 2019.

As an authorized representative of the firm I certify the following answers are accurate and attest
that our firm has provided/attached all required explanations and/or supporting documents.

Part A: Account

1.) Do you verify the portfolio and individual holdings are currently, and have been during the
past quarter, in compliance with the Fund’s investment policy statement? Please attach a
comparison of each of the Fund’s objectives and guidelines and each permitted range to the
actual allocation for each guideline or range at the end of the quarter to illustrate compliance
with the investment policy guidelines. Also include the Client specific Quarter 1, 3 and 5 year
returns and statement of assets including market values and bond ratings.

Yes No (please explain)

2.) With respect to the portfolio(s) under your management, do you acknowledge sole fiduciary
responsibility under ERISA for adherence with the Fund’s investment policy?
Yes No (please explain)

3.) Do you see a need for a change in the Fund’s current investment policy statement under
which you are working?
No  Yes (please explain)

4.) In regard to derivative securities that may be held in the portfolio, do you attest that the
following statements are true?

e The March 28, 1996, Letter of Guidance and Statement on Derivatives has been read
and reviewed by personnel of this firm. We accept full responsibility for complying
with all aspects of derivative investment outlined therein.

e Specific examples of types of derivatives include but are not limited to the following:
e Structured Finance
e (ollateralized Debt Obligations (CDO)

e Structured Commercial Mortgage Obligations
e Collateralized Mortgage Obligations (CMO)
e Collateralized Loan Obligations (CLO)
e Structured Asset-Backed Obligations
e A complete list of derivatives securities utilized in the Fund’s portfolio since our last





certification is attached to this certification. In our judgment, these investments are
prudent, in the best interest of the Fund and its participants, and are in compliance with
the investment policy and guidelines of the Fund.

o We certify that the subject derivatives are considered by this firm as suitable for the
Fund given known actuarial and economic factors. In our analysis of the suitability of
derivatives for the Fund, these positions have been stress tested under varying interest
rate scenarios.

e Our firm has experienced personnel in place and the investment processes and the
controls to prudently invest in the derivatives listed.

Yes No (please explain)

5.) Is the investment management fee charged by your firm to the Fund consistent with the fee
schedule in the investment management contract? Is the fee charged by your firm to the Fund
consistent with the fee charged by your firm to other funds of a similar size and the most
competitive fee offered by your firm?

Yes No (please explain)

6.) Have you confirmed that the Qualified Institutional Buyer requirements for the
above client have been met for the purchases 144a securities?
Yes No (please explain)

Part B: Firm

1.) Have significant changes been made in the firm’s investment management process during
the quarter?
No Yes (provide details)

2.) Have any changes or departures occurred in the investment team or other key personnel
within the firm during the past quarter?
No Yes (provide details)

3.) Have any ownership changes in the firm occurred during the quarter?
No Yes (provide details)

4.) Have there been significant changes to your Form ADV from the last copy delivered to the
Fund? If you are not required to file form ADV, please explain why.
No Yes (provide details)

5.) Has your firm or any individual (employee) at the present or during the past quarter been
named in litigation, a regulatory enforcement action, or investigation related to investment
activities? Please include any updates on any pending litigation that has been previously
reported.

No  Yes (provide details and current status)

6.) Has your firm reviewed all regulations and directives from the Securities and Exchange





Commission concerning brokerage and research services and are you in compliance with all
disclosure requirements?
Yes No (please explain)

7.) Has your firm reviewed the DOL’s final ruling on cross-trading of securities and are you in
compliance with the ruling?
Yes No (please explain)

8.) Have any changes occurred in the Errors and Omission insurance coverage provided by
your firm over the last quarter?
No Yes (provide details)

9.) Does the amount of insurance coverage meet or exceed the minimum amount required
through your investment management contract with the Fund and the minimum amount
required through the Fund’s Investment Policy Statement?

Yes No (please explain)

10.) Is your firm adhering to the communication and reporting requirements as defined in the
Fund’s investment policy statement?
Yes No (please explain)

11.) Is your firm achieving best execution for the Fund on all transactions involving Fund

assets?
Yes No (please explain)

12.) Is your firm providing all trade confirmations to IPS (via DTC and/or email) on purchases
in the portfolio?
Yes No (please explain)
Certified For The Firm By:

Name: Ulf A. Skreppen

U Ok o

Title: Chief Compliance Officer
Firm: C.S. McKee, L.P.
Date: 1/15/20

Signature:





Investment Performance Services, LLC
Fixed Income Separate Account Quarterly Compliance Checklist
Period Ending December 31, 2019

To:  C.S. McKee & Company, Inc. -

Re:  New Orleans Employers ILA, AFL-CIO Pension Fund -Fixed Income - Intermediate
Government/Credit

As an authorized representative of the firm I certify the following answers are accurate and attest
that our firm has provided/attached all required explanations and/or supporting documents.

Part A: Account

1.) Do you verify the portfolio and individual holdings are currently, and have been during the
past quarter, in compliance with the Fund’s investment policy statement? Please attach a
comparison of each of the Fund’s objectives and guidelines and each permitted range to the
actual allocation for each guideline or range at the end of the quarter to illustrate compliance
with the investment policy guidelines. Also include the Client specific Quarter 1, 3 and 5 year
returns and statement of assets including market values and bond ratings.

Yes
See Attached Intermediate Government/Credit Risk Control Guidelines and Account
Overview.

2.) With respect to the portfolio(s) under your management, do you acknowledge sole fiduciary
responsibility under ERISA for adherence with the Fund’s investment policy?
Yes

3.) Do you see a need for a change in the Fund’s current investment policy statement under
which you are working?
No

4.) In regard to derivative securities that may be held in the portfolio, do you attest that the
following statements are true?

e The March 28, 1996, Letter of Guidance and Statement on Derivatives has been read
and reviewed by personnel of this firm. We accept full responsibility for complying
with all aspects of derivative investment outlined therein.

e Specific examples of types of derivatives include but are not limited to the following:
e Structured Finance
e (ollateralized Debt Obligations (CDO)

Structured Commercial Mortgage Obligations
Collateralized Mortgage Obligations (CMO)
Collateralized Loan Obligations (CLO)
Structured Asset-Backed Obligations

[ ]
[ ]
[ ]
[ ]
A complete list of derivatives securities utilized in the Fund’s portfolio since our last





certification is attached to this certification. In our judgment, these investments are
prudent, in the best interest of the Fund and its participants, and are in compliance with
the investment policy and guidelines of the Fund.

o We certify that the subject derivatives are considered by this firm as suitable for the
Fund given known actuarial and economic factors. In our analysis of the suitability of
derivatives for the Fund, these positions have been stress tested under varying interest
rate scenarios.

e Our firm has experienced personnel in place and the investment processes and the
controls to prudently invest in the derivatives listed.

Yes

5.) Is the investment management fee charged by your firm to the Fund consistent with the fee
schedule in the investment management contract? Is the fee charged by your firm to the Fund
consistent with the fee charged by your firm to other funds of a similar size and the most
competitive fee offered by your firm?

Yes

6.) Have you confirmed that the Qualified Institutional Buyer requirements for the
above client have been met for the purchases 144a securities?
Yes

Part B: Firm

1.) Have significant changes been made in the firm’s investment management process during
the quarter?
No

2.) Have any changes or departures occurred in the investment team or other key personnel
within the firm during the past quarter?
No

3.) Have any ownership changes in the firm occurred during the quarter?
No

4.) Have there been significant changes to your Form ADV from the last copy delivered to the
Fund? If you are not required to file form ADV, please explain why.
No

5.) Has your firm or any individual (employee) at the present or during the past quarter been
named in litigation, a regulatory enforcement action, or investigation related to investment
activities? Please include any updates on any pending litigation that has been previously
reported.

No

6.) Has your firm reviewed all regulations and directives from the Securities and Exchange





Commission concerning brokerage and research services and are you in compliance with all
disclosure requirements?
Yes

7.) Has your firm reviewed the DOL’s final ruling on cross-trading of securities and are you in
compliance with the ruling?
Yes

8.) Have any changes occurred in the Errors and Omission insurance coverage provided by
your firm over the last quarter?
No

9.) Does the amount of insurance coverage meet or exceed the minimum amount required
through your investment management contract with the Fund and the minimum amount
required through the Fund’s Investment Policy Statement?

Yes

10.) Is your firm adhering to the communication and reporting requirements as defined in the
Fund’s investment policy statement?
Yes

11.) Is your firm achieving best execution for the Fund on all transactions involving Fund

assets?
Yes

12.) Is your firm providing all trade confirmations to IPS (via DTC and/or email) on purchases
in the portfolio?
Yes
Certified For The Firm By:

Name: Ulf A. Skreppen

U Ok o

Title: Chief Compliance Officer
Firm: C.S. McKee, L.P.
Date: 1/15/20

Signature:





Investment Performance Services, LLC
Fixed Income Separate Account Quarterly Compliance Checklist
Period Ending December 31, 2019

To:  C.S. McKee & Company, Inc. - Transition Account

Re:  Steamship Trade Association of Baltimore, Inc. - International Longshoremen's
Association Pension Fund -Fixed Income -

This Transition Account was closed on May 8, 2019.

As an authorized representative of the firm I certify the following answers are accurate and attest
that our firm has provided/attached all required explanations and/or supporting documents.

Part A: Account

1.) Do you verify the portfolio and individual holdings are currently, and have been during the
past quarter, in compliance with the Fund’s investment policy statement? Please attach a
comparison of each of the Fund’s objectives and guidelines and each permitted range to the
actual allocation for each guideline or range at the end of the quarter to illustrate compliance
with the investment policy guidelines. Also include the Client specific Quarter 1, 3 and 5 year
returns and statement of assets including market values and bond ratings.

Yes No (please explain)

2.) With respect to the portfolio(s) under your management, do you acknowledge sole fiduciary
responsibility under ERISA for adherence with the Fund’s investment policy?
Yes No (please explain)

3.) Do you see a need for a change in the Fund’s current investment policy statement under
which you are working?
No  Yes (please explain)

4.) In regard to derivative securities that may be held in the portfolio, do you attest that the
following statements are true?

e The March 28, 1996, Letter of Guidance and Statement on Derivatives has been read
and reviewed by personnel of this firm. We accept full responsibility for complying
with all aspects of derivative investment outlined therein.

e Specific examples of types of derivatives include but are not limited to the following:
e Structured Finance
e (ollateralized Debt Obligations (CDO)

e Structured Commercial Mortgage Obligations
e Collateralized Mortgage Obligations (CMO)
e Collateralized Loan Obligations (CLO)
e Structured Asset-Backed Obligations
e A complete list of derivatives securities utilized in the Fund’s portfolio since our last





certification is attached to this certification. In our judgment, these investments are
prudent, in the best interest of the Fund and its participants, and are in compliance with
the investment policy and guidelines of the Fund.

o We certify that the subject derivatives are considered by this firm as suitable for the
Fund given known actuarial and economic factors. In our analysis of the suitability of
derivatives for the Fund, these positions have been stress tested under varying interest
rate scenarios.

e Our firm has experienced personnel in place and the investment processes and the
controls to prudently invest in the derivatives listed.

Yes No (please explain)

5.) Is the investment management fee charged by your firm to the Fund consistent with the fee
schedule in the investment management contract? Is the fee charged by your firm to the Fund
consistent with the fee charged by your firm to other funds of a similar size and the most
competitive fee offered by your firm?

Yes No (please explain)

6.) Have you confirmed that the Qualified Institutional Buyer requirements for the
above client have been met for the purchases 144a securities?
Yes No (please explain)

Part B: Firm

1.) Have significant changes been made in the firm’s investment management process during
the quarter?
No Yes (provide details)

2.) Have any changes or departures occurred in the investment team or other key personnel
within the firm during the past quarter?
No Yes (provide details)

3.) Have any ownership changes in the firm occurred during the quarter?
No Yes (provide details)

4.) Have there been significant changes to your Form ADV from the last copy delivered to the
Fund? If you are not required to file form ADV, please explain why.
No Yes (provide details)

5.) Has your firm or any individual (employee) at the present or during the past quarter been
named in litigation, a regulatory enforcement action, or investigation related to investment
activities? Please include any updates on any pending litigation that has been previously
reported.

No  Yes (provide details and current status)

6.) Has your firm reviewed all regulations and directives from the Securities and Exchange





Commission concerning brokerage and research services and are you in compliance with all
disclosure requirements?
Yes No (please explain)

7.) Has your firm reviewed the DOL’s final ruling on cross-trading of securities and are you in
compliance with the ruling?
Yes No (please explain)

8.) Have any changes occurred in the Errors and Omission insurance coverage provided by
your firm over the last quarter?
No Yes (provide details)

9.) Does the amount of insurance coverage meet or exceed the minimum amount required
through your investment management contract with the Fund and the minimum amount
required through the Fund’s Investment Policy Statement?

Yes No (please explain)

10.) Is your firm adhering to the communication and reporting requirements as defined in the
Fund’s investment policy statement?
Yes No (please explain)

11.) Is your firm achieving best execution for the Fund on all transactions involving Fund

assets?
Yes No (please explain)

12.) Is your firm providing all trade confirmations to IPS (via DTC and/or email) on purchases
in the portfolio?
Yes No (please explain)
Certified For The Firm By:

Name: Ulf A. Skreppen

lf . oo

Title: Chief Compliance Officer
Firm: C.S. McKee, L.P.
Date: 1/15/20

Signature:





Investment Performance Services, LLC
Fixed Income Separate Account Quarterly Compliance Checklist
Period Ending December 31, 2019

To:  C.S. McKee & Company, Inc. -

Re:  Steamship Trade Association of Baltimore, Inc. - International Longshoremen's
Association Pension Fund -Fixed Income - Intermediate Government/Credit

As an authorized representative of the firm I certify the following answers are accurate and attest
that our firm has provided/attached all required explanations and/or supporting documents.

Part A: Account

1.) Do you verify the portfolio and individual holdings are currently, and have been during the
past quarter, in compliance with the Fund’s investment policy statement? Please attach a
comparison of each of the Fund’s objectives and guidelines and each permitted range to the
actual allocation for each guideline or range at the end of the quarter to illustrate compliance
with the investment policy guidelines. Also include the Client specific Quarter 1, 3 and 5 year
returns and statement of assets including market values and bond ratings.

Yes except for the inherited securities from the Transition Account.

C.S. McKee is in the process of liquidating the inherited securities from the Transition
Account as liquidity and bids improve.

See Attached Intermediate Government/Credit Risk Control Guidelines and Account
Overview.

2.) With respect to the portfolio(s) under your management, do you acknowledge sole fiduciary
responsibility under ERISA for adherence with the Fund’s investment policy?
Yes

3.) Do you see a need for a change in the Fund’s current investment policy statement under
which you are working?
No

4.) In regard to derivative securities that may be held in the portfolio, do you attest that the
following statements are true?

e The March 28, 1996, Letter of Guidance and Statement on Derivatives has been read
and reviewed by personnel of this firm. We accept full responsibility for complying
with all aspects of derivative investment outlined therein.

e Specific examples of types of derivatives include but are not limited to the following:
e Structured Finance
e (ollateralized Debt Obligations (CDO)

e Structured Commercial Mortgage Obligations
e C(Collateralized Mortgage Obligations (CMO)
e Collateralized Loan Obligations (CLO)





e Structured Asset-Backed Obligations

e A complete list of derivatives securities utilized in the Fund’s portfolio since our last
certification is attached to this certification. In our judgment, these investments are
prudent, in the best interest of the Fund and its participants, and are in compliance with
the investment policy and guidelines of the Fund.

o We certify that the subject derivatives are considered by this firm as suitable for the
Fund given known actuarial and economic factors. In our analysis of the suitability of
derivatives for the Fund, these positions have been stress tested under varying interest
rate scenarios.

e Our firm has experienced personnel in place and the investment processes and the
controls to prudently invest in the derivatives listed.

Yes

5.) Is the investment management fee charged by your firm to the Fund consistent with the fee
schedule in the investment management contract? Is the fee charged by your firm to the Fund
consistent with the fee charged by your firm to other funds of a similar size and the most
competitive fee offered by your firm?

Yes

6.) Have you confirmed that the Qualified Institutional Buyer requirements for the
above client have been met for the purchases 144a securities?
Yes

Part B: Firm

1.) Have significant changes been made in the firm’s investment management process during
the quarter?
No

2.) Have any changes or departures occurred in the investment team or other key personnel
within the firm during the past quarter?
No

3.) Have any ownership changes in the firm occurred during the quarter?
No

4.) Have there been significant changes to your Form ADV from the last copy delivered to the
Fund? If you are not required to file form ADV, please explain why.
No

5.) Has your firm or any individual (employee) at the present or during the past quarter been
named in litigation, a regulatory enforcement action, or investigation related to investment
activities? Please include any updates on any pending litigation that has been previously
reported.

No





6.) Has your firm reviewed all regulations and directives from the Securities and Exchange
Commission concerning brokerage and research services and are you in compliance with all
disclosure requirements?

Yes

7.) Has your firm reviewed the DOL’s final ruling on cross-trading of securities and are you in
compliance with the ruling?
Yes

8.) Have any changes occurred in the Errors and Omission insurance coverage provided by
your firm over the last quarter?
No

9.) Does the amount of insurance coverage meet or exceed the minimum amount required
through your investment management contract with the Fund and the minimum amount
required through the Fund’s Investment Policy Statement?

Yes

10.) Is your firm adhering to the communication and reporting requirements as defined in the
Fund’s investment policy statement?
Yes

11.) Is your firm achieving best execution for the Fund on all transactions involving Fund
assets?
Yes
12.) Is your firm providing all trade confirmations to IPS (via DTC and/or email) on purchases
in the portfolio?
Yes
Certified For The Firm By:

Name: Ulf A. Skreppen

U Ok o

Title: Chief Compliance Officer
Firm: C.S. McKee, L.P.
Date: 1/15/20

Signature:





Investment Performance Services, LLC
Fixed Income Separate Account Quarterly Compliance Checklist
Period Ending December 31, 2019

To:  C.S. McKee & Company, Inc. -

Re:  Steamship Trade Association of Baltimore, Inc. - International Longshoremen's
Association Benefit Fund -Fixed Income - Intermediate Government/Credit

As an authorized representative of the firm I certify the following answers are accurate and attest
that our firm has provided/attached all required explanations and/or supporting documents.

Part A: Account

1.) Do you verify the portfolio and individual holdings are currently, and have been during the
past quarter, in compliance with the Fund’s investment policy statement? Please attach a
comparison of each of the Fund’s objectives and guidelines and each permitted range to the
actual allocation for each guideline or range at the end of the quarter to illustrate compliance
with the investment policy guidelines. Also include the Client specific Quarter 1, 3 and 5 year
returns and statement of assets including market values and bond ratings.

Yes except for the inherited securities from the Transition Account.

C.S. McKee is in the process of liquidating the inherited securities from the Transition
Account as liquidity and bids improve.

See Attached Intermediate Government/Credit Risk Control Guidelines and Account
Overview.

2.) With respect to the portfolio(s) under your management, do you acknowledge sole fiduciary
responsibility under ERISA for adherence with the Fund’s investment policy?
Yes

3.) Do you see a need for a change in the Fund’s current investment policy statement under
which you are working?
No

4.) In regard to derivative securities that may be held in the portfolio, do you attest that the
following statements are true?

e The March 28, 1996, Letter of Guidance and Statement on Derivatives has been read
and reviewed by personnel of this firm. We accept full responsibility for complying
with all aspects of derivative investment outlined therein.

e Specific examples of types of derivatives include but are not limited to the following:
e Structured Finance
e (ollateralized Debt Obligations (CDO)

e Structured Commercial Mortgage Obligations
e C(Collateralized Mortgage Obligations (CMO)
e Collateralized Loan Obligations (CLO)





e Structured Asset-Backed Obligations

e A complete list of derivatives securities utilized in the Fund’s portfolio since our last
certification is attached to this certification. In our judgment, these investments are
prudent, in the best interest of the Fund and its participants, and are in compliance with
the investment policy and guidelines of the Fund.

o We certify that the subject derivatives are considered by this firm as suitable for the
Fund given known actuarial and economic factors. In our analysis of the suitability of
derivatives for the Fund, these positions have been stress tested under varying interest
rate scenarios.

e Our firm has experienced personnel in place and the investment processes and the
controls to prudently invest in the derivatives listed.

Yes

5.) Is the investment management fee charged by your firm to the Fund consistent with the fee
schedule in the investment management contract? Is the fee charged by your firm to the Fund
consistent with the fee charged by your firm to other funds of a similar size and the most
competitive fee offered by your firm?

Yes

6.) Have you confirmed that the Qualified Institutional Buyer requirements for the
above client have been met for the purchases 144a securities?
Yes

Part B: Firm

1.) Have significant changes been made in the firm’s investment management process during
the quarter?
No

2.) Have any changes or departures occurred in the investment team or other key personnel
within the firm during the past quarter?
No

3.) Have any ownership changes in the firm occurred during the quarter?
No

4.) Have there been significant changes to your Form ADV from the last copy delivered to the
Fund? If you are not required to file form ADV, please explain why.
No

5.) Has your firm or any individual (employee) at the present or during the past quarter been
named in litigation, a regulatory enforcement action, or investigation related to investment
activities? Please include any updates on any pending litigation that has been previously
reported.

No





6.) Has your firm reviewed all regulations and directives from the Securities and Exchange
Commission concerning brokerage and research services and are you in compliance with all
disclosure requirements?

Yes

7.) Has your firm reviewed the DOL’s final ruling on cross-trading of securities and are you in
compliance with the ruling?
Yes

8.) Have any changes occurred in the Errors and Omission insurance coverage provided by
your firm over the last quarter?
No

9.) Does the amount of insurance coverage meet or exceed the minimum amount required
through your investment management contract with the Fund and the minimum amount
required through the Fund’s Investment Policy Statement?

Yes

10.) Is your firm adhering to the communication and reporting requirements as defined in the
Fund’s investment policy statement?
Yes

11.) Is your firm achieving best execution for the Fund on all transactions involving Fund
assets?
Yes
12.) Is your firm providing all trade confirmations to IPS (via DTC and/or email) on purchases
in the portfolio?
Yes
Certified For The Firm By:

Name: Ulf A. Skreppen

U Ok o

Title: Chief Compliance Officer
Firm: C.S. McKee, L.P.
Date: 1/15/20

Signature:






Investment Performance Services, LLC
Fixed Income Separate Account Quarterly Compliance Checklist
Period Ending December 31, 2019
To:  C.S. McKee & Company, Inc.

Re:  Northern California Tile Industry Defined Benefit Pension Trust Fund - Fixed Income -
Intermediate Government/Credit

As an authorized representative of the firm I certify the following answers are accurate and attest
that our firm has provided/attached all required explanations and/or supporting documents.

Part A: Account

1.) Do you verify the portfolio and individual holdings are currently, and have been during the
past quarter, in compliance with the Fund’s investment policy statement? Please attach a
comparison of each of the Fund’s objectives and guidelines and each permitted range to the
actual allocation for each guideline or range at the end of the quarter to illustrate compliance
with the investment policy guidelines. Also include the Client specific Quarter 1, 3 and 5 year
returns and statement of assets including market values and bond ratings.
Yes

See Attached Intermediate Government/Credit Risk Control Guidelines and Account
Overview.

2.) With respect to the portfolio(s) under your management, do you acknowledge sole fiduciary
responsibility under ERISA for adherence with the Fund’s investment policy?
Yes

3.) Do you see a need for a change in the Fund’s current investment policy statement under
which you are working?
No

4.) In regard to derivative securities that may be held in the portfolio, do you attest that the
following statements are true?

e The March 28, 1996, Letter of Guidance and Statement on Derivatives has been read
and reviewed by personnel of this firm. We accept full responsibility for complying
with all aspects of derivative investment outlined therein.

e Specific examples of types of derivatives include but are not limited to the following:
e Structured Finance
e (ollateralized Debt Obligations (CDO)

Structured Commercial Mortgage Obligations

Collateralized Mortgage Obligations (CMO)

Collateralized Loan Obligations (CLO)
e Structured Asset-Backed Obligations

e A complete list of derivatives securities utilized in the Fund’s portfolio since our last
certification is attached to this certification. In our judgment, these investments are
prudent, in the best interest of the Fund and its participants, and are in compliance with





the investment policy and guidelines of the Fund.

o We certify that the subject derivatives are considered by this firm as suitable for the
Fund given known actuarial and economic factors. In our analysis of the suitability of
derivatives for the Fund, these positions have been stress tested under varying interest
rate scenarios.

e Our firm has experienced personnel in place and the investment processes and the
controls to prudently invest in the derivatives listed.

Yes

5.) Is the investment management fee charged by your firm to the Fund consistent with the fee
schedule in the investment management contract? Is the fee charged by your firm to the Fund
consistent with the fee charged by your firm to other funds of a similar size and the most
competitive fee offered by your firm?

Yes

6.) Have you confirmed that the Qualified Institutional Buyer requirements for the
above client have been met for the purchases 144a securities?
Yes

Part B: Firm

1.) Have significant changes been made in the firm’s investment management process during
the quarter?
No

2.) Have any changes or departures occurred in the investment team or other key personnel
within the firm during the past quarter?
No

3.) Have any ownership changes in the firm occurred during the quarter?
No

4.) Have there been significant changes to your Form ADV from the last copy delivered to the
Fund? If you are not required to file form ADV, please explain why.
No

5.) Has your firm or any individual (employee) at the present or during the past quarter been
named in litigation, a regulatory enforcement action, or investigation related to investment
activities? Please include any updates on any pending litigation that has been previously
reported.

No

6.) Has your firm reviewed all regulations and directives from the Securities and Exchange
Commission concerning brokerage and research services and are you in compliance with all
disclosure requirements?

Yes





7.) Has your firm reviewed the DOL’s final ruling on cross-trading of securities and are you in
compliance with the ruling?
Yes

8.) Have any changes occurred in the Errors and Omission insurance coverage provided by
your firm over the last quarter?
No

9.) Does the amount of insurance coverage meet or exceed the minimum amount required
through your investment management contract with the Fund and the minimum amount
required through the Fund’s Investment Policy Statement?

Yes

10.) Is your firm adhering to the communication and reporting requirements as defined in the
Fund’s investment policy statement?
Yes
11.) Is your firm achieving best execution for the Fund on all transactions involving Fund
assets?
Yes
Certified For The Firm By:

Name: Ulf A. Skreppen

il O oo

Title: Chief Compliance Officer
Firm: C.S. McKee, L.P.
Date: 1/15/20

Signature:





Investment Performance Services, LLC
Fixed Income Separate Account Quarterly Compliance Checklist
Period Ending December 31, 2019
To:  C.S. McKee & Company, Inc.

Re: Teamsters Local 639 Pension Fund - Fixed Income Fixed Income-Intermediate -
Intermediate Government/Credit

As an authorized representative of the firm I certify the following answers are accurate and attest
that our firm has provided/attached all required explanations and/or supporting documents.

Part A: Account

1.) Do you verify the portfolio and individual holdings are currently, and have been during the
past quarter, in compliance with the Fund’s investment policy statement? Please attach a
comparison of each of the Fund’s objectives and guidelines and each permitted range to the
actual allocation for each guideline or range at the end of the quarter to illustrate compliance
with the investment policy guidelines. Also include the Client specific Quarter 1, 3 and 5 year
returns and statement of assets including market values and bond ratings.
Yes

See Attached Intermediate Government/Credit Risk Control Guidelines and Account
Overview.

2.) With respect to the portfolio(s) under your management, do you acknowledge sole fiduciary
responsibility under ERISA for adherence with the Fund’s investment policy?
Yes

3.) Do you see a need for a change in the Fund’s current investment policy statement under
which you are working?
No

4.) In regard to derivative securities that may be held in the portfolio, do you attest that the
following statements are true?

e The March 28, 1996, Letter of Guidance and Statement on Derivatives has been read
and reviewed by personnel of this firm. We accept full responsibility for complying
with all aspects of derivative investment outlined therein.

e Specific examples of types of derivatives include but are not limited to the following:
e Structured Finance
e (ollateralized Debt Obligations (CDO)

Structured Commercial Mortgage Obligations

Collateralized Mortgage Obligations (CMO)

Collateralized Loan Obligations (CLO)
e Structured Asset-Backed Obligations

e A complete list of derivatives securities utilized in the Fund’s portfolio since our last
certification is attached to this certification. In our judgment, these investments are
prudent, in the best interest of the Fund and its participants, and are in compliance with





the investment policy and guidelines of the Fund.

o We certify that the subject derivatives are considered by this firm as suitable for the
Fund given known actuarial and economic factors. In our analysis of the suitability of
derivatives for the Fund, these positions have been stress tested under varying interest
rate scenarios.

e Our firm has experienced personnel in place and the investment processes and the
controls to prudently invest in the derivatives listed.

Yes

5.) Is the investment management fee charged by your firm to the Fund consistent with the fee
schedule in the investment management contract? Is the fee charged by your firm to the Fund
consistent with the fee charged by your firm to other funds of a similar size and the most
competitive fee offered by your firm?

Yes

6.) Have you confirmed that the Qualified Institutional Buyer requirements for the
above client have been met for the purchases 144a securities?
Yes

Part B: Firm

1.) Have significant changes been made in the firm’s investment management process during
the quarter?
No

2.) Have any changes or departures occurred in the investment team or other key personnel
within the firm during the past quarter?
No

3.) Have any ownership changes in the firm occurred during the quarter?
No

4.) Have there been significant changes to your Form ADV from the last copy delivered to the
Fund? If you are not required to file form ADV, please explain why.
No

5.) Has your firm or any individual (employee) at the present or during the past quarter been
named in litigation, a regulatory enforcement action, or investigation related to investment
activities? Please include any updates on any pending litigation that has been previously
reported.

No

6.) Has your firm reviewed all regulations and directives from the Securities and Exchange
Commission concerning brokerage and research services and are you in compliance with all
disclosure requirements?

Yes





7.) Has your firm reviewed the DOL’s final ruling on cross-trading of securities and are you in
compliance with the ruling?
Yes

8.) Have any changes occurred in the Errors and Omission insurance coverage provided by
your firm over the last quarter?
No

9.) Does the amount of insurance coverage meet or exceed the minimum amount required
through your investment management contract with the Fund and the minimum amount
required through the Fund’s Investment Policy Statement?

Yes

10.) Is your firm adhering to the communication and reporting requirements as defined in the
Fund’s investment policy statement?
Yes
11.) Is your firm achieving best execution for the Fund on all transactions involving Fund
assets?
Yes
Certified For The Firm By:

Name: Ulf A. Skreppen

il O oo

Title: Chief Compliance Officer
Firm: C.S. McKee, L.P.
Date: 1/15/20

Signature:





Investment Performance Services, LLC
Fixed Income Separate Account Quarterly Compliance Checklist
Period Ending December 31, 2019
To:  C.S. McKee & Company, Inc.

Re:  Warehouse Employees Local Union #730 Pension Fund - Fixed Income Fixed Income-
Intermediate - Intermediate Government/Credit

As an authorized representative of the firm I certify the following answers are accurate and attest
that our firm has provided/attached all required explanations and/or supporting documents.

Part A: Account

1.) Do you verify the portfolio and individual holdings are currently, and have been during the
past quarter, in compliance with the Fund’s investment policy statement? Please attach a
comparison of each of the Fund’s objectives and guidelines and each permitted range to the
actual allocation for each guideline or range at the end of the quarter to illustrate compliance
with the investment policy guidelines. Also include the Client specific Quarter 1, 3 and 5 year
returns and statement of assets including market values and bond ratings.
Yes

See Attached Intermediate Government/Credit Risk Control Guidelines and Account
Overview.

2.) With respect to the portfolio(s) under your management, do you acknowledge sole fiduciary
responsibility under ERISA for adherence with the Fund’s investment policy?
Yes

3.) Do you see a need for a change in the Fund’s current investment policy statement under
which you are working?
No

4.) In regard to derivative securities that may be held in the portfolio, do you attest that the
following statements are true?

e The March 28, 1996, Letter of Guidance and Statement on Derivatives has been read
and reviewed by personnel of this firm. We accept full responsibility for complying
with all aspects of derivative investment outlined therein.

e Specific examples of types of derivatives include but are not limited to the following:
e Structured Finance
e (ollateralized Debt Obligations (CDO)

Structured Commercial Mortgage Obligations

Collateralized Mortgage Obligations (CMO)

Collateralized Loan Obligations (CLO)
e Structured Asset-Backed Obligations

e A complete list of derivatives securities utilized in the Fund’s portfolio since our last
certification is attached to this certification. In our judgment, these investments are
prudent, in the best interest of the Fund and its participants, and are in compliance with





the investment policy and guidelines of the Fund.

e We certify that the subject derivatives are considered by this firm as suitable for the
Fund given known actuarial and economic factors. In our analysis of the suitability of
derivatives for the Fund, these positions have been stress tested under varying interest
rate scenarios.

e Our firm has experienced personnel in place and the investment processes and the
controls to prudently invest in the derivatives listed.

Yes

5.) Is the investment management fee charged by your firm to the Fund consistent with the fee
schedule in the investment management contract? Is the fee charged by your firm to the Fund
consistent with the fee charged by your firm to other funds of a similar size and the most
competitive fee offered by your firm?

Yes

6.) Have you confirmed that the Qualified Institutional Buyer requirements for the
above client have been met for the purchases 144a securities?
Yes

Part B: Firm

1.) Have significant changes been made in the firm’s investment management process during
the quarter?
No

2.) Have any changes or departures occurred in the investment team or other key personnel
within the firm during the past quarter?
No

3.) Have any ownership changes in the firm occurred during the quarter?
No

4.) Have there been significant changes to your Form ADV from the last copy delivered to the
Fund? If you are not required to file form ADV, please explain why.
No

5.) Has your firm or any individual (employee) at the present or during the past quarter been
named in litigation, a regulatory enforcement action, or investigation related to investment
activities? Please include any updates on any pending litigation that has been previously
reported.

No

6.) Has your firm reviewed all regulations and directives from the Securities and Exchange
Commission concerning brokerage and research services and are you in compliance with all
disclosure requirements?

Yes





7.) Has your firm reviewed the DOL’s final ruling on cross-trading of securities and are you in
compliance with the ruling?
Yes

8.) Have any changes occurred in the Errors and Omission insurance coverage provided by
your firm over the last quarter?
No

9.) Does the amount of insurance coverage meet or exceed the minimum amount required
through your investment management contract with the Fund and the minimum amount
required through the Fund’s Investment Policy Statement?

Yes

10.) Is your firm adhering to the communication and reporting requirements as defined in the
Fund’s investment policy statement?
Yes
11.) Is your firm achieving best execution for the Fund on all transactions involving Fund
assets?
Yes
Certified For The Firm By:

Name: Ulf A. Skreppen

il O oo

Title: Chief Compliance Officer
Firm: C.S. McKee, L.P.
Date: 1/15/20

Signature:
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INVESTMENT

MANAGERS RlSk Control Guidelines

Intermediate Government/Credit Fixed Income as of December 31, 2019

Portfolio Level

Duration/Yield Curve
*  Duration constraints of 80%-120% of benchmark levels
(but are typically within 95%-105%).
*  Long/short the curve by +/-15%

Volatility Exposure
Negative convexity limit of benchmark -0.75 years.

Quality/Liquidity

Average quality of Aa3/AA- or better. Liquidity equal or better
than the benchmark, as measured by weighted average bid/ask
spread.

Sector Level

Benchmark-relative weighting limitations (versus Bloomberg
Barclays Intermediate Government/Credit):

12/31/19
McKee Index

Credit 20%-60% 34.9%
Agency 0%-80% 3.8%
Agency MBS/CMO 0%-10% 0.0%
Nominal Treasury 0%-80% 61.3%
TIPS 0%-15% 0.0%
CMBS/ABS 0%-10% 0.0%

Structured agency product allocation limited to 25% of portfolio.

Security Level

Quality:
Investment Grade by a nationally recognized rating agency
(“AA” or better for structured product)

Liquidity:

* Corporate — Absolute issue size minimum of $100
million, though holdings are typically $500 million or
more. No private placements (excluding 144A) allowed.

* Agency — $10 million minimum deal size, though typical
holdings are $100 million and above.

Diversification:
Maximum holding per non-government issuer:
AAA-rated 5%
AA-rated 4%
A-rated 3%
BBB-rated 3%

Typical credit holdings are 0.35% to 0.75% of the portfolio.
70% of the portfolio trades with less than 3/8 point bid/ask spread.

Over 90% of corporate holdings are top 100 issuers.





		Slide Number 1




Performance

		C.S. McKee, L.P.																						Asset Allocation																0

		Account Overview																						As of		12/31/19

																																												Fixed?		Y

		New Orleans ILA             																						Large-Cap Equity				$   - 0				0.00%										Holdings		Net Hidden?		Y						N

																								Small-Cap Equity				$   - 0				0.00%												Bench Hidden?		N						N

																								Fixed Income				$   3,174,605.97				99.30%										Transactions		Other years Hidden?		Y						Y

																								Intl Mutual Fund				$   - 0				0.00%												123119

																								Cash				$   22,251.88				0.70%										Pending Trades						25545

		Client Code:		95545																				Other				$   - 0				0.00%

		As Of Date:		12/31/19																				Total Portfolio:				$   3,196,857.85				100.00%								12 31 2019		FI Characteristics

		Report:		Calendar





		Performance

		As of		12/31/19



		Portfolio Summary - Month-to-Date				Total Portfolio						Large-Cap Equity						Small-Cap Equity						Total Domestic Equity						Fixed Income						Intl Mutual Fund



		Beginning Market Value:				3,244,498.08						- 0						- 0						- 0						3,244,498.08						- 0



		Net Contributions (Distributions):				(54,000.00)						- 0						- 0						- 0						(54,000.00)						- 0



		Income:				8,352.30						- 0						- 0						- 0						8,352.30						- 0



		Market Appreciation (Depreciation):				(1,992.53)						- 0						- 0						- 0						(1,992.53)						- 0



		Ending Market Value:				3,196,857.85						- 0						- 0						- 0						3,196,857.85						- 0



		Dollar-Weighted Return:				0.20%						 -       						 -       						 -       						0.20%						 -       





		Time-Weighted Returns				Total Portfolio						Large-Cap Equity						Small-Cap Equity						Total Domestic Equity						Fixed Income						Intl Mutual Fund

				Performance Start Date:		7/1/08						N/A						N/A						N/A						7/1/08						N/A



														Ex Cash						Ex Cash						Ex Cash						Ex Cash

		MTD		Gross		0.20%						  -  		  -  				  -  		  -  				  -  		  -  				0.20%		0.20%				  -  

				Net		0.18%						  -  		  -  				  -  		  -  				  -  		  -  				0.18%		0.17%				  -  

				Benchmark		0.13%						  -  		  -  				  -  		  -  				  -  		  -  				0.13%		0.13%				  -  

				Value Added (Gross)		0.07%						  -  		  -  				  -  		  -  				  -  		  -  				0.07%		0.07%				  -  



		QTD		Gross		0.58%						  -  		  -  				  -  		  -  				  -  		  -  				0.58%		0.59%				  -  

				Net		0.51%						  -  		  -  				  -  		  -  				  -  		  -  				0.51%		0.52%				  -  

				Benchmark		0.37%						  -  		  -  				  -  		  -  				  -  		  -  				0.37%		0.37%				  -  

				Value Added (Gross)		0.21%						  -  		  -  				  -  		  -  				  -  		  -  				0.21%		0.22%				  -  



		YTD		Gross		7.50%						  -  		  -  				  -  		  -  				  -  		  -  				7.50%		7.52%				  -  

				Net		7.23%						  -  		  -  				  -  		  -  				  -  		  -  				7.23%		7.25%				  -  

				Benchmark		6.80%						  -  		  -  				  -  		  -  				  -  		  -  				6.80%		6.80%				  -  

				Value Added (Gross)		0.70%						  -  		  -  				  -  		  -  				  -  		  -  				0.70%		0.72%				  -  



		1 Year		Gross		7.50%						  -  		  -  				  -  		  -  				  -  		  -  				7.50%		7.52%				  -  

				Net		7.23%						  -  		  -  				  -  		  -  				  -  		  -  				7.23%		7.25%				  -  

				Benchmark		6.80%						  -  		  -  				  -  		  -  				  -  		  -  				6.80%		6.80%				  -  

				Value Added (Gross)		0.70%						  -  		  -  				  -  		  -  				  -  		  -  				0.70%		0.72%				  -  



		2 Year		Gross		4.23%						  -  		  -  				  -  		  -  				  -  		  -  				4.23%		4.21%				  -  

				Net		3.97%						  -  		  -  				  -  		  -  				  -  		  -  				3.97%		3.95%				  -  

				Benchmark		3.80%						  -  		  -  				  -  		  -  				  -  		  -  				3.80%		3.80%				  -  

				Value Added (Gross)		0.43%						  -  		  -  				  -  		  -  				  -  		  -  				0.43%		0.41%				  -  



		3 Year		Gross		3.58%						  -  		  -  				  -  		  -  				  -  		  -  				3.58%		3.59%				  -  

				Net		3.33%						  -  		  -  				  -  		  -  				  -  		  -  				3.33%		3.33%				  -  

				Benchmark		3.24%						  -  		  -  				  -  		  -  				  -  		  -  				3.24%		3.24%				  -  

				Value Added (Gross)		0.34%						  -  		  -  				  -  		  -  				  -  		  -  				0.34%		0.35%				  -  



		4 Year		Gross		3.21%						  -  		  -  				  -  		  -  				  -  		  -  				3.21%		3.22%				  -  

				Net		2.95%						  -  		  -  				  -  		  -  				  -  		  -  				2.95%		2.96%				  -  

				Benchmark		2.95%						  -  		  -  				  -  		  -  				  -  		  -  				2.95%		2.95%				  -  

				Value Added (Gross)		0.26%						  -  		  -  				  -  		  -  				  -  		  -  				0.26%		0.27%				  -  



		5 Year		Gross		2.99%						  -  		  -  				  -  		  -  				  -  		  -  				2.99%		3.00%				  -  

				Net		2.73%						  -  		  -  				  -  		  -  				  -  		  -  				2.73%		2.74%				  -  

				Benchmark		2.57%						  -  		  -  				  -  		  -  				  -  		  -  				2.57%		2.57%				  -  

				Value Added (Gross)		0.42%						  -  		  -  				  -  		  -  				  -  		  -  				0.42%		0.43%				  -  



		6 Year		Gross		2.99%						  -  		  -  				  -  		  -  				  -  		  -  				2.99%		3.02%				  -  

				Net		2.73%						  -  		  -  				  -  		  -  				  -  		  -  				2.73%		2.76%				  -  

				Benchmark		2.66%						  -  		  -  				  -  		  -  				  -  		  -  				2.66%		2.66%				  -  

				Value Added (Gross)		0.33%						  -  		  -  				  -  		  -  				  -  		  -  				0.33%		0.36%				  -  



		7 Year		Gross		2.50%						  -  		  -  				  -  		  -  				  -  		  -  				2.50%		2.53%				  -  

				Net		2.24%						  -  		  -  				  -  		  -  				  -  		  -  				2.24%		2.27%				  -  

				Benchmark		2.15%						  -  		  -  				  -  		  -  				  -  		  -  				2.15%		2.15%				  -  

				Value Added (Gross)		0.35%						  -  		  -  				  -  		  -  				  -  		  -  				0.35%		0.38%				  -  



		8 Year		Gross		2.84%						  -  		  -  				  -  		  -  				  -  		  -  				2.84%		2.88%				  -  

				Net		2.59%						  -  		  -  				  -  		  -  				  -  		  -  				2.59%		2.63%				  -  

				Benchmark		2.41%						  -  		  -  				  -  		  -  				  -  		  -  				2.41%		2.41%				  -  

				Value Added (Gross)		0.43%						  -  		  -  				  -  		  -  				  -  		  -  				0.43%		0.47%				  -  



		9 Year		Gross		3.47%						  -  		  -  				  -  		  -  				  -  		  -  				3.47%		3.56%				  -  

				Net		3.21%						  -  		  -  				  -  		  -  				  -  		  -  				3.21%		3.30%				  -  

				Benchmark		3.00%						  -  		  -  				  -  		  -  				  -  		  -  				3.00%		3.00%				  -  

				Value Added (Gross)		0.47%						  -  		  -  				  -  		  -  				  -  		  -  				0.47%		0.56%				  -  



		10 Year		Gross		3.82%						  -  		  -  				  -  		  -  				  -  		  -  				3.82%		3.93%				  -  

				Net		3.57%						  -  		  -  				  -  		  -  				  -  		  -  				3.57%		3.67%				  -  

				Benchmark		3.35%						  -  		  -  				  -  		  -  				  -  		  -  				3.35%		3.35%				  -  

				Value Added (Gross)		0.47%						  -  		  -  				  -  		  -  				  -  		  -  				0.47%		0.58%				  -  



		ITD		Gross		4.50%						  -  		  -  				  -  		  -  				  -  		  -  				4.50%		4.58%				  -  

				Net		4.24%						  -  		  -  				  -  		  -  				  -  		  -  				4.24%		4.32%				  -  

				Benchmark		3.78%						  -  		  -  				  -  		  -  				  -  		  -  				3.78%		3.78%				  -  

				Value Added (Gross)		0.72%						  -  		  -  				  -  		  -  				  -  		  -  				0.72%		0.80%				  -  





				Benchmark History		Total Portfolio						Large-Cap Equity						Small-Cap Equity						Total Domestic Equity						Fixed Income						Intl Mutual Fund

				5/1/13																										5/1/13						

				BCIGC 100%																										BCIGC 100%						

				7/1/08																										7/1/08						

				BCAGG 100%																										BCAGG 100%						
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Holdings

		C.S. McKee, L.P.

		Account Overview



		New Orleans ILA             						Back to Performance







		Holdings

		As of		12/31/19

		Product		Cusip		Ticker		Security Name		Issue		Shares		Original Face		Unit Cost		Total Cost		Market Price		Market Value		Accrued Income		Total Value		Percent of Portfolio		Unrealized Gain/Loss		Class		Sector		Industry		Market Cap		SP Rating		SP Rating Date		Moody Rating		Moody Rating Date		Fitch Rating		Fitch Rating Date		Price Source

		Fixed Income		CASH		CASH		CASH		CASH		22,251.88		22,251.88		1		22,251.88		1		22,251.88		- 0		22,251.88		0.70		- 0		Cash		UNCLASSIFIED		UNCLASSIFIED																

		Fixed Income		00206RDQ2		00206RDQ		AT&T INC		 4.250 MAR 01 27		30,000.00		30,000.00		108.317		32,495.08		109.838		32,951.40		428.54		33,379.94		1.04		456.32		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa2		12/31/19		A-		12/31/19		BDG

		Fixed Income		00287YBU2		00287YBU		ABBVIE INC		 2.950 NOV 21 26		16,000.00		16,000.00		99.881		15,980.96		101.816		16,290.56		53.76		16,344.32		0.51		309.60		Fixed Income		Corporates		Industrial				A- 		12/31/19		Baa2		12/31/19						BDG

		Fixed Income		02007HAC5		02007HAC		ALLY AUTO RECV TR		 1.780 AUG 16 21		5,325.52		23,000.00		99.988		5,324.89		99.952		5,322.96		4.21		5,327.18		0.17		(1.93)		Fixed Income		Asset Backed Securities		Non US Agency ABS								Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		023135AZ9		023135AZ		AMAZON COM INC		 2.800 AUG 22 24		31,000.00		31,000.00		103.368		32,044.08		103.497		32,084.07		313.44		32,397.51		1.01		39.99		Fixed Income		Corporates		Industrial				AA-		12/31/19		A3		12/31/19		A+		12/31/19		BDG

		Fixed Income		023771R91		023771R9		AMER AIRLINE 16-3 AA		 3.000 OCT 15 28		11,334.18		13,000.00		98.351		11,147.30		101.936		11,553.61		72.74		11,626.35		0.36		406.31		Fixed Income		Corporates		Industrial				AA+		12/31/19		Aa3		12/31/19						BDG

		Fixed Income		02665WCZ2		02665WCZ		AMERICAN HONDA FIN C		 2.400 JUN 27 24		11,000.00		11,000.00		100.28		11,030.85		101.119		11,123.09		3.67		11,126.76		0.35		92.24		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19						BDG

		Fixed Income		981464HF0		981464HF		WORLD FIN NET CCMT		 2.210 JUL 15 26		3,000.00		3,000.00		99.992		2,999.75		100.139		3,004.17		3.13		3,007.30		0.09		4.42		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		98161VAC4		98161VAC		WORLD OMNI AUTO TR		 2.500 APR 17 23		17,716.67		18,000.00		99.975		17,712.20		100.467		17,799.41		20.92		17,820.32		0.56		87.21		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		98163BAC6		98163BAC		WORLD OMNI SELECT AU		 2.000 AUG 15 24		20,000.00		20,000.00		99.991		19,998.26		99.8		19,960.00		18.89		19,978.89		0.62		(38.26)		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		931142EK5		931142EK		WALMART INC		 3.400 JUN 26 23		21,000.00		21,000.00		102.568		21,539.18		105.15		22,081.50		11.90		22,093.40		0.69		542.32		Fixed Income		Corporates		Industrial				AA		12/31/19		Aa2		12/31/19		AA		12/31/19		BDG

		Fixed Income		94974BGP9		94974BGP		WELLS FARGO CO MTN B		 3.550 SEP 29 25		34,000.00		34,000.00		105.897		36,004.90		106.19		36,104.60		311.81		36,416.41		1.14		99.70		Fixed Income		Corporates		Financial				A-		12/31/19		A2		12/31/19		A+		12/31/19		OVR

		Fixed Income		949763UY0		949763UY		WELLS FARGO BANK NAT		 3.500 NOV 09 23		31,000.00		31,000.00		99.625		30,883.75		105.352		32,659.12		68.37		32,727.49		1.02		1,775.37		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		96042GAG7		96042GAG		WESTLAKE AUTO RECV T		 3.320 OCT 16 23		15,000.00		15,000.00		99.984		14,997.63		100.776		15,116.40		23.52		15,139.92		0.47		118.77		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19										BDG

		Fixed Income		961214DS9		961214DS		WESTPAC BKG CORP		 2.750 JAN 11 23		17,000.00		17,000.00		100.827		17,140.51		101.894		17,321.98		222.06		17,544.04		0.55		181.47		Fixed Income		Corporates		Financial				AA-		12/31/19		Aa3		12/31/19		AA-		12/31/19		BDG

		Fixed Income		981464GH7		981464GH		WORLD FIN NETWORK CC		 2.310 AUG 15 24		55,000.00		55,000.00		99.875		54,931.06		100.193		55,106.15		60.00		55,166.15		1.73		175.09		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		912828VS6		912828VS		UNITED STATES TREAS		 2.500 AUG 15 23		17,000.00		17,000.00		102.207		17,375.15		102.996		17,509.32		160.53		17,669.85		0.55		134.17		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828WZ9		912828WZ		UNITED STATES TREAS		 1.750 APR 30 22		67,000.00		67,000.00		100.272		67,182.39		100.391		67,261.97		199.71		67,461.68		2.11		79.58		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		912828YB0		912828YB		UNITED STATES TREAS		 1.625 AUG 15 29		45,000.00		45,000.00		99.103		44,596.44		97.496		43,873.20		276.21		44,149.41		1.38		(723.24)		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828YS3		912828YS		UNITED STATES TREAS		 1.750 NOV 15 29		6,000.00		6,000.00		99.143		5,948.59		98.57		5,914.20		13.56		5,927.76		0.19		(34.39)		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		92343VDY7		92343VDY		VERIZON COMMUNICATIO		 4.125 MAR 16 27		10,000.00		10,000.00		111.034		11,103.40		111.024		11,102.40		121.46		11,223.86		0.35		(1.00)		Fixed Income		Corporates		Industrial				BBB+		12/31/19		Baa1		12/31/19		A-		12/31/19		BDG

		Fixed Income		927804FU3		927804FU		VIRGINIA ELEC & PWR		 3.150 JAN 15 26		16,000.00		16,000.00		97.126		15,540.16		104.549		16,727.84		233.80		16,961.64		0.53		1,187.68		Fixed Income		Corporates		Utility				BBB+		12/31/19		A2		12/31/19		A		12/31/19		BDG

		Fixed Income		912828N71		912828N7		UNITED STATES TREAS		 0.625 JAN 15 26		22,742.37		21,000.00		103.258		23,483.30		103.14844		23,458.40		65.66		23,524.06		0.74		(24.90)		Fixed Income		US Treasuries		US Treasury Inflation Index				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		912828P79		912828P7		UNITED STATES TREAS		 1.500 FEB 28 23		49,000.00		49,000.00		98.24		48,137.71		99.652		48,829.48		243.65		49,073.13		1.54		691.77		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828RC6		912828RC		UNITED STATES TREAS		 2.125 AUG 15 21		51,000.00		51,000.00		100.775		51,395.33		100.836		51,426.36		409.35		51,835.71		1.62		31.03		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828SA9		912828SA		UNITED STATES TREAS		 0.125 JAN 15 22		15,917.02		14,000.00		99.621		15,856.71		99.9961		15,916.40		9.19		15,925.59		0.50		59.69		Fixed Income		US Treasuries		US Treasury Inflation Index				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		912828U24		912828U2		UNITED STATES TREAS		 2.000 NOV 15 26		122,000.00		122,000.00		98.194		119,796.21		101.16		123,415.20		315.05		123,730.25		3.87		3,618.99		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828V98		912828V9		UNITED STATES TREAS		 2.250 FEB 15 27		37,000.00		37,000.00		103.762		38,391.84		102.828		38,046.36		314.45		38,360.81		1.20		(345.48)		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		9128285U0		9128285U		UNITED STATES TREAS		 2.625 DEC 31 23		17,000.00		17,000.00		101.558		17,264.84		103.731		17,634.27		1.23		17,635.50		0.55		369.43		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128286A3		9128286A		UNITED STATES TREAS		 2.625 JAN 31 26		90,000.00		90,000.00		102.485		92,236.95		104.895		94,405.50		988.65		95,394.15		2.98		2,168.55		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128286G0		9128286G		UNITED STATES TREAS		 2.375 FEB 29 24		20,000.00		20,000.00		102.456		20,491.12		102.852		20,570.40		157.46		20,727.86		0.65		79.28		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128286T2		9128286T		UNITED STATES TREAS		 2.375 MAY 15 29		34,000.00		34,000.00		103.575		35,215.53		104.012		35,364.08		104.27		35,468.35		1.11		148.55		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828B25		912828B2		UNITED STATES TREAS		 0.625 JAN 15 24		111,386.84		101,000.00		101.935		113,542.11		102.1914		113,827.77		321.60		114,149.37		3.57		285.66		Fixed Income		US Treasuries		US Treasury Inflation Index				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		912828M49		912828M4		UNITED STATES TREAS		 1.875 OCT 31 22		28,000.00		28,000.00		97.675		27,348.97		100.746		28,208.88		89.42		28,298.30		0.89		859.91		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128283D0		9128283D		UNITED STATES TREAS		 2.250 OCT 31 24		47,000.00		47,000.00		100.569		47,267.35		102.617		48,229.99		180.12		48,410.11		1.51		962.64		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128283F5		9128283F		UNITED STATES TREAS		 2.250 NOV 15 27		47,000.00		47,000.00		100.589		47,276.83		102.844		48,336.68		136.55		48,473.23		1.52		1,059.85		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128283V0		9128283V		UNITED STATES TREAS		 2.500 JAN 31 25		56,000.00		56,000.00		104.088		58,289.46		103.922		58,196.32		585.87		58,782.19		1.84		(93.14)		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128285M8		9128285M		UNITED STATES TREAS		 3.125 NOV 15 28		92,000.00		92,000.00		108.07		99,424.23		110.047		101,243.24		371.22		101,614.46		3.18		1,819.01		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		9128285P1		9128285P		UNITED STATES TREAS		 2.875 NOV 30 23		8,000.00		8,000.00		104.085		8,326.81		104.598		8,367.84		18.96		8,386.80		0.26		41.03		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128285T3		9128285T		UNITED STATES TREAS		 2.625 DEC 31 25		97,000.00		97,000.00		104.162		101,037.51		104.879		101,732.63		7.00		101,739.63		3.18		695.12		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		89153UAF8		89153UAF		TOTAL CAP CDA LTD		 2.750 JUL 15 23		10,000.00		10,000.00		99.677		9,967.75		102.58		10,258.00		127.57		10,385.57		0.32		290.25		Fixed Income		Corporates		Industrial				A+		12/31/19		Aa3		12/31/19		AA-		12/31/19		BDG

		Fixed Income		90276EAA5		90276EAA		UBS COML MTG TR		 1.887 JUN 17 50		4,433.87		10,000.00		99.998		4,433.77		99.692		4,420.21		7.20		4,427.42		0.14		(13.56)		Fixed Income		Commercial MBS		Non US Agency CMBS								Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		907818EY0		907818EY		UNION PACIFIC CORP		 3.950 SEP 10 28		14,000.00		14,000.00		103.027		14,423.75		110.501		15,470.14		172.04		15,642.18		0.49		1,046.39		Fixed Income		Corporates		Industrial				A-		12/31/19		Baa1		12/31/19						BDG

		Fixed Income		91159HHC7		91159HHC		U S BANCORP MTNS BK		 3.000 MAR 15 22		22,000.00		22,000.00		102.464		22,542.00		102.317		22,509.74		196.17		22,705.91		0.71		(32.26)		Fixed Income		Corporates		Financial				A+		12/31/19		A1		12/31/19		AA-		12/31/19		BDG

		Fixed Income		91159HHX1		91159HHX		U S BANCORP MTNS BK		 2.400 JUL 30 24		37,000.00		37,000.00		100.666		37,246.36		101.639		37,606.43		374.93		37,981.36		1.19		360.07		Fixed Income		Corporates		Financial				A+		12/31/19		A1		12/31/19		AA-		12/31/19		OVR

		Fixed Income		9128282P4		9128282P		UNITED STATES TREAS		 1.875 JUL 31 22		54,000.00		54,000.00		100.509		54,274.91		100.707		54,381.78		423.71		54,805.49		1.71		106.87		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		78013XW20		78013XW2		ROYAL BK OF CDA BD C		 3.700 OCT 05 23 C		15,000.00		15,000.00		105.166		15,774.90		105.723		15,858.45		132.58		15,991.03		0.50		83.55		Fixed Income		Corporates		Financial				A		12/31/19		A2		12/31/19		AA		12/31/19		BDG

		Fixed Income		7954503N3		7954503N		SALLIE MAE BK SLT LA		 2.400 JUN 20 22		9,000.00		9,000.00		99.675		8,970.75		101.244		9,111.96		7.69		9,119.65		0.29		141.21		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		80285MAE9		80285MAE		SANTANDER DRIVE AUTO		 3.010 MAR 15 22		2,495.26		10,000.00		100		2,495.26		100.034		2,496.11		3.55		2,499.66		0.08		0.85		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19		Aaa		12/31/19						BDG

		Fixed Income		80286HAD1		80286HAD		SANTANDER DRIVE AUTO		 2.160 NOV 15 22		6,000.00		6,000.00		99.989		5,999.36		100.148		6,008.88		6.12		6,015.00		0.19		9.52		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19		Aaa		12/31/19						BDG

		Fixed Income		857477AN3		857477AN		STATE STR CORP		 3.300 DEC 16 24		25,000.00		25,000.00		103.498		25,874.44		105.496		26,374.00		36.67		26,410.67		0.83		499.56		Fixed Income		Corporates		Financial				A		12/31/19		A1		12/31/19		AA-		12/31/19		BDG

		Fixed Income		89114QCA4		89114QCA		TD BANK		 2.650 JUN 12 24		16,000.00		16,000.00		100.974		16,155.76		102.439		16,390.24		23.23		16,413.47		0.51		234.48		Fixed Income		Corporates		Financial				A		12/31/19		Aa3		12/31/19		AA-		12/31/19		BDG

		Fixed Income		674599CE3		674599CE		OCCIDENTAL PETE CORP		 2.700 FEB 15 23		23,000.00		23,000.00		98.272		22,602.47		100.796		23,183.08		236.33		23,419.41		0.73		580.61		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa3		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		674599DC6		674599DC		OCCIDENTAL PETE CORP		 5.550 MAR 15 26		5,000.00		5,000.00		112.779		5,638.95		113.411		5,670.55		82.48		5,753.03		0.18		31.60		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa3		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		68389XBL8		68389XBL		ORACLE CORP		 2.400 SEP 15 23		32,000.00		32,000.00		100.9		32,288.10		101.67		32,534.40		228.27		32,762.67		1.02		246.30		Fixed Income		Corporates		Industrial				A+		12/31/19		A1		12/31/19		A		12/31/19		BDG

		Fixed Income		68389XBM6		68389XBM		ORACLE CORP		 2.650 JUL 15 26		7,000.00		7,000.00		99.62		6,973.39		102.299		7,160.93		86.05		7,246.98		0.23		187.54		Fixed Income		Corporates		Industrial				A+		12/31/19		A1		12/31/19		A		12/31/19		BDG

		Fixed Income		693475AV7		693475AV		PNC FINANCIAL SERVIC		 3.500 JAN 23 24		30,000.00		30,000.00		101.416		30,424.80		105.657		31,697.10		463.75		32,160.85		1.01		1,272.30		Fixed Income		Corporates		Financial				A-		12/31/19		A3		12/31/19		A+		12/31/19		OVR

		Fixed Income		695114CP1		695114CP		PACIFICORP		 2.950 FEB 01 22		7,000.00		7,000.00		105.693		7,398.51		101.96		7,137.20		86.62		7,223.82		0.23		(261.31)		Fixed Income		Corporates		Utility				A+		12/31/19		A1		12/31/19		WD		12/31/19		BDG

		Fixed Income		60871RAG5		60871RAG		MOLSON COORS BEVERAG		 3.000 JUL 15 26		10,000.00		10,000.00		100.77		10,077.00		101.245		10,124.50		139.17		10,263.67		0.32		47.50		Fixed Income		Corporates		Industrial				BBB-		12/31/19		Baa3		12/31/19		BBB-		12/31/19		BDG

		Fixed Income		6174468J1		6174468J		MORGAN STANLEY		 2.720 JUL 22 25		11,000.00		11,000.00		100.834		11,091.74		101.264		11,139.04		132.15		11,271.19		0.35		47.30		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		61744YAH1		61744YAH		MORGAN STANLEY		 2.750 MAY 19 22		6,000.00		6,000.00		97.826		5,869.56		101.847		6,110.82		19.71		6,130.53		0.19		241.26		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		61744YAN8		61744YAN		MORGAN STANLEY		 3.125 JAN 23 23		10,000.00		10,000.00		100.149		10,014.90		102.809		10,280.90		138.02		10,418.92		0.33		266.00		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		61747MZ87		61747MZ8		MORGAN STANLEY BK N		 3.250 MAY 31 23		15,000.00		15,000.00		99.375		14,906.25		104.175		15,626.25		40.07		15,666.32		0.49		720.00		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		666807BK7		666807BK		NORTHROP GRUMMAN COR		 3.200 FEB 01 27		8,000.00		8,000.00		98.152		7,852.16		104.077		8,326.16		107.38		8,433.54		0.26		474.00		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa2		12/31/19		BBB		12/31/19		BDG

		Fixed Income		54909WAA6		54909WAA		LOYOLA UNIVERSITY CH		 3.199 JUL 01 22		31,000.00		31,000.00		93.16		28,879.60		101.577		31,488.87		498.60		31,987.47		1.00		2,609.27		Fixed Income		Corporates		Industrial				A+		12/31/19		A1		12/31/19						BDG

		Fixed Income		58013MEY6		58013MEY		MCDONALDS CORP MED T		 3.700 JAN 30 26		3,000.00		3,000.00		102.904		3,087.12		107.904		3,237.12		46.56		3,283.68		0.10		150.00		Fixed Income		Corporates		Industrial				BBB+		12/31/19		Baa1		12/31/19		WD		12/31/19		BDG

		Fixed Income		58933YAR6		58933YAR		MERCK & CO INC		 2.750 FEB 10 25		23,000.00		23,000.00		101.162		23,267.24		103.76		23,864.80		249.49		24,114.29		0.75		597.56		Fixed Income		Corporates		Industrial				AA		12/31/19		A1		12/31/19		A+		12/31/19		BDG

		Fixed Income		58933YAX3		58933YAX		MERCK & CO INC		 3.400 MAR 07 29		6,000.00		6,000.00		99.438		5,966.28		108.339		6,500.34		65.17		6,565.51		0.21		534.06		Fixed Income		Corporates		Industrial				AA		12/31/19		A1		12/31/19		A+		12/31/19		BDG

		Fixed Income		594918BX1		594918BX		MICROSOFT CORP		 2.875 FEB 06 24		28,000.00		28,000.00		101.968		28,551.17		103.766		29,054.48		326.47		29,380.95		0.92		503.31		Fixed Income		Corporates		Industrial				AAA		12/31/19		Aaa		12/31/19		AA+		12/31/19		BDG

		Fixed Income		59523UAN7		59523UAN		MID-AMERICA APTS LP		 3.600 JUN 01 27		5,000.00		5,000.00		99.58		4,979.00		106.137		5,306.85		15.50		5,322.35		0.17		327.85		Fixed Income		Corporates		Financial				BBB+		12/31/19		Baa1		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		46625HJD3		46625HJD		JPMORGAN CHASE & CO		 4.500 JAN 24 22		9,000.00		9,000.00		105.419		9,487.71		105.002		9,450.18		177.75		9,627.93		0.30		(37.53)		Fixed Income		Corporates		Financial				A-		12/31/19		A2		12/31/19		AA-		12/31/19		BDG

		Fixed Income		46625HJE1		46625HJE		JPMORGAN CHASE & CO		 3.250 SEP 23 22		20,000.00		20,000.00		102.526		20,505.17		103.465		20,693.00		178.75		20,871.75		0.65		187.83		Fixed Income		Corporates		Financial				A-		12/31/19		A2		12/31/19		AA-		12/31/19		BDG

		Fixed Income		46647PAY2		46647PAY		JP MORGAN CHASE BANK		 4.023 DEC 05 24		17,000.00		17,000.00		101.867		17,317.35		106.647		18,129.99		51.29		18,181.28		0.57		812.64		Fixed Income		Corporates		Financial				A-		12/31/19		A2		12/31/19		AA-		12/31/19		BDG

		Fixed Income		48128LRZ4		48128LRZ		JPMORGAN CHASE BK NA		2.00013 DEC 04 23		42,000.00		42,000.00		99.635		41,846.55		99.875		41,947.50		64.44		42,011.94		1.31		100.95		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		501044CX7		501044CX		KROGER CO		 3.300 JAN 15 21		11,000.00		11,000.00		102.786		11,306.42		101.295		11,142.45		168.39		11,310.84		0.35		(163.97)		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa1		12/31/19		WD		12/31/19		BDG

		Fixed Income		539830BH1		539830BH		LOCKHEED MARTIN CORP		 3.550 JAN 15 26		6,000.00		6,000.00		103.868		6,232.07		107.286		6,437.16		98.81		6,535.97		0.20		205.09		Fixed Income		Corporates		Industrial				A-		12/31/19		A3		12/31/19		A-		12/31/19		BDG

		Fixed Income		377372AM9		377372AM		GLAXOSMITHKLINE CAP		 3.625 MAY 15 25		9,000.00		9,000.00		102.857		9,257.12		107.369		9,663.21		42.59		9,705.80		0.30		406.09		Fixed Income		Corporates		Industrial				A+		12/31/19		A2		12/31/19		A-		12/31/19		BDG

		Fixed Income		38141GWQ3		38141GWQ		GOLDMAN SACHS GROUP		 3.272 SEP 29 25		27,000.00		27,000.00		100.272		27,073.44		103.795		28,024.65		228.22		28,252.87		0.88		951.21		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		OVR

		Fixed Income		38148P2K2		38148P2K		GOLDMAN SACHS BK USA		 3.600 NOV 28 23		44,000.00		44,000.00		99.625		43,835.00		105.912		46,601.28		147.55		46,748.83		1.46		2,766.28		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		39154TAQ1		39154TAQ		GREAT AMER LEASE REC		 2.600 JUN 15 21		7,623.10		9,000.00		99.987		7,622.13		100.233		7,640.86		9.36		7,650.22		0.24		18.73		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		40434AE62		40434AE6		HSBC BANK USA NA		 3.125 DEC 09 20		16,000.00		16,000.00		101.125		16,179.93		101.225		16,196.00		31.51		16,227.51		0.51		16.07		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		44891ABD8		44891ABD		HYUNDAI CAP AMER INC		 3.500 NOV 02 26		6,000.00		6,000.00		99.975		5,998.50		101.41		6,084.60		36.17		6,120.77		0.19		86.10		Fixed Income		Corporates		Industrial				BBB+		12/31/19		Baa1		12/31/19						BDG

		Fixed Income		345370CR9		345370CR		FORD MTR CO DEL		 4.346 DEC 08 26		10,000.00		10,000.00		100		10,000.00		103.332		10,333.20		28.97		10,362.17		0.32		333.20		Fixed Income		Corporates		Industrial				BBB-		12/31/19		Ba1		12/31/19		BBB		12/31/19		BDG

		Fixed Income		36256GAF6		36256GAF		GM FINL AUTO LEASE T		 3.480 JUL 20 22		9,000.00		9,000.00		100.168		9,015.12		101.263		9,113.67		10.44		9,124.11		0.29		98.55		Fixed Income		Asset Backed Securities		Non US Agency ABS				AA		12/31/19		Aa1		12/31/19						BDG

		Fixed Income		36256XAD4		36256XAD		GM FINL CON AUTO REC		 2.970 NOV 16 23		75,000.00		75,000.00		101.119		75,839.32		101.374		76,030.50		99.00		76,129.50		2.38		191.18		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		36257FAD2		36257FAD		GM FIN CON AUTO REC		 2.650 FEB 16 24		24,000.00		24,000.00		100.842		24,202.01		100.841		24,201.84		28.27		24,230.11		0.76		(0.17)		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19		Aaa		12/31/19						BDG

		Fixed Income		37045XBW5		37045XBW		GENERAL MTRS FINL CO		 3.950 APR 13 24		14,000.00		14,000.00		102.45		14,343.07		104.546		14,636.44		121.35		14,757.79		0.46		293.37		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa3		12/31/19		BBB		12/31/19		BDG

		Fixed Income		37045XCR5		37045XCR		GENERAL MTRS FINL CO		 5.100 JAN 17 24		8,000.00		8,000.00		102.621		8,209.68		108.563		8,685.04		187.00		8,872.04		0.28		475.36		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa3		12/31/19		BBB		12/31/19		BDG

		Fixed Income		31331FAX9		31331FAX		FEDERAL EXPRESS PASS		 6.720 JUL 15 23		21,244.43		96,000.00		121.093		25,725.48		102.919		21,864.55		671.60		22,536.16		0.70		(3,860.93)		Fixed Income		Corporates		Industrial				BBB+		12/31/19		A3		12/31/19						BDG

		Fixed Income		3138WJRT7		AS8597		FNMA PASSTHRU AS8597		 2.500 JAN 01 32		72,721.80		107,000.00		101.234		73,619.46		101.19		73,587.19		156.55		73,743.74		2.31		(32.27)		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		31418CQM9		MA3159		FNMA PASSTHRU MA3159		 3.000 OCT 01 27		16,188.14		26,000.00		102.688		16,623.20		102.712		16,627.16		41.82		16,668.98		0.52		3.96		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		31428XBV7		31428XBV		FEDEX CORP		 3.100 AUG 05 29		14,000.00		14,000.00		99.37		13,911.78		99.929		13,990.06		190.48		14,180.54		0.44		78.28		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa2		12/31/19						BDG

		Fixed Income		316773CX6		316773CX		FIFTH THIRD BANCORP		 3.650 JAN 25 24		10,000.00		10,000.00		99.814		9,981.40		105.552		10,555.20		159.18		10,714.38		0.34		573.80		Fixed Income		Corporates		Financial				BBB+		12/31/19		Baa1		12/31/19		A-		12/31/19		BDG

		Fixed Income		34528DAD5		34528DAD		FORD CREDIT AUTO LS		 2.220 OCT 15 22		14,000.00		14,000.00		99.983		13,997.56		100.371		14,051.94		14.68		14,066.62		0.44		54.38		Fixed Income		Asset Backed Securities		Non US Agency ABS								Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		25468PDM5		25468PDM		DISNEY WALT CO MTNS		 1.850 JUL 30 26		9,000.00		9,000.00		92.801		8,352.10		98.279		8,845.11		69.84		8,914.95		0.28		493.01		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19		A		12/31/19		BDG

		Fixed Income		26078JAC4		26078JAC		DOWDUPONT INC		 4.493 NOV 15 25		5,000.00		5,000.00		100		5,000.00		110.139		5,506.95		29.33		5,536.28		0.17		506.95		Fixed Income		Corporates		Industrial				A- 		12/31/19		Baa1		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		26078JAD2		26078JAD		DOWDUPONT INC		 4.725 NOV 15 28		9,000.00		9,000.00		113.347		10,201.20		113.544		10,218.96		55.52		10,274.48		0.32		17.76		Fixed Income		Corporates		Industrial				A- 		12/31/19		Baa1		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		26442CAS3		26442CAS		DUKE ENERGY CAROLINA		 2.950 DEC 01 26		21,000.00		21,000.00		99.758		20,949.18		103.308		21,694.68		53.35		21,748.03		0.68		745.50		Fixed Income		Corporates		Utility				A		12/31/19		Aa2		12/31/19		WD		12/31/19		BDG

		Fixed Income		30219GAR9		30219GAR		EXPRESS SCRIPTS HLDG		 2.600 NOV 30 20		5,000.00		5,000.00		99.977		4,998.85		100.561		5,028.05		10.83		5,038.88		0.16		29.20		Fixed Income		Corporates		Industrial				A-		12/31/19		WR		12/31/19		BBB		12/31/19		BDG

		Fixed Income		30231GAT9		30231GAT		EXXON MOBIL CORP		 3.043 MAR 01 26		14,000.00		14,000.00		104.044		14,566.16		104.916		14,688.24		143.19		14,831.43		0.46		122.08		Fixed Income		Corporates		Industrial				AA+		12/31/19		Aaa		12/31/19						BDG

		Fixed Income		20030NCS8		20030NCS		COMCAST CORP NEW		 3.950 OCT 15 25		5,000.00		5,000.00		99.877		4,993.85		109.141		5,457.05		42.24		5,499.29		0.17		463.20		Fixed Income		Corporates		Industrial				A-		12/31/19		A3		12/31/19		A-		12/31/19		BDG

		Fixed Income		200340AS6		200340AS		COMERICA INC		 3.700 JUL 31 23		6,000.00		6,000.00		99.991		5,999.46		105.126		6,307.56		93.12		6,400.68		0.20		308.10		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		23343CAC5		23343CAC		DT AUTO OWNER TR		 3.560 SEP 15 22		10,000.00		10,000.00		99.999		9,999.92		100.875		10,087.50		16.81		10,104.31		0.32		87.58		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19										BDG

		Fixed Income		24422EUX5		24422EUX		DEERE JOHN CAP CORP		 2.600 MAR 07 24		4,000.00		4,000.00		99.829		3,993.16		102.297		4,091.88		33.22		4,125.10		0.13		98.72		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19		A		12/31/19		BDG

		Fixed Income		247361ZU5		247361ZU		DELTA AIR LINES INC		 2.900 OCT 28 24		4,000.00		4,000.00		99.603		3,984.12		100.043		4,001.72		20.62		4,022.34		0.13		17.60		Fixed Income		Corporates		Industrial				BB+		12/31/19		Baa3		12/31/19		BBB-		12/31/19		BDG

		Fixed Income		25468PDF0		25468PDF		DISNEY WALT CO MTNS		 3.150 SEP 17 25		13,000.00		13,000.00		97.559		12,682.67		106.287		13,817.31		119.44		13,936.75		0.44		1,134.64		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19		A		12/31/19		BDG

		Fixed Income		166764AB6		166764AB		CHEVRON CORP NEW		 2.355 DEC 05 22		87,000.00		87,000.00		101.347		88,171.78		101.401		88,218.87		153.66		88,372.53		2.76		47.09		Fixed Income		Corporates		Industrial				AA		12/31/19		Aa2		12/31/19						BDG

		Fixed Income		172967LV1		172967LV		CITIGROUP INC		 3.142 JAN 24 23		22,000.00		22,000.00		99.948		21,988.53		101.959		22,430.98		303.38		22,734.36		0.71		442.45		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		172967MF5		172967MF		CITIGROUP INC		 3.352 APR 24 25		6,000.00		6,000.00		100		6,000.00		104.081		6,244.86		37.99		6,282.85		0.20		244.86		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		17312QW47		17312QW4		CITIBANK NATIONAL AS		 3.550 NOV 24 23		27,000.00		27,000.00		99.625		26,898.75		105.736		28,548.72		102.42		28,651.14		0.90		1,649.97		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		17312QX87		17312QX8		CITIBANK NATIONAL AS		 3.550 DEC 21 23		14,000.00		14,000.00		99.625		13,947.50		105.809		14,813.26		14.98		14,828.24		0.46		865.76		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		20030NBJ9		20030NBJ		COMCAST CORP NEW		 3.600 MAR 01 24		21,000.00		21,000.00		104.164		21,874.37		106.015		22,263.15		254.10		22,517.25		0.70		388.78		Fixed Income		Corporates		Industrial				A-		12/31/19		A3		12/31/19		A-		12/31/19		BDG

		Fixed Income		14042RLW9		14042RLW		CAPITAL ONE NATL ASS		 2.650 MAY 30 24		25,000.00		25,000.00		99.375		24,843.75		102.25		25,562.50		54.45		25,616.95		0.80		718.75		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		14042RLZ2		14042RLZ		CAPITAL ONE NATL ASS		 2.500 JUN 19 24		12,000.00		12,000.00		99.375		11,925.00		101.641		12,196.92		10.68		12,207.60		0.38		271.92		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		14042TAS6		14042TAS		CAPITAL ONE BANK (US		 2.650 MAY 30 24		25,000.00		25,000.00		99.375		24,843.75		102.25		25,562.50		54.45		25,616.95		0.80		718.75		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		14042TAW7		14042TAW		CAPITAL ONE BANK (US		 2.500 JUN 19 24		21,000.00		21,000.00		99.375		20,868.75		101.641		21,344.61		18.70		21,363.31		0.67		475.86		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		14315WAD2		14315WAD		CARMAX AUTO OWNER TR		 2.020 NOV 15 24		15,000.00		15,000.00		99.996		14,999.40		100.226		15,033.90		14.31		15,048.21		0.47		34.50		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		14686XAD1		14686XAD		CARVANA AUTO REC TR		 2.510 APR 15 24		5,000.00		5,000.00		99.981		4,999.06		100.303		5,015.15		5.93		5,021.08		0.16		16.09		Fixed Income		Asset Backed Securities		Non US Agency ABS								Aa2		12/31/19						BDG

		Fixed Income		126408HJ5		126408HJ		CSX CORP		 3.800 MAR 01 28		3,000.00		3,000.00		96.553		2,896.59		109.137		3,274.11		38.32		3,312.43		0.10		377.52		Fixed Income		Corporates		Industrial				BBB+		12/31/19		Baa1		12/31/19						BDG

		Fixed Income		126410LM9		126410LM		CSX TRANS INC 2007-1		 6.251 JAN 15 23		8,885.53		19,000.00		122.125		10,851.45		108.927		9,678.74		261.04		9,939.78		0.31		(1,172.71)		Fixed Income		Corporates		Industrial				A+		12/31/19		Aa3		12/31/19						BDG

		Fixed Income		126650CX6		126650CX		CVS HEALTH CORP		 4.300 MAR 25 28		13,000.00		13,000.00		108.307		14,079.92		109.244		14,201.72		150.62		14,352.34		0.45		121.80		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa2		12/31/19						BDG

		Fixed Income		14040HBP9		14040HBP		CAPITAL ONE FINL COR		 2.500 MAY 12 20		8,000.00		8,000.00		99.842		7,987.36		100.132		8,010.56		27.78		8,038.34		0.25		23.20		Fixed Income		Corporates		Financial				BBB		12/31/19		Baa1		12/31/19		A-		12/31/19		BDG

		Fixed Income		14040HCA1		14040HCA		CAPITAL ONE FINL COR		 3.900 JAN 29 24		12,000.00		12,000.00		99.784		11,974.08		106.069		12,728.28		198.90		12,927.18		0.40		754.20		Fixed Income		Corporates		Financial				BBB		12/31/19		Baa1		12/31/19		A-		12/31/19		BDG

		Fixed Income		14041NFT3		14041NFT		CAPITAL ONE CC TR		 2.840 DEC 16 24		25,000.00		25,000.00		99.983		24,995.65		102.028		25,507.00		33.53		25,540.53		0.80		511.35		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		06406RAE7		06406RAE		BANK NEW YORK MELLON		 2.950 JAN 29 23		23,000.00		23,000.00		100.474		23,109.08		102.701		23,621.23		288.36		23,909.59		0.75		512.15		Fixed Income		Corporates		Financial				A		12/31/19		A1		12/31/19		AA-		12/31/19		BDG

		Fixed Income		097023CH6		097023CH		BOEING CO		 3.100 MAY 01 26		8,000.00		8,000.00		99.719		7,977.52		103.586		8,286.88		42.02		8,328.90		0.26		309.36		Fixed Income		Corporates		Industrial				A-		12/31/19		A3		12/31/19		A		12/31/19		OVR

		Fixed Income		10373QAL4		10373QAL		BP CAP MKTS AMER INC		 2.750 MAY 10 23		25,000.00		25,000.00		102.031		25,507.75		102.311		25,577.75		99.31		25,677.06		0.80		70.00		Fixed Income		Corporates		Industrial				A-		12/31/19		A1		12/31/19		A		12/31/19		BDG

		Fixed Income		10373QBE9		10373QBE		BP CAP MKTS AMER INC		 3.410 FEB 11 26		5,000.00		5,000.00		100		5,000.00		106.55		5,327.50		66.78		5,394.28		0.17		327.50		Fixed Income		Corporates		Industrial				A-		12/31/19		A1		12/31/19		A		12/31/19		BDG

		Fixed Income		110122CB2		110122CB		BRISTOL MYERS SQUIBB		 3.400 JUL 26 29		13,000.00		13,000.00		99.481		12,932.53		107.022		13,912.86		277.48		14,190.34		0.44		980.33		Fixed Income		Corporates		Industrial				A+		12/31/19		A2		12/31/19		A-		12/31/19		BDG

		Fixed Income		12189PAG7		12189PAG		BURLINGTON NORTHN SA		 8.251 JAN 15 21		6,473.39		67,000.00		123.125		7,970.36		102.657		6,645.39		250.56		6,895.95		0.22		(1,324.97)		Fixed Income		Corporates		Industrial				AA+		12/31/19		Aa2		12/31/19						BDG

		Fixed Income		03066NAE4		03066NAE		AMERICREDIT AUTO REC		 2.130 JUL 18 25		16,000.00		16,000.00		99.987		15,997.97		99.778		15,964.48		13.25		15,977.73		0.50		(33.49)		Fixed Income		Asset Backed Securities		Non US Agency ABS				AA+		12/31/19										BDG

		Fixed Income		031162CJ7		031162CJ		AMGEN INC		 2.600 AUG 19 26		18,000.00		18,000.00		96.952		17,451.42		101.313		18,236.34		172.90		18,409.24		0.58		784.92		Fixed Income		Corporates		Industrial				A-		12/31/19		Baa1		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		037833DF4		037833DF		APPLE INC		 2.750 JAN 13 25		19,000.00		19,000.00		101.363		19,258.97		103.335		19,633.65		245.28		19,878.93		0.62		374.68		Fixed Income		Corporates		Industrial				AA+		12/31/19		Aa1		12/31/19						BDG

		Fixed Income		05531FBJ1		05531FBJ		BB&T CORP SR MEDIUM		 2.200 MAR 16 23		32,000.00		32,000.00		99.957		31,986.12		100.664		32,212.48		207.29		32,419.77		1.01		226.36		Fixed Income		Corporates		Financial				A-		12/31/19		A3		12/31/19		A+		12/31/19		BDG

		Fixed Income		05581JAA2		05581JAA		BNSF RAILWAY CO		 3.442 JUN 16 28		16,614.82		20,000.00		105.72		17,565.19		105.775		17,574.33		25.42		17,599.74		0.55		9.14		Fixed Income		Corporates		Industrial				AA+		12/31/19		Aa2		12/31/19						BDG

		Fixed Income		06051GHC6		06051GHC		BANK AMER CORP		 3.004 DEC 20 23		25,000.00		25,000.00		98.787		24,696.67		102.567		25,641.75		25.03		25,666.78		0.80		945.08		Fixed Income		Corporates		Financial				A-		12/31/19		A2		12/31/19		A+		12/31/19		OVR

		Total																3,132,487.88				3,178,362.12		18,495.73		3,196,857.85		100.00		45,874.24																				111
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		Fixed Income		12/3/19		12/5/19		Buy		89153UAF8		89153UAF		TOTAL CAP CDA LTD		 2.750 JUL 15 23		5,000.00		- 0		103.03		5,151.50		103.03		- 0		1.00		- 0		(53.47)		(5,204.97)				KEY		Fixed Income		Corporates		Industrial

		Fixed Income		12/3/19		12/5/19		Buy		912828SA9		912828SA		UNITED STATES TREAS		 0.125 JAN 15 22		15,886.64		14,000.00		99.62		13,946.95		99.62109375		- 0		1.00		- 0		(7.71)		(15,834.15)				CITI		Fixed Income		US Treasuries		US Treasury Inflation Index

		Fixed Income		12/3/19		12/5/19		Buy		981464GH7		981464GH		WORLD FIN NETWORK CC		 2.310 AUG 15 24		30,000.00		30,000.00		100.24		30,071.48		100.23828125		- 0		1.00		- 0		(38.50)		(30,109.98)				BARC		Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/5/19		12/9/19		Buy		912828WZ9		912828WZ		UNITED STATES TREAS		 1.750 APR 30 22		33,000.00		- 0		100.38		33,126.33		100.3828125		- 0		1.00		- 0		(61.88)		(33,188.21)				BOFA		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/9/19		12/11/19		Buy		26078JAD2		26078JAD		DOWDUPONT INC		 4.725 NOV 15 28		6,000.00		- 0		113.39		6,803.34		113.389		- 0		1.00		- 0		(20.47)		(6,823.81)				BOFA		Fixed Income		Corporates		Industrial

		Fixed Income		12/11/19		12/17/19		Buy		3138WJRT7		AS8597		FNMA PASSTHRU AS8597		 2.500 JAN 01 32		72,721.80		107,000.00		101.23		73,619.46		101.234375		- 0		1.00		- 0		(80.80)		(73,700.26)				IFCS		Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/18/19		12/20/19		Sale		31428XBV7		31428XBV		FEDEX CORP		 3.100 AUG 05 29		4,000.00		- 0		99.37		3,974.80		98.888		- 0		1.00		- 0		50.29		4,005.81		(19.28)		JEFF		Fixed Income		Corporates		Industrial

		Fixed Income		12/23/19		12/26/19		Sale		14912L6U0		14912L6U		CATERPILLAR FINL SVC		 1.700 AUG 09 21		10,000.00		- 0		98.02		9,802.13		99.668		- 0		1.00		- 0		64.69		10,031.49		164.67		CITI		Fixed Income		Corporates		Industrial

		Fixed Income		12/30/19		12/31/19		Sale		14912L6U0		14912L6U		CATERPILLAR FINL SVC		 1.700 AUG 09 21		8,000.00		- 0		98.02		7,841.71		99.757		- 0		1.00		- 0		53.65		8,034.21		138.85		MKTX		Fixed Income		Corporates		Industrial

		Fixed Income		12/30/19		12/31/19		Sale		9128283F5		9128283F		UNITED STATES TREAS		 2.250 NOV 15 27		1,000.00		- 0		100.59		1,005.89		102.77694375		- 0		1.00		- 0		2.84		1,030.61		21.88		BOFA		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/30/19		12/31/19		Sale		9128285T3		9128285T		UNITED STATES TREAS		 2.625 DEC 31 25		2,000.00		- 0		104.16		2,083.25		104.78085		- 0		1.00		- 0		- 0		2,095.62		12.37		BARC		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/30/19		12/31/19		Sale		9128286A3		9128286A		UNITED STATES TREAS		 2.625 JAN 31 26		2,000.00		- 0		102.49		2,049.71		104.79256875		- 0		1.00		- 0		21.83		2,117.68		46.14		GOLD		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/30/19		12/31/19		Sale		912828M49		912828M4		UNITED STATES TREAS		 1.875 OCT 31 22		1,000.00		- 0		97.68		976.75		100.70279		- 0		1.00		- 0		3.14		1,010.17		30.28		GOLD		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/30/19		12/31/19		Sale		912828P79		912828P7		UNITED STATES TREAS		 1.500 FEB 28 23		1,000.00		- 0		98.24		982.40		99.60513375		- 0		1.00		- 0		5.03		1,001.08		13.65		GOLD		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/1/19		12/26/19		Principal Paydown		31418CQM9		MA3159		FNMA PASSTHRU MA3159		 3.000 OCT 01 27		411.60		- 0		102.69		422.66		100		- 0		1.00		- 0		- 0		411.60		(11.06)				Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/17/19		Principal Paydown		90276EAA5		90276EAA		UBS COML MTG TR		 1.887 JUN 17 50		194.33		- 0		100		194.33		100		- 0		1.00		- 0		- 0		194.33		- 0				Fixed Income		Commercial MBS		Non US Agency CMBS

		Fixed Income		12/3/19		12/5/19		Sale		3130AC6M1		3130AC6M		FEDERAL HOME LOAN BA		 3.040 FEB 28 29		15,662.65		65,000.00		100.01		15,664.22		100		- 0		1.00		- 0		128.30		15,790.95		(1.57)		DADA		Fixed Income		US Agencies		US Callable Agency Notes

		Fixed Income		12/5/19		12/6/19		Sale		7954503N3		7954503N		SALLIE MAE BK SLT LA		 2.400 JUN 20 22		32,000.00		- 0		99.68		31,896.00		100.825		- 0		1.00		- 0		357.70		32,621.70		368.00		SMMT		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/9/19		12/11/19		Sale		68389XBM6		68389XBM		ORACLE CORP		 2.650 JUL 15 26		6,000.00		- 0		99.62		5,977.20		102.151		- 0		1.00		- 0		64.49		6,193.55		151.86		BOFA		Fixed Income		Corporates		Industrial

		Fixed Income		12/11/19		12/17/19		Sale		3132D53W0		SB8013		FHLMC PC 15Y SB8013		 2.500 SEP 01 34		73,133.52		76,000.00		101.01		73,871.17		100.796875		- 0		1.00		- 0		81.26		73,797.56		(154.87)		IFCS		Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/12/19		12/13/19		Sale		3130AC6M1		3130AC6M		FEDERAL HOME LOAN BA		 3.040 FEB 28 29		48,192.77		200,000.00		100.01		48,197.59		100		- 0		1.00		- 0		427.31		48,620.08		(4.82)		DADA		Fixed Income		US Agencies		US Callable Agency Notes

		Fixed Income		12/13/19		12/17/19		Sale		037411BE4		037411BE		APACHE CORP		 4.375 OCT 15 28		7,000.00		- 0		100.91		7,063.45		102.123		- 0		1.00		- 0		52.74		7,201.35		85.16		CHAS		Fixed Income		Corporates		Industrial

		Fixed Income		12/13/19		12/17/19		Sale		912828YB0		912828YB		UNITED STATES TREAS		 1.625 AUG 15 29		5,000.00		- 0		99.1		4,955.16		97.515625		- 0		1.00		- 0		27.38		4,903.16		(79.38)		GOLD		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/16/19		12/16/19		Principal Paydown		05581JAA2		05581JAA		BNSF RAILWAY CO		 3.442 JUN 16 28		376.13		- 0		105.72		397.64		100		- 0		1.00		- 0		- 0		376.13		(21.51)				Fixed Income		Corporates		Industrial

		Fixed Income		12/16/19		12/17/19		Sale		40434AE62		40434AE6		HSBC BANK USA NA		 3.125 DEC 09 20		32,000.00		- 0		101.12		32,359.87		101.06		- 0		1.00		- 0		21.92		32,361.12		(20.67)		DADA		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/30/19		12/31/19		Sale		9128283V0		9128283V		UNITED STATES TREAS		 2.500 JAN 31 25		1,000.00		- 0		104.09		1,040.89		103.8355375		- 0		1.00		- 0		10.39		1,048.75		(2.53)		BARC		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/30/19		12/31/19		Sale		9128285M8		9128285M		UNITED STATES TREAS		 3.125 NOV 15 28		2,000.00		- 0		108.07		2,161.40		109.90194375		- 0		1.00		- 0		7.90		2,205.94		36.64		BOFA		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/30/19		12/31/19		Sale		912828U24		912828U2		UNITED STATES TREAS		 2.000 NOV 15 26		2,000.00		- 0		98.19		1,963.87		101.0699125		- 0		1.00		- 0		5.05		2,026.45		57.53		BARC		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/30/19		12/31/19		Sale		912828WZ9		912828WZ		UNITED STATES TREAS		 1.750 APR 30 22		1,000.00		- 0		100.27		1,002.72		100.34732125		- 0		1.00		- 0		2.93		1,006.40		0.75		GOLD		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/30/19		12/31/19		Sale		912828YB0		912828YB		UNITED STATES TREAS		 1.625 AUG 15 29		1,000.00		- 0		99.1		991.03		97.358975		- 0		1.00		- 0		6.09		979.68		(17.44)		BARC		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/1/19		12/26/19		Principal Paydown		3132D53W0		SB8013		FHLMC PC 15Y SB8013		 2.500 SEP 01 34		664.78		- 0		101.01		671.49		100		- 0		1.00		- 0		- 0		664.78		(6.71)				Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/2/19		12/2/19		Interest		14042TAS6		14042TAS		CAPITAL ONE BANK (US		 2.650 MAY 30 24		25,000.00		- 0		1.34		333.97		1.3358876712		- 0		1.00		- 0		- 0		333.97						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/2/19		12/2/19		Interest		30219GAR9		30219GAR		EXPRESS SCRIPTS HLDG		 2.600 NOV 30 20		5,000.00		- 0		1.3		65.01		1.3002888889		- 0		1.00		- 0		- 0		65.01						Fixed Income		Corporates		Industrial

		Fixed Income		12/2/19		12/2/19		Interest		61747MZ87		61747MZ8		MORGAN STANLEY BK N		 3.250 MAY 31 23		15,000.00		- 0		1.63		244.30		1.6286465753		- 0		1.00		- 0		- 0		244.30						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/2/19		12/2/19		Interest		9128285P1		9128285P		UNITED STATES TREAS		 2.875 NOV 30 23		8,000.00		- 0		1.44		115.00		1.4375		- 0		1.00		- 0		- 0		115.00						Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/5/19		12/5/19		Interest		166764AB6		166764AB		CHEVRON CORP NEW		 2.355 DEC 05 22		87,000.00		- 0		1.18		1,024.43		1.1775		- 0		1.00		- 0		- 0		1,024.43						Fixed Income		Corporates		Industrial

		Fixed Income		12/5/19		12/5/19		Interest		46647PAY2		46647PAY		JP MORGAN CHASE BANK		 4.023 DEC 05 24		17,000.00		- 0		2.01		341.96		2.0115		- 0		1.00		- 0		- 0		341.96						Fixed Income		Corporates		Financial

		Fixed Income		12/8/19		12/8/19		Interest		345370CR9		345370CR		FORD MTR CO DEL		 4.346 DEC 08 26		10,000.00		- 0		2.17		217.30		2.173		- 0		1.00		- 0		- 0		217.30						Fixed Income		Corporates		Industrial

		Fixed Income		12/9/19		12/9/19		Interest		40434AE62		40434AE6		HSBC BANK USA NA		 3.125 DEC 09 20		11,000.00		- 0		1.56		171.88		1.5625		- 0		1.00		- 0		- 0		171.88						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/9/19		12/9/19		Interest		949763UY0		949763UY		WELLS FARGO BANK NAT		 3.500 NOV 09 23		31,000.00		- 0		0.29		89.13		0.2875		- 0		1.00		- 0		- 0		89.13						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/12/19		12/12/19		Interest		89114QCA4		89114QCA		TD BANK		 2.650 JUN 12 24		16,000.00		- 0		1.32		212.00		1.325		- 0		1.00		- 0		- 0		212.00						Fixed Income		Corporates		Financial

		Fixed Income		12/13/19		12/13/19		Interest		17312QW47		17312QW4		CITIBANK NATIONAL AS		 3.550 NOV 24 23		1.00		- 0		394		3.94		394		- 0		1.00		- 0		- 0		3.94						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/13/19		12/13/19		Interest		38148P2K2		38148P2K		GOLDMAN SACHS BK USA		 3.600 NOV 28 23		1.00		- 0		651		6.51		651		- 0		1.00		- 0		- 0		6.51						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/15/19		12/16/19		Interest		14041NFT3		14041NFT		CAPITAL ONE CC TR		 2.840 DEC 16 24		25,000.00		- 0		0.24		59.17		0.23668		- 0		1.00		- 0		- 0		59.17						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		14315WAD2		14315WAD		CARMAX AUTO OWNER TR		 2.020 NOV 15 24		15,000.00		- 0		0.17		25.25		0.1683333333		- 0		1.00		- 0		- 0		25.25						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		14686XAD1		14686XAD		CARVANA AUTO REC TR		 2.510 APR 15 24		5,000.00		- 0		0.21		10.46		0.2092		- 0		1.00		- 0		- 0		10.46						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		23343CAC5		23343CAC		DT AUTO OWNER TR		 3.560 SEP 15 22		10,000.00		- 0		0.3		29.67		0.2967		- 0		1.00		- 0		- 0		29.67						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		34528DAD5		34528DAD		FORD CREDIT AUTO LS		 2.220 OCT 15 22		14,000.00		- 0		0.19		25.90		0.185		- 0		1.00		- 0		- 0		25.90						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		39154TAQ1		39154TAQ		GREAT AMER LEASE REC		 2.600 JUN 15 21		8,394.20		- 0		0.22		18.19		0.2166972433		- 0		1.00		- 0		- 0		18.19						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Principal Paydown		39154TAQ1		39154TAQ		GREAT AMER LEASE REC		 2.600 JUN 15 21		771.10		- 0		99.99		771.00		100		- 0		1.00		- 0		- 0		771.10		0.10				Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Principal Paydown		80285MAE9		80285MAE		SANTANDER DRIVE AUTO		 3.010 MAR 15 22		1,658.34		- 0		100		1,658.34		100		- 0		1.00		- 0		- 0		1,658.34		- 0				Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		80286HAD1		80286HAD		SANTANDER DRIVE AUTO		 2.160 NOV 15 22		6,000.00		- 0		0.18		10.80		0.18		- 0		1.00		- 0		- 0		10.80						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		96042GAG7		96042GAG		WESTLAKE AUTO RECV T		 3.320 OCT 16 23		15,000.00		- 0		0.28		41.50		0.2766666667		- 0		1.00		- 0		- 0		41.50						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		981464GH7		981464GH		WORLD FIN NETWORK CC		 2.310 AUG 15 24		55,000.00		- 0		0.19		105.88		0.1925090909		- 0		1.00		- 0		- 0		105.88						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		981464HF0		981464HF		WORLD FIN NET CCMT		 2.210 JUL 15 26		3,000.00		- 0		0.18		5.53		0.1843333333		- 0		1.00		- 0		- 0		5.53						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		98161VAC4		98161VAC		WORLD OMNI AUTO TR		 2.500 APR 17 23		18,000.00		- 0		0.21		37.50		0.2083333333		- 0		1.00		- 0		- 0		37.50						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Principal Paydown		98161VAC4		98161VAC		WORLD OMNI AUTO TR		 2.500 APR 17 23		283.33		- 0		99.97		283.26		100		- 0		1.00		- 0		- 0		283.33		0.07				Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/16/19		12/16/19		Principal Paydown		02007HAC5		02007HAC		ALLY AUTO RECV TR		 1.780 AUG 16 21		916.06		- 0		99.99		915.95		100		- 0		1.00		- 0		- 0		916.06		0.11				Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/16/19		12/16/19		Interest		02007HAC5		02007HAC		ALLY AUTO RECV TR		 1.780 AUG 16 21		6,241.58		- 0		0.15		9.26		0.1483598704		- 0		1.00		- 0		- 0		9.26						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/16/19		12/16/19		Interest		05581JAA2		05581JAA		BNSF RAILWAY CO		 3.442 JUN 16 28		16,990.95		- 0		1.72		292.41		1.7209749896		- 0		1.00		- 0		- 0		292.41						Fixed Income		Corporates		Industrial

		Fixed Income		12/16/19		12/16/19		Interest		36256XAD4		36256XAD		GM FINL CON AUTO REC		 2.970 NOV 16 23		75,000.00		- 0		0.25		185.63		0.2475066667		- 0		1.00		- 0		- 0		185.63						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/16/19		12/16/19		Interest		36257FAD2		36257FAD		GM FIN CON AUTO REC		 2.650 FEB 16 24		24,000.00		- 0		0.22		53.00		0.2208333333		- 0		1.00		- 0		- 0		53.00						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/1/19		12/1/19		Interest		26442CAS3		26442CAS		DUKE ENERGY CAROLINA		 2.950 DEC 01 26		21,000.00		- 0		1.48		309.75		1.475		- 0		1.00		- 0		- 0		309.75						Fixed Income		Corporates		Utility

		Fixed Income		12/1/19		12/26/19		Interest		3132D53W0		SB8013		FHLMC PC 15Y SB8013		 2.500 SEP 01 34		73,798.30		- 0		0.21		153.75		0.2083381325		- 0		1.00		- 0		- 0		153.75						Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/26/19		Interest		31418CQM9		MA3159		FNMA PASSTHRU MA3159		 3.000 OCT 01 27		16,599.74		- 0		0.25		41.50		0.2500039157		- 0		1.00		- 0		- 0		41.50						Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/1/19		Interest		59523UAN7		59523UAN		MID-AMERICA APTS LP		 3.600 JUN 01 27		5,000.00		- 0		1.8		90.00		1.8		- 0		1.00		- 0		- 0		90.00						Fixed Income		Corporates		Financial

		Fixed Income		12/1/19		12/17/19		Interest		90276EAA5		90276EAA		UBS COML MTG TR		 1.887 JUN 17 50		4,628.20		- 0		0.16		7.28		0.1572965732		- 0		1.00		- 0		- 0		7.28						Fixed Income		Commercial MBS		Non US Agency CMBS

		Fixed Income		12/2/19		12/2/19		Interest		14042RLW9		14042RLW		CAPITAL ONE NATL ASS		 2.650 MAY 30 24		25,000.00		- 0		1.34		333.91		1.3356328767		- 0		1.00		- 0		- 0		333.91						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/12/19		12/16/19		Buy		857477AN3		857477AN		STATE STR CORP		 3.300 DEC 16 24		2,000.00		- 0		104.81		2,096.18		104.809		- 0		1.00		- 0		- 0		(2,096.18)				SIG		Fixed Income		Corporates		Financial

		Fixed Income		12/13/19		12/16/19		Buy		40434AE62		40434AE6		HSBC BANK USA NA		 3.125 DEC 09 20		37,000.00		- 0		101.12		37,414.40		101.12		- 0		1.00		- 0		(22.18)		(37,436.58)				DADA		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/13/19		12/16/19		Buy		48128LRZ4		48128LRZ		JPMORGAN CHASE BK NA		2.00013 DEC 04 23		9,000.00		- 0		99.67		8,970.30		99.67		- 0		1.00		- 0		(5.89)		(8,976.19)				DADA		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/13/19		12/17/19		Buy		60871RAG5		60871RAG		MOLSON COORS BEVERAG		 3.000 JUL 15 26		8,000.00		- 0		100.76		8,060.80		100.76		- 0		1.00		- 0		(101.33)		(8,162.13)				DB		Fixed Income		Corporates		Industrial

		Fixed Income		12/13/19		12/16/19		Buy		912828YS3		912828YS		UNITED STATES TREAS		 1.750 NOV 15 29		2,000.00		- 0		98.95		1,978.91		98.9453125		- 0		1.00		- 0		(2.98)		(1,981.89)				CHAS		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/15/19		12/16/19		Interest		80285MAE9		80285MAE		SANTANDER DRIVE AUTO		 3.010 MAR 15 22		4,153.60		- 0		0.25		10.42		0.250866718		- 0		1.00		- 0		- 0		10.42						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		98163BAC6		98163BAC		WORLD OMNI SELECT AU		 2.000 AUG 15 24		20,000.00		- 0		0.17		33.33		0.16665		- 0		1.00		- 0		- 0		33.33						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/16/19		12/16/19		Interest		857477AN3		857477AN		STATE STR CORP		 3.300 DEC 16 24		23,000.00		- 0		1.65		379.50		1.65		- 0		1.00		- 0		- 0		379.50						Fixed Income		Corporates		Financial

		Fixed Income		12/17/19		12/17/19		Interest		CASH		CASH		CASH		CASH		46.77				1		46.77		1		- 0		1.00		- 0		- 0		46.77						Cash		UNCLASSIFIED		UNCLASSIFIED

		Fixed Income		12/18/19		12/18/19		Interest		03066NAE4		03066NAE		AMERICREDIT AUTO REC		 2.130 JUL 18 25		16,000.00		- 0		0.18		28.40		0.1775		- 0		1.00		- 0		- 0		28.40						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/18/19		12/20/19		Buy		912828YS3		912828YS		UNITED STATES TREAS		 1.750 NOV 15 29		2,000.00		- 0		98.61		1,972.19		98.609375		- 0		1.00		- 0		(3.36)		(1,975.55)				JEFF		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/19/19		12/19/19		Interest		14042RLZ2		14042RLZ		CAPITAL ONE NATL ASS		 2.500 JUN 19 24		12,000.00		- 0		1.25		150.00		1.25		- 0		1.00		- 0		- 0		150.00						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/19/19		12/19/19		Interest		14042TAW7		14042TAW		CAPITAL ONE BANK (US		 2.500 JUN 19 24		21,000.00		- 0		1.25		262.50		1.25		- 0		1.00		- 0		- 0		262.50						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/19/19		12/23/19		Buy		26078JAD2		26078JAD		DOWDUPONT INC		 4.725 NOV 15 28		3,000.00		- 0		113.26		3,397.86		113.262		- 0		1.00		- 0		(14.97)		(3,412.83)				PIPR		Fixed Income		Corporates		Industrial

		Fixed Income		12/19/19		12/23/19		Buy		60871RAG5		60871RAG		MOLSON COORS BEVERAG		 3.000 JUL 15 26		2,000.00		- 0		100.81		2,016.20		100.81		- 0		1.00		- 0		(26.34)		(2,042.54)				PIPR		Fixed Income		Corporates		Industrial

		Fixed Income		12/19/19		12/19/19		Interest		7954503N3		7954503N		SALLIE MAE BK SLT LA		 2.400 JUN 20 22		9,000.00		- 0		1.2		108.00		1.2		- 0		1.00		- 0		- 0		108.00						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/20/19		12/20/19		Interest		06051GHC6		06051GHC		BANK AMER CORP		 3.004 DEC 20 23		25,000.00		- 0		1.5		375.50		1.502		- 0		1.00		- 0		- 0		375.50						Fixed Income		Corporates		Financial

		Fixed Income		12/20/19		12/20/19		Interest		36256GAF6		36256GAF		GM FINL AUTO LEASE T		 3.480 JUL 20 22		9,000.00		- 0		0.29		26.10		0.29		- 0		1.00		- 0		- 0		26.10						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/21/19		12/21/19		Interest		17312QX87		17312QX8		CITIBANK NATIONAL AS		 3.550 DEC 21 23		14,000.00		- 0		1.77		248.50		1.775		- 0		1.00		- 0		- 0		248.50						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/23/19		12/23/19		Cash Withdrawal		CASH		CASH		CASH		CASH		54,000.00				1		54,000.00		1		- 0		1.00		- 0		- 0		(54,000.00)						Cash		UNCLASSIFIED		UNCLASSIFIED

		Fixed Income		12/26/19		12/26/19		Interest		931142EK5		931142EK		WALMART INC		 3.400 JUN 26 23		21,000.00		- 0		1.7		357.00		1.7		- 0		1.00		- 0		- 0		357.00						Fixed Income		Corporates		Industrial

		Fixed Income		12/27/19		12/27/19		Interest		02665WCZ2		02665WCZ		AMERICAN HONDA FIN C		 2.400 JUN 27 24		11,000.00		- 0		1.2		132.00		1.2		- 0		1.00		- 0		- 0		132.00						Fixed Income		Corporates		Industrial

		Fixed Income		12/30/19		12/31/19		Buy		9128282P4		9128282P		UNITED STATES TREAS		 1.875 JUL 31 22		46,000.00		- 0		100.68		46,310.86		100.67578125		- 0		1.00		- 0		(358.60)		(46,669.46)				CITD		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/30/19		12/31/19		Buy		912828B25		912828B2		UNITED STATES TREAS		 0.625 JAN 15 24		14,336.92		13,000.00		102.13		13,276.76		102.12890625		- 0		1.00		- 0		(41.15)		(14,683.29)				WFS		Fixed Income		US Treasuries		US Treasury Inflation Index

		Fixed Income		12/31/19		12/31/19		Interest		9128285T3		9128285T		UNITED STATES TREAS		 2.625 DEC 31 25		99,000.00		- 0		1.31		1,299.38		1.3125		- 0		1.00		- 0		- 0		1,299.38						Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/31/19		12/31/19		Interest		9128285U0		9128285U		UNITED STATES TREAS		 2.625 DEC 31 23		17,000.00		- 0		1.31		223.13		1.3125		- 0		1.00		- 0		- 0		223.13						Fixed Income		US Treasuries		US Treasury Notes & Bonds
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FI Characteristics

		C.S. McKee, L.P.				The information that is presented in this sheet is directly from the fixed income portfolio analytical software (BondEdge). McKee utilizes the holdings in its accounting system but pricing/security attributes come directly from BondEdge’s independent source (IDC).  Occasional adjustments are made to prices in BondEdge based upon information obtained from independent brokers (i.e. missing or incorrect pricing).  Because McKee’s uses different independent security services (SVC and Bloomberg data), it is possible that the characteristics derived from BondEdge may be slightly different than the detail shown in the holdings worksheet.

		Fixed Income Characteristics



		New Orleans ILA             



		Portfolio Code:		25545		Back to Performance														25545

		As Of Date:		12/31/19																43830		43830		12/31/19		11/30/19

		Benchmark		BC Int. Government Credit																BCIGC







		Portfolio Characteristics vs. Benchmark

		Portfolio				Benchmark				Portfolio				Benchmark

		Market Value		$3,196,858		$12,182,245MM				YTW		1.992		1.930

		# Issues		135		4,937				Modified Duration		4.098		3.935

		Average Coupon		2.674		2.646				Spread Duration		2.204		1.565

		Average Quality		Aa2		Aa2				Effective Duration		4.025		3.910

		Maturity Years		4.452		4.292				Convexity		0.096		0.106

		Average Maturity		4.415		4.260				AVG Price		$102.961		$102.942

		Current Yield		2.600		2.573				OAS		30		24

		YTM		1.999		1.941



		Portfolio Sector Allocation vs. Benchmark (% of MV)

		Portfolio				Benchmark

		TREASURY SUBTOTAL		36.64		61.45

		NOMINAL TREASURY		31.84		61.45

		TIPS		4.80		- 0

		AGENCY		9.08		3.85

		SUPRANATIONALS		- 0		2.44

		SOVEREIGN		- 0		0.96

		LOCAL AUTHORITY		- 0		0.67

		CORPORATE SUBTOTAL		40.33		30.63

		INDUSTRIALS		24.36		17.00

		FINANCIALS		14.53		12.14

		UTILITIES		1.44		1.49

		PASSTHROUGH MBS		2.83		- 0

		ARM MBS		- 0		- 0

		CMO		- 0		- 0

		ABS		10.26		- 0

		CMBS		0.14		- 0

		ETF / MUTUAL FUNDS		- 0		- 0

		CASH		0.72		- 0

		TOTAL		100.00		100.00



		Contribution to Effective Duration by Sector vs. Benchmark

		Portfolio				Benchmark

		TREASURY SUBTOTAL		1.86		2.34

		NOMINAL TREASURY		1.68		2.34

		TIPS		0.18		- 0

		AGENCY		0.29		0.12

		SUPRANATIONALS		- 0		0.08

		SOVEREIGN		- 0		0.04

		LOCAL AUTHORITY		- 0		0.03

		CORPORATE SUBTOTAL		1.64		1.30

		INDUSTRIALS		1.06		0.74

		FINANCIALS		0.51		0.50

		UTILITIES		0.07		0.07

		PASSTHROUGH MBS		0.10		- 0

		ARM MBS		- 0		- 0

		CMO		- 0		- 0

		ABS		0.14		- 0

		CMBS		0.00		- 0

		ETF / MUTUAL FUNDS		- 0		- 0

		CASH		0.00		- 0

		TOTAL		4.03		3.91



		Portofolio Quality Breakdown vs. Benchmark (% of MV)

		Portfolio				Benchmark

		Aaa/AAA Subtotal		60.12		66.10

		Cash		0.72		- 0

		Treasury		36.64		61.45

		Agency		9.08		3.85

		Aaa/AAA		13.68		0.80

		Aa/AA		8.53		4.24

		A/A		23.40		13.41

		Baa/BBB		7.95		16.25

		Ba/BB		- 0		- 0

		B/B		- 0		- 0

		Caa/CCC		- 0		- 0

		Ca/CC		- 0		- 0

		C/C		- 0		- 0

		Default		- 0		- 0

		NA		- 0		- 0



		Portfolio Effective Duration vs. Benchmark (% of MV)

		Portfolio				Benchmark

		<0.00		- 0		- 0

		0.00 - 0.99		7.92		0.57

		1.00 - 1.99		7.40		22.34

		2.00 - 2.99		16.95		17.97

		3.00 - 3.99		23.32		15.18

		4.00 - 4.99		12.93		14.29

		5.00 - 5.99		13.78		10.20

		6.00 - 6.99		8.42		9.67

		7.00 - 7.99		6.15		6.38

		8.00 - 8.99		2.93		2.98

		9.00 - 9.99		0.19		0.42

		10.00+		- 0		- 0



		Portfolio Contribution to Effective Duration vs. Benchmark

		Portfolio				Benchmark

		<0.00		- 0		- 0

		0.00 - 0.99		0.32		0.02

		1.00 - 1.99		0.30		0.87

		2.00 - 2.99		0.68		0.70

		3.00 - 3.99		0.94		0.59

		4.00 - 4.99		0.52		0.56

		5.00 - 5.99		0.55		0.40

		6.00 - 6.99		0.34		0.38

		7.00 - 7.99		0.25		0.25

		8.00 - 8.99		0.12		0.12

		9.00 - 9.99		0.01		0.02

		10.00+		- 0		- 0



		Portfolio Average Coupon vs. Benchmark (% of MV)

		Portfolio				Benchmark

		0.00 - 0.99		4.80		0.03

		1.00 - 1.99		9.10		24.70

		2.00 - 2.99		53.09		47.01

		3.00 - 3.99		27.78		16.93

		4.00 - 4.99		3.53		7.19

		5.00 - 5.99		0.46		2.14

		6.00 - 6.99		1.02		1.13

		7.00 - 7.99		- 0		0.54

		8.00 - 8.99		0.22		0.26

		9.00 - 9.99		- 0		0.05

		10.00 - 14.99		- 0		0.02

		15.00+		- 0		- 0



		Portfolio Average Maturity vs. Benchmark (% of MV)

		Portfolio				Benchmark

		0.00 - 0.99		6.25		0.46

		1.00 - 2.99		22.29		37.47

		3.00 - 4.99		37.02		27.82

		5.00 - 6.99		22.90		18.52

		7.00 - 9.99		11.54		15.71

		10.00 - 19.99		- 0		0.02

		20.00+		- 0		- 0

																				3196857.8477















































Portfolio Sector Allocation vs. Benchmark (% of MV)



Portfolio	TREASURY SUBTOTAL	NOMINAL TREASURY	TIPS	AGENCY	SUPRANATIONALS	SOVEREIGN	LOCAL AUTHORITY	CORPORATE SUBTOTAL	INDUSTRIALS	FINANCIALS	UTILITIES	PASSTHROUGH MBS	ARM MBS	CMO	ABS	CMBS	ETF / MUTUAL FUNDS	CASH	36.64	31.84	4.8	9.08	0	0	0	40.33	24.36	14.53	1.44	2.83	0	0	10.26	0.14000000000000001	0	0.72	Benchmark	TREASURY SUBTOTAL	NOMINAL TREASURY	TIPS	AGENCY	SUPRANATIONALS	SOVEREIGN	LOCAL AUTHORITY	CORPORATE SUBTOTAL	INDUSTRIALS	FINANCIALS	UTILITIES	PASSTHROUGH MBS	ARM MBS	CMO	ABS	CMBS	ETF / MUTUAL FUNDS	CASH	61.45	61.45	0	3.85	2.44	0.96	0.67	30.63	17	12.14	1.49	0	0	0	0	0	0	0	







Contribution to Effective Duration by Sector vs. Benchmark



Portfolio	TREASURY SUBTOTAL	NOMINAL TREASURY	TIPS	AGENCY	SUPRANATIONALS	SOVEREIGN	LOCAL AUTHORITY	CORPORATE SUBTOTAL	INDUSTRIALS	FINANCIALS	UTILITIES	PASSTHROUGH MBS	ARM MBS	CMO	ABS	CMBS	ETF / MUTUAL FUNDS	CASH	TOTAL	1.8640000000000001	1.68	0.184	0.28699999999999998	0	0	0	1.64	1.0609999999999999	0.505	7.3999999999999996E-2	9.6000000000000002E-2	0	0	0.13600000000000001	1E-3	0	1E-3	4.0250000000000004	Benchmark	TREASURY SUBTOTAL	NOMINAL TREASURY	TIPS	AGENCY	SUPRANATIONALS	SOVEREIGN	LOCAL AUTHORITY	CORPORATE SUBTOTAL	INDUSTRIALS	FINANCIALS	UTILITIES	PASSTHROUGH MBS	ARM MBS	CMO	ABS	CMBS	ETF / MUTUAL FUNDS	CASH	TOTAL	2.34	2.34	0	0.12	7.5999999999999998E-2	4.3999999999999997E-2	2.5999999999999999E-2	1.304	0.73599999999999999	0.499	6.9000000000000006E-2	0	0	0	0	0	0	0	3.91	







Portofolio Quality Breakdown vs. Benchmark (% of MV) 



Portfolio	Aaa/AAA Subtotal	Cash	Treasury	Agency	Aaa/AAA	Aa/AA	A/A	Baa/BBB	Ba/BB	B/B	Caa/CCC	Ca/CC	C/C	Default	NA	60.12	0.72	36.64	9.08	13.68	8.5299999999999994	23.4	7.95	0	0	0	0	0	0	0	Benchmark	Aaa/AAA Subtotal	Cash	Treasury	Agency	Aaa/AAA	Aa/AA	A/A	Baa/BBB	Ba/BB	B/B	Caa/CCC	Ca/CC	C/C	Default	NA	66.099999999999994	0	61.45	3.85	0.8	4.24	13.41	16.25	0	0	0	0	0	0	0	







Portfolio Effective Duration vs. Benchmark (% of MV) 



Portfolio	<	0.00	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00+	0	7.92	7.4	16.95	23.32	12.93	13.78	8.42	6.15	2.93	0.19	0	Benchmark	<	0.00	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00+	0	0.56999999999999995	22.34	17.97	15.18	14.29	10.199999999999999	9.67	6.38	2.98	0.42	0	







Portfolio Contribution to Effective Duration vs. Benchmark 



Portfolio	<	0.00	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00+	0	0.318	0.29799999999999999	0.68200000000000005	0.93799999999999994	0.52	0.55400000000000005	0.33800000000000002	0.247	0.11700000000000001	7.0000000000000001E-3	0	Benchmark	<	0.00	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00+	0	2.1999999999999999E-2	0.873	0.70199999999999996	0.59299999999999997	0.55800000000000005	0.39800000000000002	0.378	0.249	0.11600000000000001	1.6E-2	0	







Portfolio Average Coupon vs. Benchmark (% of MV) 



Portfolio	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00 - 14.99	15.00+	4.8	9.1	53.09	27.78	3.53	0.46	1.02	0	0.22	0	0	0	Benchmark	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00 - 14.99	15.00+	0.03	24.7	47.01	16.93	7.19	2.14	1.1299999999999999	0.54	0.26	0.05	0.02	0	







Portfolio Average Maturity vs. Benchmark (% of MV) 



Portfolio	0.00 - 0.99	1.00 - 2.99	3.00 - 4.99	5.00 - 6.99	7.00 - 9.99	10.00 - 19.99	20.00+	6.25	22.29	37.020000000000003	22.9	11.54	0	0	Benchmark	0.00 - 0.99	1.00 - 2.99	3.00 - 4.99	5.00 - 6.99	7.00 - 9.99	10.00 - 19.99	20.00+	0.46	37.47	27.82	18.52	15.71	0.02	0	









Prior Month Holdings

		Holdings

		As of		11/30/19

		Product		Cusip		Ticker		Security Name		Issue		Shares		Original Face		Unit Cost		Total Cost		Market Price		Market Value		Accrued Income		Total Value		Percent of Portfolio		Class		Sector		Industry		Market Cap		SP Rating		SP Rating Date		Moody Rating		Moody Rating Date		Fitch Rating		Fitch Rating Date

		Fixed Income		CASH		CASH		CASH		CASH		96,838.57		96,838.57		1		96,838.57		1		96,838.57		- 0		96,838.57		2.98		Cash		UNCLASSIFIED		UNCLASSIFIED

		Fixed Income		00206RDQ2		00206RDQ		AT&T INC		 4.250 MAR 01 27		30,000.00		30,000.00		108.317		32,495.08		109.401		32,820.30		318.75		33,139.05		1.02		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa2		11/30/19		A-		11/30/19

		Fixed Income		00287YBU2		00287YBU		ABBVIE INC		 2.950 NOV 21 26		16,000.00		16,000.00		99.881		15,980.96		100.939		16,150.24		13.11		16,163.35		0.50		Fixed Income		Corporates		Industrial				A- 		11/30/19		Baa2		11/30/19

		Fixed Income		02007HAC5		02007HAC		ALLY AUTO RECV TR		 1.780 AUG 16 21		6,241.58		23,000.00		99.988		6,240.84		99.952		6,238.58		4.63		6,243.21		0.19		Fixed Income		Asset Backed Securities		Non US Agency ABS								Aaa		11/30/19		AAA		11/30/19

		Fixed Income		023135AZ9		023135AZ		AMAZON COM INC		 2.800 AUG 22 24		31,000.00		31,000.00		103.368		32,044.08		103.425		32,061.75		238.70		32,300.45		1.00		Fixed Income		Corporates		Industrial				AA-		11/30/19		A3		11/30/19		A+		11/30/19

		Fixed Income		023771R91		023771R9		AMER AIRLINE 16-3 AA		 3.000 OCT 15 28		11,334.18		13,000.00		98.351		11,147.30		101.526		11,507.14		43.83		11,550.97		0.36		Fixed Income		Corporates		Industrial				AA+		11/30/19		Aa3		11/30/19

		Fixed Income		02665WCZ2		02665WCZ		AMERICAN HONDA FIN C		 2.400 JUN 27 24		11,000.00		11,000.00		100.28		11,030.85		100.959		11,105.49		112.93		11,218.42		0.35		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19

		Fixed Income		981464HF0		981464HF		WORLD FIN NET CCMT		 2.210 JUL 15 26		3,000.00		3,000.00		99.992		2,999.75		100.313		3,009.39		2.95		3,012.34		0.09		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		98161VAC4		98161VAC		WORLD OMNI AUTO TR		 2.500 APR 17 23		18,000.00		18,000.00		99.975		17,995.46		100.459		18,082.62		20.00		18,102.62		0.56		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		98163BAC6		98163BAC		WORLD OMNI SELECT AU		 2.000 AUG 15 24		20,000.00		20,000.00		99.991		19,998.26		99.778		19,955.60		17.78		19,973.38		0.62		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		931142EK5		931142EK		WALMART INC		 3.400 JUN 26 23		21,000.00		21,000.00		102.568		21,539.18		104.98		22,045.80		307.42		22,353.22		0.69		Fixed Income		Corporates		Industrial				AA		11/30/19		Aa2		11/30/19		AA		11/30/19

		Fixed Income		94974BGP9		94974BGP		WELLS FARGO CO MTN B		 3.550 SEP 29 25		34,000.00		34,000.00		105.897		36,004.90		105.589		35,900.26		207.87		36,108.13		1.11		Fixed Income		Corporates		Financial				A-		11/30/19		A2		11/30/19		A+		11/30/19

		Fixed Income		949763UY0		949763UY		WELLS FARGO BANK NAT		 3.500 NOV 09 23		31,000.00		31,000.00		99.625		30,883.75		105.192		32,609.52		65.40		32,674.92		1.01		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		96042GAG7		96042GAG		WESTLAKE AUTO RECV T		 3.320 OCT 16 23		15,000.00		15,000.00		99.984		14,997.63		100.881		15,132.15		22.13		15,154.28		0.47		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19

		Fixed Income		961214DS9		961214DS		WESTPAC BKG CORP		 2.750 JAN 11 23		17,000.00		17,000.00		100.827		17,140.51		101.814		17,308.38		181.81		17,490.19		0.54		Fixed Income		Corporates		Financial				AA-		11/30/19		Aa3		11/30/19		AA-		11/30/19

		Fixed Income		981464GH7		981464GH		WORLD FIN NETWORK CC		 2.310 AUG 15 24		25,000.00		25,000.00		99.438		24,859.58		100.197		25,049.25		25.67		25,074.92		0.77		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		912828VS6		912828VS		UNITED STATES TREAS		 2.500 AUG 15 23		17,000.00		17,000.00		102.207		17,375.15		103.16		17,537.20		124.73		17,661.93		0.54		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828WZ9		912828WZ		UNITED STATES TREAS		 1.750 APR 30 22		35,000.00		35,000.00		100.168		35,058.79		100.34		35,119.00		52.16		35,171.16		1.08		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828YB0		912828YB		UNITED STATES TREAS		 1.625 AUG 15 29		51,000.00		51,000.00		99.103		50,542.63		98.516		50,243.16		243.22		50,486.38		1.56		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828YS3		912828YS		UNITED STATES TREAS		 1.750 NOV 15 29		2,000.00		2,000.00		99.875		1,997.50		99.738		1,994.76		1.54		1,996.30		0.06		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		92343VDY7		92343VDY		VERIZON COMMUNICATIO		 4.125 MAR 16 27		10,000.00		10,000.00		111.034		11,103.40		111.144		11,114.40		85.94		11,200.34		0.35		Fixed Income		Corporates		Industrial				BBB+		11/30/19		Baa1		11/30/19		A-		11/30/19

		Fixed Income		927804FU3		927804FU		VIRGINIA ELEC & PWR		 3.150 JAN 15 26		16,000.00		16,000.00		97.126		15,540.16		104.425		16,708.00		190.40		16,898.40		0.52		Fixed Income		Corporates		Utility				BBB+		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		912828M49		912828M4		UNITED STATES TREAS		 1.875 OCT 31 22		29,000.00		29,000.00		97.675		28,325.72		100.762		29,220.98		46.31		29,267.29		0.90		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828N71		912828N7		UNITED STATES TREAS		 0.625 JAN 15 26		22,691.76		21,000.00		103.258		23,431.04		102.559		23,272.44		53.57		23,326.01		0.72		Fixed Income		US Treasuries		US Treasury Inflation Index				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828P79		912828P7		UNITED STATES TREAS		 1.500 FEB 28 23		50,000.00		50,000.00		98.24		49,120.12		99.664		49,832.00		184.39		50,016.39		1.54		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828RC6		912828RC		UNITED STATES TREAS		 2.125 AUG 15 21		51,000.00		51,000.00		100.775		51,395.33		100.777		51,396.27		318.06		51,714.33		1.59		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828U24		912828U2		UNITED STATES TREAS		 2.000 NOV 15 26		124,000.00		124,000.00		98.194		121,760.08		101.805		126,238.20		109.01		126,347.21		3.89		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828V98		912828V9		UNITED STATES TREAS		 2.250 FEB 15 27		37,000.00		37,000.00		103.762		38,391.84		103.527		38,304.99		244.32		38,549.31		1.19		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128285T3		9128285T		UNITED STATES TREAS		 2.625 DEC 31 25		99,000.00		99,000.00		104.162		103,120.76		105.309		104,255.91		1,086.36		105,342.27		3.25		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128285U0		9128285U		UNITED STATES TREAS		 2.625 DEC 31 23		17,000.00		17,000.00		101.558		17,264.84		103.93		17,668.10		186.55		17,854.65		0.55		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128286A3		9128286A		UNITED STATES TREAS		 2.625 JAN 31 26		92,000.00		92,000.00		102.485		94,286.66		105.359		96,930.28		807.19		97,737.47		3.01		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128286G0		9128286G		UNITED STATES TREAS		 2.375 FEB 29 24		20,000.00		20,000.00		102.456		20,491.12		103.031		20,606.20		116.78		20,722.98		0.64		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128286T2		9128286T		UNITED STATES TREAS		 2.375 MAY 15 29		34,000.00		34,000.00		103.575		35,215.53		105.109		35,737.06		35.49		35,772.55		1.10		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828B25		912828B2		UNITED STATES TREAS		 0.625 JAN 15 24		96,833.44		88,000.00		101.906		98,679.37		101.572		98,355.66		228.60		98,584.26		3.04		Fixed Income		US Treasuries		US Treasury Inflation Index				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128282P4		9128282P		UNITED STATES TREAS		 1.875 JUL 31 22		8,000.00		8,000.00		99.551		7,964.05		100.695		8,055.60		50.14		8,105.74		0.25		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128283D0		9128283D		UNITED STATES TREAS		 2.250 OCT 31 24		47,000.00		47,000.00		100.569		47,267.35		102.891		48,358.77		90.06		48,448.83		1.49		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128283F5		9128283F		UNITED STATES TREAS		 2.250 NOV 15 27		48,000.00		48,000.00		100.589		48,282.72		103.758		49,803.84		47.47		49,851.31		1.54		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128283V0		9128283V		UNITED STATES TREAS		 2.500 JAN 31 25		57,000.00		57,000.00		104.088		59,330.34		104.16		59,371.20		476.29		59,847.49		1.84		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128285M8		9128285M		UNITED STATES TREAS		 3.125 NOV 15 28		94,000.00		94,000.00		108.07		101,585.62		111.191		104,519.54		129.12		104,648.66		3.23		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128285P1		9128285P		UNITED STATES TREAS		 2.875 NOV 30 23		8,000.00		8,000.00		104.085		8,326.81		104.809		8,384.72		114.38		8,499.10		0.26		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		89114QCA4		89114QCA		TD BANK		 2.650 JUN 12 24		16,000.00		16,000.00		100.974		16,155.76		102.02		16,323.20		199.80		16,523.00		0.51		Fixed Income		Corporates		Financial				A		11/30/19		Aa3		11/30/19

		Fixed Income		89153UAF8		89153UAF		TOTAL CAP CDA LTD		 2.750 JUL 15 23		5,000.00		5,000.00		96.325		4,816.25		103.012		5,150.60		51.94		5,202.54		0.16		Fixed Income		Corporates		Industrial				A+		11/30/19		Aa3		11/30/19		AA-		11/30/19

		Fixed Income		90276EAA5		90276EAA		UBS COML MTG TR		 1.887 JUN 17 50		4,628.20		10,000.00		99.998		4,628.09		99.728		4,615.61		7.28		4,622.89		0.14		Fixed Income		Commercial MBS		Non US Agency CMBS								Aaa		11/30/19		AAA		11/30/19

		Fixed Income		907818EY0		907818EY		UNION PACIFIC CORP		 3.950 SEP 10 28		14,000.00		14,000.00		103.027		14,423.75		110.641		15,489.74		124.43		15,614.16		0.48		Fixed Income		Corporates		Industrial				A-		11/30/19		Baa1		11/30/19

		Fixed Income		91159HHC7		91159HHC		U S BANCORP MTNS BK		 3.000 MAR 15 22		22,000.00		22,000.00		102.464		22,542.00		102.38		22,523.60		139.33		22,662.93		0.70		Fixed Income		Corporates		Financial				A+		11/30/19		A1		11/30/19		AA-		11/30/19

		Fixed Income		91159HHX1		91159HHX		U S BANCORP MTNS BK		 2.400 JUL 30 24		37,000.00		37,000.00		100.666		37,246.36		101.331		37,492.47		300.93		37,793.40		1.16		Fixed Income		Corporates		Financial				A+		11/30/19		A1		11/30/19		AA-		11/30/19

		Fixed Income		695114CP1		695114CP		PACIFICORP		 2.950 FEB 01 22		7,000.00		7,000.00		105.693		7,398.51		101.94		7,135.80		68.83		7,204.63		0.22		Fixed Income		Corporates		Utility				A+		11/30/19		A1		11/30/19		WD		11/30/19

		Fixed Income		78013XW20		78013XW2		ROYAL BK OF CDA BD C		 3.700 OCT 05 23 C		15,000.00		15,000.00		105.166		15,774.90		105.489		15,823.35		86.33		15,909.68		0.49		Fixed Income		Corporates		Financial				A		11/30/19		A2		11/30/19		AA		11/30/19

		Fixed Income		7954503N3		7954503N		SALLIE MAE BK SLT LA		 2.400 JUN 20 22		41,000.00		41,000.00		99.675		40,866.75		100.84		41,344.40		444.82		41,789.22		1.29		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		80285MAE9		80285MAE		SANTANDER DRIVE AUTO		 3.010 MAR 15 22		4,153.60		10,000.00		100		4,153.60		100.07		4,156.51		5.56		4,162.06		0.13		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19		Aaa		11/30/19

		Fixed Income		80286HAD1		80286HAD		SANTANDER DRIVE AUTO		 2.160 NOV 15 22		6,000.00		6,000.00		99.989		5,999.36		100.05		6,003.00		5.76		6,008.76		0.19		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19		Aaa		11/30/19

		Fixed Income		857477AN3		857477AN		STATE STR CORP		 3.300 DEC 16 24		23,000.00		23,000.00		103.384		23,778.26		105.355		24,231.65		347.88		24,579.53		0.76		Fixed Income		Corporates		Financial				A		11/30/19		A1		11/30/19		AA-		11/30/19

		Fixed Income		666807BK7		666807BK		NORTHROP GRUMMAN COR		 3.200 FEB 01 27		8,000.00		8,000.00		98.152		7,852.16		104.058		8,324.64		85.33		8,409.97		0.26		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa2		11/30/19		BBB		11/30/19

		Fixed Income		674599CE3		674599CE		OCCIDENTAL PETE CORP		 2.700 FEB 15 23		23,000.00		23,000.00		98.272		22,602.47		100.541		23,124.43		182.85		23,307.28		0.72		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa3		11/30/19		BBB+		11/30/19

		Fixed Income		674599DC6		674599DC		OCCIDENTAL PETE CORP		 5.550 MAR 15 26		5,000.00		5,000.00		112.779		5,638.95		113.348		5,667.40		58.58		5,725.98		0.18		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa3		11/30/19		BBB+		11/30/19

		Fixed Income		68389XBL8		68389XBL		ORACLE CORP		 2.400 SEP 15 23		32,000.00		32,000.00		100.9		32,288.10		101.286		32,411.52		162.13		32,573.65		1.00		Fixed Income		Corporates		Industrial				A+		11/30/19		A1		11/30/19		A		11/30/19

		Fixed Income		68389XBM6		68389XBM		ORACLE CORP		 2.650 JUL 15 26		13,000.00		13,000.00		99.62		12,950.59		101.911		13,248.43		130.14		13,378.57		0.41		Fixed Income		Corporates		Industrial				A+		11/30/19		A1		11/30/19		A		11/30/19

		Fixed Income		693475AV7		693475AV		PNC FINANCIAL SERVIC		 3.500 JAN 23 24		30,000.00		30,000.00		101.416		30,424.80		105.293		31,587.90		373.33		31,961.23		0.99		Fixed Income		Corporates		Financial				A-		11/30/19		A3		11/30/19		A+		11/30/19

		Fixed Income		594918BX1		594918BX		MICROSOFT CORP		 2.875 FEB 06 24		28,000.00		28,000.00		101.968		28,551.17		103.821		29,069.88		257.15		29,327.03		0.90		Fixed Income		Corporates		Industrial				AAA		11/30/19		Aaa		11/30/19		AA+		11/30/19

		Fixed Income		59523UAN7		59523UAN		MID-AMERICA APTS LP		 3.600 JUN 01 27		5,000.00		5,000.00		99.58		4,979.00		106.491		5,324.55		90.00		5,414.55		0.17		Fixed Income		Corporates		Financial				BBB+		11/30/19		Baa1		11/30/19		BBB+		11/30/19

		Fixed Income		6174468J1		6174468J		MORGAN STANLEY		 2.720 JUL 22 25		11,000.00		11,000.00		100.834		11,091.74		101.187		11,130.57		106.38		11,236.95		0.35		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		61744YAH1		61744YAH		MORGAN STANLEY		 2.750 MAY 19 22		6,000.00		6,000.00		97.826		5,869.56		101.401		6,084.06		5.50		6,089.56		0.19		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		61744YAN8		61744YAN		MORGAN STANLEY		 3.125 JAN 23 23		10,000.00		10,000.00		100.149		10,014.90		102.689		10,268.90		111.11		10,380.01		0.32		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		61747MZ87		61747MZ8		MORGAN STANLEY BK N		 3.250 MAY 31 23		15,000.00		15,000.00		99.375		14,906.25		103.818		15,572.70		247.09		15,819.79		0.49		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		501044CX7		501044CX		KROGER CO		 3.300 JAN 15 21		11,000.00		11,000.00		102.786		11,306.42		101.308		11,143.88		137.13		11,281.01		0.35		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa1		11/30/19		WD		11/30/19

		Fixed Income		539830BH1		539830BH		LOCKHEED MARTIN CORP		 3.550 JAN 15 26		6,000.00		6,000.00		103.868		6,232.07		107.424		6,445.44		80.47		6,525.91		0.20		Fixed Income		Corporates		Industrial				A-		11/30/19		Baa1		11/30/19		A-		11/30/19

		Fixed Income		54909WAA6		54909WAA		LOYOLA UNIVERSITY CH		 3.199 JUL 01 22		31,000.00		31,000.00		93.16		28,879.60		101.615		31,500.65		413.20		31,913.85		0.98		Fixed Income		Corporates		Industrial				A+		11/30/19		A1		11/30/19

		Fixed Income		58013MEY6		58013MEY		MCDONALDS CORP MED T		 3.700 JAN 30 26		3,000.00		3,000.00		102.904		3,087.12		107.534		3,226.02		37.31		3,263.33		0.10		Fixed Income		Corporates		Industrial				BBB+		11/30/19		Baa1		11/30/19		WD		11/30/19

		Fixed Income		58933YAR6		58933YAR		MERCK & CO INC		 2.750 FEB 10 25		23,000.00		23,000.00		101.162		23,267.24		103.155		23,725.65		195.02		23,920.67		0.74		Fixed Income		Corporates		Industrial				AA		11/30/19		A1		11/30/19		A+		11/30/19

		Fixed Income		58933YAX3		58933YAX		MERCK & CO INC		 3.400 MAR 07 29		6,000.00		6,000.00		99.438		5,966.28		108.672		6,520.32		47.60		6,567.92		0.20		Fixed Income		Corporates		Industrial				AA		11/30/19		A1		11/30/19		A+		11/30/19

		Fixed Income		40434AE62		40434AE6		HSBC BANK USA NA		 3.125 DEC 09 20		11,000.00		11,000.00		101.14		11,125.40		101.126		11,123.86		164.81		11,288.67		0.35		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		44891ABD8		44891ABD		HYUNDAI CAP AMER INC		 3.500 NOV 02 26		6,000.00		6,000.00		99.975		5,998.50		100.659		6,039.54		18.08		6,057.62		0.19		Fixed Income		Corporates		Industrial				BBB+		11/30/19		Baa1		11/30/19

		Fixed Income		46625HJD3		46625HJD		JPMORGAN CHASE & CO		 4.500 JAN 24 22		9,000.00		9,000.00		105.419		9,487.71		104.928		9,443.52		142.88		9,586.40		0.30		Fixed Income		Corporates		Financial				A-		11/30/19		A2		11/30/19		AA-		11/30/19

		Fixed Income		46625HJE1		46625HJE		JPMORGAN CHASE & CO		 3.250 SEP 23 22		20,000.00		20,000.00		102.526		20,505.17		103.309		20,661.80		122.78		20,784.58		0.64		Fixed Income		Corporates		Financial				A-		11/30/19		A2		11/30/19		AA-		11/30/19

		Fixed Income		46647PAY2		46647PAY		JP MORGAN CHASE BANK		 4.023 DEC 05 24		17,000.00		17,000.00		101.867		17,317.35		106.391		18,086.47		334.36		18,420.83		0.57		Fixed Income		Corporates		Financial				A-		11/30/19		A2		11/30/19		AA-		11/30/19

		Fixed Income		48128LRZ4		48128LRZ		JPMORGAN CHASE BK NA		2.00013 DEC 04 23		33,000.00		33,000.00		99.625		32,876.25		99.625		32,876.25		- 0		32,876.25		1.01		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		37045XBW5		37045XBW		GENERAL MTRS FINL CO		 3.950 APR 13 24		14,000.00		14,000.00		102.45		14,343.07		103.937		14,551.18		73.73		14,624.91		0.45		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa3		11/30/19		BBB		11/30/19

		Fixed Income		37045XCR5		37045XCR		GENERAL MTRS FINL CO		 5.100 JAN 17 24		8,000.00		8,000.00		102.621		8,209.68		108.074		8,645.92		151.87		8,797.79		0.27		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa3		11/30/19		BBB		11/30/19

		Fixed Income		377372AM9		377372AM		GLAXOSMITHKLINE CAP		 3.625 MAY 15 25		9,000.00		9,000.00		102.857		9,257.12		107.088		9,637.92		14.50		9,652.42		0.30		Fixed Income		Corporates		Industrial				A+		11/30/19		A2		11/30/19		A-		11/30/19

		Fixed Income		38141GWQ3		38141GWQ		GOLDMAN SACHS GROUP		 3.272 SEP 29 25		27,000.00		27,000.00		100.272		27,073.44		103.468		27,936.36		152.15		28,088.51		0.87		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		38148P2K2		38148P2K		GOLDMAN SACHS BK USA		 3.600 NOV 28 23		44,000.00		44,000.00		99.625		43,835.00		105.566		46,449.04		13.02		46,462.06		1.43		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		39154TAQ1		39154TAQ		GREAT AMER LEASE REC		 2.600 JUN 15 21		8,394.20		9,000.00		99.987		8,393.13		100.24		8,414.35		9.70		8,424.05		0.26		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		316773CX6		316773CX		FIFTH THIRD BANCORP		 3.650 JAN 25 24		10,000.00		10,000.00		99.814		9,981.40		105.291		10,529.10		127.75		10,656.85		0.33		Fixed Income		Corporates		Financial				BBB+		11/30/19		Baa1		11/30/19		A-		11/30/19

		Fixed Income		34528DAD5		34528DAD		FORD CREDIT AUTO LS		 2.220 OCT 15 22		14,000.00		14,000.00		99.983		13,997.56		100.477		14,066.78		13.81		14,080.59		0.43		Fixed Income		Asset Backed Securities		Non US Agency ABS								Aaa		11/30/19		AAA		11/30/19

		Fixed Income		345370CR9		345370CR		FORD MTR CO DEL		 4.346 DEC 08 26		10,000.00		10,000.00		100		10,000.00		100.974		10,097.40		208.85		10,306.25		0.32		Fixed Income		Corporates		Industrial				BBB-		11/30/19		Ba1		11/30/19		BBB		11/30/19

		Fixed Income		36256GAF6		36256GAF		GM FINL AUTO LEASE T		 3.480 JUL 20 22		9,000.00		9,000.00		100.168		9,015.12		101.381		9,124.29		9.57		9,133.86		0.28		Fixed Income		Asset Backed Securities		Non US Agency ABS				AA		11/30/19		Aa1		11/30/19

		Fixed Income		36256XAD4		36256XAD		GM FINL CON AUTO REC		 2.970 NOV 16 23		75,000.00		75,000.00		101.119		75,839.32		101.447		76,085.25		92.81		76,178.06		2.35		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/29/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		36257FAD2		36257FAD		GM FIN CON AUTO REC		 2.650 FEB 16 24		24,000.00		24,000.00		100.842		24,202.01		100.977		24,234.48		26.50		24,260.98		0.75		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19		Aaa		11/30/19

		Fixed Income		30231GAT9		30231GAT		EXXON MOBIL CORP		 3.043 MAR 01 26		14,000.00		14,000.00		104.044		14,566.16		105.307		14,742.98		106.51		14,849.48		0.46		Fixed Income		Corporates		Industrial				AA+		11/30/19		Aaa		11/30/19

		Fixed Income		3130AC6M1		3130AC6M		FEDERAL HOME LOAN BA		 3.040 FEB 28 29		63,855.42		265,000.00		100.01		63,861.81		100		63,855.42		501.48		64,356.90		1.98		Fixed Income		US Agencies		US Callable Agency Notes				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		3132D53W0		SB8013		FHLMC PC 15Y SB8013		 2.500 SEP 01 34		73,798.30		76,000.00		101.009		74,542.66		100.908		74,468.39		153.75		74,622.14		2.30		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		31331FAX9		31331FAX		FEDERAL EXPRESS PASS		 6.720 JUL 15 23		21,244.43		96,000.00		121.093		25,725.48		103.087		21,900.25		546.93		22,447.18		0.69		Fixed Income		Corporates		Industrial				BBB+		11/30/19		A3		11/30/19

		Fixed Income		31418CQM9		MA3159		FNMA PASSTHRU MA3159		 3.000 OCT 01 27		16,599.74		26,000.00		102.688		17,045.86		102.603		17,031.83		41.50		17,073.33		0.53		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		31428XBV7		31428XBV		FEDEX CORP		 3.100 AUG 05 29		18,000.00		18,000.00		99.37		17,886.58		99.313		17,876.34		196.85		18,073.19		0.56		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa2		11/30/19

		Fixed Income		247361ZU5		247361ZU		DELTA AIR LINES INC		 2.900 OCT 28 24		4,000.00		4,000.00		99.603		3,984.12		98.858		3,954.32		10.63		3,964.95		0.12		Fixed Income		Corporates		Industrial				BB+		11/30/19		Baa3		11/30/19		BBB-		11/30/19

		Fixed Income		25468PDF0		25468PDF		DISNEY WALT CO MTNS		 3.150 SEP 17 25		13,000.00		13,000.00		97.559		12,682.67		106.316		13,821.08		84.18		13,905.26		0.43		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		25468PDM5		25468PDM		DISNEY WALT CO MTNS		 1.850 JUL 30 26		9,000.00		9,000.00		92.801		8,352.10		98.663		8,879.67		55.96		8,935.63		0.28		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		26078JAC4		26078JAC		DOWDUPONT INC		 4.493 NOV 15 25		5,000.00		5,000.00		100		5,000.00		110.025		5,501.25		9.98		5,511.23		0.17		Fixed Income		Corporates		Industrial				A-		11/30/19		Baa1		11/30/19		BBB+		11/30/19

		Fixed Income		26442CAS3		26442CAS		DUKE ENERGY CAROLINA		 2.950 DEC 01 26		21,000.00		21,000.00		99.758		20,949.18		104.091		21,859.11		309.75		22,168.86		0.68		Fixed Income		Corporates		Utility				A		11/30/19		Aa2		11/30/19		WD		11/30/19

		Fixed Income		30219GAR9		30219GAR		EXPRESS SCRIPTS HLDG		 2.600 NOV 30 20		5,000.00		5,000.00		99.977		4,998.85		100.528		5,026.40		65.36		5,091.76		0.16		Fixed Income		Corporates		Industrial				A-		11/30/19		WR		11/30/19		BBB		11/30/19

		Fixed Income		17312QX87		17312QX8		CITIBANK NATIONAL AS		 3.550 DEC 21 23		14,000.00		14,000.00		99.625		13,947.50		105.447		14,762.58		221.95		14,984.53		0.46		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		20030NBJ9		20030NBJ		COMCAST CORP NEW		 3.600 MAR 01 24		21,000.00		21,000.00		104.164		21,874.37		105.896		22,238.16		189.00		22,427.16		0.69		Fixed Income		Corporates		Industrial				A-		11/30/19		A3		11/30/19		A-		11/30/19

		Fixed Income		20030NCS8		20030NCS		COMCAST CORP NEW		 3.950 OCT 15 25		5,000.00		5,000.00		99.877		4,993.85		109.043		5,452.15		25.24		5,477.39		0.17		Fixed Income		Corporates		Industrial				A-		11/30/19		A3		11/30/19		A-		11/30/19

		Fixed Income		200340AS6		200340AS		COMERICA INC		 3.700 JUL 31 23		6,000.00		6,000.00		99.991		5,999.46		105.219		6,313.14		74.62		6,387.76		0.20		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		23343CAC5		23343CAC		DT AUTO OWNER TR		 3.560 SEP 15 22		10,000.00		10,000.00		99.999		9,999.92		101.002		10,100.20		15.82		10,116.02		0.31		Fixed Income		Asset Backed Securities		Non US Agency ABS				AA		11/30/19

		Fixed Income		24422EUX5		24422EUX		DEERE JOHN CAP CORP		 2.600 MAR 07 24		4,000.00		4,000.00		99.829		3,993.16		102.053		4,082.12		24.27		4,106.39		0.13		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		14686XAD1		14686XAD		CARVANA AUTO REC TR		 2.510 APR 15 24		5,000.00		5,000.00		99.981		4,999.06		100.501		5,025.05		5.58		5,030.63		0.16		Fixed Income		Asset Backed Securities		Non US Agency ABS								Aa2		11/30/19

		Fixed Income		14912L6U0		14912L6U		CATERPILLAR FINL SVC		 1.700 AUG 09 21		18,000.00		18,000.00		98.021		17,643.84		99.572		17,922.96		95.20		18,018.16		0.56		Fixed Income		Corporates		Industrial				A		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		166764AB6		166764AB		CHEVRON CORP NEW		 2.355 DEC 05 22		87,000.00		87,000.00		101.347		88,171.78		101.346		88,171.02		1,001.66		89,172.68		2.75		Fixed Income		Corporates		Industrial				AA		11/30/19		Aa2		11/30/19

		Fixed Income		172967LV1		172967LV		CITIGROUP INC		 3.142 JAN 24 23		22,000.00		22,000.00		99.948		21,988.53		101.824		22,401.28		243.85		22,645.13		0.70		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		172967MF5		172967MF		CITIGROUP INC		 3.352 APR 24 25		6,000.00		6,000.00		100		6,000.00		103.667		6,220.02		20.67		6,240.69		0.19		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		17312QW47		17312QW4		CITIBANK NATIONAL AS		 3.550 NOV 24 23		27,000.00		27,000.00		99.625		26,898.75		105.361		28,447.47		21.01		28,468.48		0.88		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		14041NFT3		14041NFT		CAPITAL ONE CC TR		 2.840 DEC 16 24		25,000.00		25,000.00		99.983		24,995.65		102.178		25,544.50		31.56		25,576.06		0.79		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		14042RLW9		14042RLW		CAPITAL ONE NATL ASS		 2.650 MAY 30 24		25,000.00		25,000.00		99.375		24,843.75		101.907		25,476.75		335.79		25,812.54		0.80		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		14042RLZ2		14042RLZ		CAPITAL ONE NATL ASS		 2.500 JUN 19 24		12,000.00		12,000.00		99.375		11,925.00		101.282		12,153.84		135.62		12,289.46		0.38		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		14042TAS6		14042TAS		CAPITAL ONE BANK (US		 2.650 MAY 30 24		25,000.00		25,000.00		99.375		24,843.75		101.907		25,476.75		335.79		25,812.54		0.80		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		14042TAW7		14042TAW		CAPITAL ONE BANK (US		 2.500 JUN 19 24		21,000.00		21,000.00		99.375		20,868.75		101.282		21,269.22		237.33		21,506.55		0.66		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		14315WAD2		14315WAD		CARMAX AUTO OWNER TR		 2.020 NOV 15 24		15,000.00		15,000.00		99.996		14,999.40		100.079		15,011.85		13.47		15,025.32		0.46		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		12189PAG7		12189PAG		BURLINGTON NORTHN SA		 8.251 JAN 15 21		6,473.39		67,000.00		123.125		7,970.36		102.062		6,606.87		205.28		6,812.15		0.21		Fixed Income		Corporates		Industrial				AA+		11/30/19		Aa2		11/30/19

		Fixed Income		126408HJ5		126408HJ		CSX CORP		 3.800 MAR 01 28		3,000.00		3,000.00		96.553		2,896.59		109.037		3,271.11		28.50		3,299.61		0.10		Fixed Income		Corporates		Industrial				BBB+		11/30/19		Baa1		11/30/19

		Fixed Income		126410LM9		126410LM		CSX TRANS INC 2007-1		 6.251 JAN 15 23		8,885.53		19,000.00		122.125		10,851.45		110.043		9,777.90		212.58		9,990.49		0.31		Fixed Income		Corporates		Industrial				A+		11/30/19		Aa3		11/30/19

		Fixed Income		126650CX6		126650CX		CVS HEALTH CORP		 4.300 MAR 25 28		13,000.00		13,000.00		108.307		14,079.92		109.005		14,170.65		102.48		14,273.13		0.44		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa2		11/30/19

		Fixed Income		14040HBP9		14040HBP		CAPITAL ONE FINL COR		 2.500 MAY 12 20		8,000.00		8,000.00		99.842		7,987.36		100.182		8,014.56		10.56		8,025.12		0.25		Fixed Income		Corporates		Financial				BBB		11/30/19		Baa1		11/30/19		A-		11/30/19

		Fixed Income		14040HCA1		14040HCA		CAPITAL ONE FINL COR		 3.900 JAN 29 24		12,000.00		12,000.00		99.784		11,974.08		105.602		12,672.24		158.60		12,830.84		0.40		Fixed Income		Corporates		Financial				BBB		11/30/19		Baa1		11/30/19		A-		11/30/19

		Fixed Income		06051GHC6		06051GHC		BANK AMER CORP		 3.004 DEC 20 23		25,000.00		25,000.00		98.787		24,696.67		102.131		25,532.75		335.86		25,868.61		0.80		Fixed Income		Corporates		Financial				A-		11/30/19		A2		11/30/19		A+		11/30/19

		Fixed Income		06406RAE7		06406RAE		BANK NEW YORK MELLON		 2.950 JAN 29 23		23,000.00		23,000.00		100.474		23,109.08		102.98		23,685.40		229.94		23,915.34		0.74		Fixed Income		Corporates		Financial				A		11/30/19		A1		11/30/19		AA-		11/30/19

		Fixed Income		097023CH6		097023CH		BOEING CO		 3.100 MAY 01 26		8,000.00		8,000.00		99.719		7,977.52		104.117		8,329.36		20.67		8,350.03		0.26		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		10373QAL4		10373QAL		BP CAP MKTS AMER INC		 2.750 MAY 10 23		25,000.00		25,000.00		102.031		25,507.75		102.091		25,522.75		40.10		25,562.85		0.79		Fixed Income		Corporates		Industrial				A-		11/30/19		A1		11/30/19		A		11/30/19

		Fixed Income		10373QBE9		10373QBE		BP CAP MKTS AMER INC		 3.410 FEB 11 26		5,000.00		5,000.00		100		5,000.00		105.704		5,285.20		52.10		5,337.30		0.16		Fixed Income		Corporates		Industrial				A-		11/30/19		A1		11/30/19		A		11/30/19

		Fixed Income		110122CB2		110122CB		BRISTOL MYERS SQUIBB		 3.400 JUL 26 29		13,000.00		13,000.00		99.481		12,932.53		107.307		13,949.91		239.42		14,189.33		0.44		Fixed Income		Corporates		Industrial				A+		11/30/19		A2		11/30/19		A-		11/30/19

		Fixed Income		03066NAE4		03066NAE		AMERICREDIT AUTO REC		 2.130 JUL 18 25		16,000.00		16,000.00		99.987		15,997.97		99.987		15,997.92		12.31		16,010.23		0.49		Fixed Income		Asset Backed Securities		Non US Agency ABS				AA+		11/30/19

		Fixed Income		031162CJ7		031162CJ		AMGEN INC		 2.600 AUG 19 26		18,000.00		18,000.00		96.952		17,451.42		101.38		18,248.40		132.60		18,381.00		0.57		Fixed Income		Corporates		Industrial				A-		11/30/19		Baa1		11/30/19		BBB+		11/30/19

		Fixed Income		037411BE4		037411BE		APACHE CORP		 4.375 OCT 15 28		7,000.00		7,000.00		100.906		7,063.45		101.378		7,096.46		39.13		7,135.59		0.22		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa3		11/30/19		BBB		11/30/19

		Fixed Income		037833DF4		037833DF		APPLE INC		 2.750 JAN 13 25		19,000.00		19,000.00		101.363		19,258.97		103.19		19,606.10		200.29		19,806.39		0.61		Fixed Income		Corporates		Industrial				AA+		11/30/19		Aa1		11/30/19

		Fixed Income		05531FBJ1		05531FBJ		BB&T CORP SR MEDIUM		 2.200 MAR 16 23		32,000.00		32,000.00		99.957		31,986.12		100.309		32,098.88		146.67		32,245.55		0.99		Fixed Income		Corporates		Financial				A-		11/30/19		A2 		11/30/19		A+		11/30/19

		Fixed Income		05581JAA2		05581JAA		BNSF RAILWAY CO		 3.442 JUN 16 28		16,990.95		20,000.00		105.72		17,962.83		104.75		17,798.02		269.98		18,068.00		0.56		Fixed Income		Corporates		Industrial				AA+		11/30/19		Aa2		11/30/19
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																CTLCC						CTLCV						CTSCC						EQCT						CTFI														95545		New Orleans Employers ILA, AFL-CIO Pension Fund		25545		BC Aggregate		BC Aggregate		FI		FI		FBFI		12/31/19 0:00		0.180269		8.716697		-0.069614		-0.05117		0.301211		0.180099		2.453827		5.608901		8.716697		4.273225		4.028445		3.681778		3.047803		3.529034		2.716178		2.902968		3.440015		3.746392		59.249961		4.12559		7/1/08 0:00		90		95		0		b		benchmark		12/31		0		F		B				5/1/13 0:00		TOTAL		BCIGC		100		BCIGC 100%		1																																																												5/1/13 0:00		FI        		BCIGC		100		BCIGC 100%		1

		12/31/19														CE		CE_NOCASH				MC		MC_NOCASH				SC		SC_NOCASH				DE		DE_NOCASH				FI		FI_NOCASH				IE								95545		New Orleans Employers ILA, AFL-CIO Pension Fund		25545		BC Aggregate		BC Aggregate		FI		FI		CBFI		12/31/19 0:00		0.180269		8.716697		-0.069614		-0.05117		0.301211		0.180099		2.453827		5.608901		8.716697		4.273225		4.028445		3.681778		3.047803		3.529034		2.716178		2.902968		3.440015		3.746392		59.249961		4.12559		7/1/08 0:00		90		95		0		b		benchmark		12/31		1		C		B				7/1/08 0:00		TOTAL		BCAGG     		100		BCAGG 100%		1																																																												7/1/08 0:00		FI        		BCAGG     		100		BCAGG 100%		1

		1/1/19														VL		VL_NOCASH				MV		MV_NOCASH				SV		SV_NOCASH																								95545		New Orleans Employers ILA, AFL-CIO Pension Fund		25545		BC Intermediate Gov Credit		BC Intermediate Gov Credit		FI		FI		FBFI		12/31/19 0:00		0.372584		6.801885		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801885		3.797717		3.240956		2.950041		2.571195		2.664264		2.152312		2.368251		2.74395		3.054613		47.303338		3.422491		7/1/08 0:00		90		95		0		b		benchmark		12/31		0		F		B

										7/1/08						N/A						N/A						N/A						N/A						7/1/08						N/A								95545		New Orleans Employers ILA, AFL-CIO Pension Fund		25545		BC Intermediate Gov Credit		BC Intermediate Gov Credit		FI		FI		CBFI		12/31/19 0:00		0.372584		6.801885		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801885		3.797717		3.240956		2.950041		2.571195		2.664264		2.152312		2.368251		2.74395		3.054613		47.303338		3.422491		7/1/08 0:00		90		95		0		b		benchmark		12/31		1		C		B

										C																																												95545		New Orleans Employers ILA, AFL-CIO Pension Fund		25545		Blend Index 		Blend Index 		FI		FI		BLFBFI		12/31/19 0:00		0.372586		6.801941		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801941		3.797689		3.241118		2.947713		2.569716		2.662426		2.151895		2.407109		2.996821		3.345745		53.231789		3.777657		7/1/08 0:00		90		99		1		b		benchmark		12/31		0		F		B

																																																						95545		New Orleans Employers ILA, AFL-CIO Pension Fund		25545		Blend Index 		Blend Index 		FI		FI		BLCBFI		12/31/19 0:00		0.372586		6.801941		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801941		3.797689		3.241118		2.947713		2.569716		2.662426		2.151895		2.407109		2.996821		3.345745		53.231789		3.777657		7/1/08 0:00		90		99		1		b		benchmark		12/31		1		C		B

		MTD		5		Gross		G		0.20		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.20		0.20				  -  		  -  						95545		New Orleans Employers ILA, AFL-CIO Pension Fund		25545		Fixed Income          		Fixed Income          		FI		FI_NOCASH		FNFI_NOCASH		12/31/19 0:00		0.523445		7.248266		0.174916		-0.052815		0.400948		0.523445		1.977294		4.671363		7.248266		3.950182		3.327343		2.960903		2.739687		2.758006		2.272023		2.625055		3.303047		3.669641		62.776561		4.323936		7/1/08 0:00		89		0		1		c		net		12/31		0		F		N

				5		Net		N		0.18		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.18		0.17				  -  		  -  						95545		New Orleans Employers ILA, AFL-CIO Pension Fund		25545		Fixed Income          		Fixed Income          		FI		FI_NOCASH		CNFI_NOCASH		12/31/19 0:00		0.523445		7.248266		0.174916		-0.052815		0.400948		0.523445		1.977294		4.671363		7.248266		3.950182		3.327343		2.960903		2.739687		2.758006		2.272023		2.625055		3.303047		3.669641		62.776561		4.323936		7/1/08 0:00		89		0		1		c		net		12/31		1		C		N

				5		Bench		B		0.13		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.13		0.13				  -  		  -  						95545		New Orleans Employers ILA, AFL-CIO Pension Fund		25545		Fixed Income          		Fixed Income          		FI		FI_NOCASH		FGFI_NOCASH		12/31/19 0:00		0.586805		7.51667		0.196187		-0.032276		0.422265		0.586805		2.105881		4.86867		7.51667		4.210354		3.58596		3.218606		2.996837		3.015203		2.528007		2.881919		3.561604		3.929113		67.501365		4.58361		7/1/08 0:00		89		0		1		c		gross		12/31		0		F		G

																																																						95545		New Orleans Employers ILA, AFL-CIO Pension Fund		25545		Fixed Income          		Fixed Income          		FI		FI_NOCASH		CGFI_NOCASH		12/31/19 0:00		0.586805		7.51667		0.196187		-0.032276		0.422265		0.586805		2.105881		4.86867		7.51667		4.210354		3.58596		3.218606		2.996837		3.015203		2.528007		2.881919		3.561604		3.929113		67.501365		4.58361		7/1/08 0:00		89		0		1		c		gross		12/31		1		C		G

																																																						95545		New Orleans Employers ILA, AFL-CIO Pension Fund		25545		Fixed Income & Cash             		Fixed Income          		FI		FI		FNFI		12/31/19 0:00		0.514351		7.227603		0.181685		-0.058134		0.390423		0.514351		1.96297		4.673838		7.227603		3.968676		3.326059		2.953855		2.730123		2.734769		2.24101		2.587681		3.212975		3.565026		61.338539		4.243536		7/1/08 0:00		90		0		1		c		net		12/31		0		F		N

		QTD		3		Gross		G		0.58		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.58		0.59				  -  		  -  						95545		New Orleans Employers ILA, AFL-CIO Pension Fund		25545		Fixed Income & Cash             		Fixed Income          		FI		FI		CNFI		12/31/19 0:00		0.514351		7.227603		0.181685		-0.058134		0.390423		0.514351		1.96297		4.673838		7.227603		3.968676		3.326059		2.953855		2.730123		2.734769		2.24101		2.587681		3.212975		3.565026		61.338539		4.243536		7/1/08 0:00		90		0		1		c		net		12/31		1		C		N																																																																																																														1/14/20				0

				3		Net		N		0.51		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.51		0.52				  -  		  -  						95545		New Orleans Employers ILA, AFL-CIO Pension Fund		25545		Fixed Income & Cash             		Fixed Income          		FI		FI		FGFI		12/31/19 0:00		0.577705		7.495955		0.202957		-0.037596		0.411739		0.577705		2.091538		4.871151		7.495955		4.228895		3.584673		3.211541		2.98725		2.991907		2.496916		2.844453		3.471308		3.824237		66.021613		4.50301		7/1/08 0:00		90		0		1		c		gross		12/31		0		F		G

				3		Bench		B		0.37		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.37		0.37				  -  		  -  						95545		New Orleans Employers ILA, AFL-CIO Pension Fund		25545		Fixed Income & Cash             		Fixed Income          		FI		FI		CGFI		12/31/19 0:00		0.577705		7.495955		0.202957		-0.037596		0.411739		0.577705		2.091538		4.871151		7.495955		4.228895		3.584673		3.211541		2.98725		2.991907		2.496916		2.844453		3.471308		3.824237		66.021613		4.50301		7/1/08 0:00		90		0		1		c		gross		12/31		1		C		G																																																																																																						client_code		benchmark_code		weight		bm_trimmed		Column1		BM		Column2		Column3				benchmark_code		bm_trimmed		max_date

																																																						95545		New Orleans Employers ILA, AFL-CIO Pension Fund		95545		BC Aggregate		BC Aggregate		TOTAL		TOTAL		FBTOTAL		12/31/19 0:00		0.180269		8.716697		-0.069614		-0.05117		0.301211		0.180099		2.453827		5.608901		8.716697		4.273225		4.028445		3.681778		3.047803		3.529034		2.716178		2.902968		3.440015		3.746392		59.249961		4.12559		7/1/08 0:00		98		95		0		b		benchmark		12/31		0		F		B																																																																																																						95545       		BCIGC		100		BCIGC		1/14/20				0		ERROR:#NAME?				BC13A     		BC13A		1/14/20

																																																						95545		New Orleans Employers ILA, AFL-CIO Pension Fund		95545		BC Aggregate		BC Aggregate		TOTAL		TOTAL		CBTOTAL		12/31/19 0:00		0.180269		8.716697		-0.069614		-0.05117		0.301211		0.180099		2.453827		5.608901		8.716697		4.273225		4.028445		3.681778		3.047803		3.529034		2.716178		2.902968		3.440015		3.746392		59.249961		4.12559		7/1/08 0:00		98		95		0		b		benchmark		12/31		1		C		B																																																																																																																								BC13COR		BC13COR		1/14/20

		YTD		4		Gross		G		7.50		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				7.50		7.52				  -  		  -  						95545		New Orleans Employers ILA, AFL-CIO Pension Fund		95545		BC Intermediate Gov Credit		BC Intermediate Gov Credit		TOTAL		TOTAL		FBTOTAL		12/31/19 0:00		0.372584		6.801885		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801885		3.797717		3.240956		2.950041		2.571195		2.664264		2.152312		2.368251		2.74395		3.054613		47.303338		3.422491		7/1/08 0:00		98		95		0		b		benchmark		12/31		0		F		B																																																																																																																								BC13G		BC13G		1/14/20

				4		Net		N		7.23		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				7.23		7.25				  -  		  -  						95545		New Orleans Employers ILA, AFL-CIO Pension Fund		95545		BC Intermediate Gov Credit		BC Intermediate Gov Credit		TOTAL		TOTAL		CBTOTAL		12/31/19 0:00		0.372584		6.801885		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801885		3.797717		3.240956		2.950041		2.571195		2.664264		2.152312		2.368251		2.74395		3.054613		47.303338		3.422491		7/1/08 0:00		98		95		0		b		benchmark		12/31		1		C		B																																																																																																																								BC13GC		BC13GC		1/14/20

				4		Bench		B		6.80		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				6.80		6.80				  -  		  -  						95545		New Orleans Employers ILA, AFL-CIO Pension Fund		95545		Blend Index 		Blend Index 		TOTAL		TOTAL		BLFBTOTAL		12/31/19 0:00		0.372586		6.801941		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801941		3.797689		3.241118		2.947713		2.569716		2.662426		2.151895		2.407109		2.996821		3.345745		53.231789		3.777657		7/1/08 0:00		98		99		0		b		benchmark		12/31		0		F		B																																																																																																																								BC13TRE		BC13TRE		1/14/20

																																																						95545		New Orleans Employers ILA, AFL-CIO Pension Fund		95545		Blend Index 		Blend Index 		TOTAL		TOTAL		BLCBTOTAL		12/31/19 0:00		0.372586		6.801941		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801941		3.797689		3.241118		2.947713		2.569716		2.662426		2.151895		2.407109		2.996821		3.345745		53.231789		3.777657		7/1/08 0:00		98		99		0		b		benchmark		12/31		1		C		B																																																																																																																								BC15G		BC15G		12/31/15

																																																						95545		New Orleans Employers ILA, AFL-CIO Pension Fund		95545		Total Portfolio                 		Total Portfolio                 		TOTAL		TOTAL		FNTOTAL		12/31/19 0:00		0.514351		7.227603		0.181685		-0.058134		0.390423		0.514351		1.96297		4.673838		7.227603		3.968676		3.326059		2.953855		2.730123		2.734769		2.24101		2.587681		3.212975		3.565026		61.337433		4.243474		7/1/08 0:00		98		0		0		c		net		12/31		0		F		N																																																																																																																								BCABS		BCABS		1/14/20

		1YR		11		Gross		G		7.50		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				7.50		7.52				  -  		  -  						95545		New Orleans Employers ILA, AFL-CIO Pension Fund		95545		Total Portfolio                 		Total Portfolio                 		TOTAL		TOTAL		CNTOTAL		12/31/19 0:00		0.514351		7.227603		0.181685		-0.058134		0.390423		0.514351		1.96297		4.673838		7.227603		3.968676		3.326059		2.953855		2.730123		2.734769		2.24101		2.587681		3.212975		3.565026		61.337433		4.243474		7/1/08 0:00		98		0		0		c		net		12/31		1		C		N																																																																																																																								BCAG		BCAG		12/20/17

				11		Net		N		7.23		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				7.23		7.25				  -  		  -  						95545		New Orleans Employers ILA, AFL-CIO Pension Fund		95545		Total Portfolio                 		Total Portfolio                 		TOTAL		TOTAL		FGTOTAL		12/31/19 0:00		0.577705		7.495955		0.202957		-0.037596		0.411739		0.577705		2.091538		4.871151		7.495955		4.228895		3.584673		3.211541		2.98725		2.991907		2.496916		2.844453		3.471308		3.824237		66.021613		4.50301		7/1/08 0:00		98		0		0		c		gross		12/31		0		F		G																																																																																																																								BCAGE		BCAGE		1/14/20

				11		Bench		B		6.80		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				6.80		6.80				  -  		  -  						95545		New Orleans Employers ILA, AFL-CIO Pension Fund		95545		Total Portfolio                 		Total Portfolio                 		TOTAL		TOTAL		CGTOTAL		12/31/19 0:00		0.577705		7.495955		0.202957		-0.037596		0.411739		0.577705		2.091538		4.871151		7.495955		4.228895		3.584673		3.211541		2.98725		2.991907		2.496916		2.844453		3.471308		3.824237		66.021613		4.50301		7/1/08 0:00		98		0		0		c		gross		12/31		1		C		G																																																																																																																								BCAGEI		BCAGEI		1/14/20

																																																																																																																																																																																																																																																										BCAGG		BCAGG		1/14/20

																																																																																																																																																																																																																																																										BCAGGS		BCAGGS		1/14/20

		2YR		12		Gross		G		4.23		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				4.23		4.21				  -  		  -  																																																																																																																																																																																																										BCAGGSH		BCAGGSH		1/14/20

				12		Net		N		3.97		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.97		3.95				  -  		  -  																																																																																																																																																																																																										BCAL		BCAL		1/14/20

				12		Bench		B		3.80		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.80		3.80				  -  		  -  																																																																																																																																																																																																										BCCMBS		BCCMBS		1/14/20

																																																																																																																																																																																																																																																										BCCOR		BCCOR		1/14/20

																																																																																																																																																																																																																																																										BCG		BCG		1/14/20

		3YR		13		Gross		G		3.58		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.58		3.59				  -  		  -  																																																																																																																																																																																																										BCGC		BCGC		1/14/20

				13		Net		N		3.33		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.33		3.33				  -  		  -  																																																																																																																																																																																																										BCIAABS		BCIAABS		1/14/20

				13		Bench		B		3.24		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.24		3.24				  -  		  -  																																																																																																																																																																																																										BCIACMBS		BCIACMBS		1/14/20

																																																																																																																																																																																																																																																										BCIAGG		BCIAGG		1/14/20

																																																																																																																																																																																																																																																										BCIAGGSH		BCIAGGSH		1/14/20

		4YR		14		Gross		G		3.21		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.21		3.22				  -  		  -  																																																																																																																																																																																																										BCIAMBS		BCIAMBS		1/14/20

				14		Net		N		2.95		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.95		2.96				  -  		  -  																																																																																																																																																																																																										BCIC		BCIC		1/14/20

				14		Bench		B		2.95		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.95		2.95				  -  		  -  																																																																																																																																																																																																										BCIG		BCIG		1/14/20

																																																																																																																																																																																																																																																										BCIGC		BCIGC		1/14/20

																																																																																																																																																																																																																																																										BCIGCSG		BCIGCSG		1/14/20

		5YR		15		Gross		G		2.99		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.99		3.00				  -  		  -  																																																																																																																																																																																																										BCIGCSH		BCIGCSH		1/14/20

				15		Net		N		2.73		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.73		2.74				  -  		  -  																																																																																																																																																																																																										BCIGCSH50		BCIGCSH50		1/14/20

				15		Bench		B		2.57		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.57		2.57				  -  		  -  																																																																																																																																																																																																										BCLG		BCLG		1/14/20

																																																																																																																																																																																																																																																										BCMBS		BCMBS		1/14/20

																																																																																																																																																																																																																																																										BCNCOR		BCNCOR		1/14/20

		6YR		16		Gross		G		2.99		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.99		3.02				  -  		  -  																																																																																																																																																																																																										BCNCORI		BCNCORI		1/14/20

				16		Net		N		2.73		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.73		2.76				  -  		  -  																																																																																																																																																																																																										BCSGCABS		BCSGCABS		1/14/20

				16		Bench		B		2.66		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.66		2.66				  -  		  -  																																																																																																																																																																																																										BCSGCCMBS		BCSGCCMBS		1/14/20

																																																																																																																																																																																																																																																										BCSGCMBS		BCSGCMBS		1/14/20

																																																																																																																																																																																																																																																										BCTB      		BCTB		1/14/20

		7YR		17		Gross		G		2.50		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.50		2.53				  -  		  -  																																																																																																																																																																																																										BCTB3M		BCTB3M		1/14/20

				17		Net		N		2.24		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.24		2.27				  -  		  -  																																																																																																																																																																																																										BCTI		BCTI		1/14/20

				17		Bench		B		2.15		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.15		2.15				  -  		  -  																																																																																																																																																																																																										BCTIPS		BCTIPS		1/14/20

																																																																																																																																																																																																																																																										BCTL		BCTL		1/14/20

																																																																																																																																																																																																																																																										BCTRE		BCTRE		1/14/20

		8YR		18		Gross		G		2.84		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.84		2.88				  -  		  -  																																																																																																																																																																																																										BCUSGOV		BCUSGOV		1/14/20

				18		Net		N		2.59		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.59		2.63				  -  		  -  																																																																																																																																																																																																										DJIA      		DJIA		1/14/20

				18		Bench		B		2.41		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.41		2.41				  -  		  -  																																																																																																																																																																																																										EAFE		EAFE		1/14/20

																																																																																																																																																																																																																																																										LIBOR12		LIBOR12		1/14/20

																																																																																																																																																																																																																																																										ML13G		ML13G		12/31/05

		9YR		19		Gross		G		3.47		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.47		3.56				  -  		  -  																																																																																																																																																																																																										ML15G		ML15G		12/31/18

				19		Net		N		3.21		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.21		3.30				  -  		  -  																																																																																																																																																																																																										MLMB		MLMB		10/31/17

				19		Bench		B		3.00		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.00		3.00				  -  		  -  																																																																																																																																																																																																										PLCR		PLCR		1/14/20

																																																																																																																																																																																																																																																										R1000		R1000		1/14/20

																																																																																																																																																																																																																																																										R2000		R2000		1/14/20

		10YR		20		Gross		G		3.82		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.82		3.93				  -  		  -  																																																																																																																																																																																																										R2500		R2500		1/14/20

				20		Net		N		3.57		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.57		3.67				  -  		  -  																																																																																																																																																																																																										R3000		R3000		1/14/20

				20		Bench		B		3.35		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.35		3.35				  -  		  -  																																																																																																																																																																																																										RG1000		RG1000		1/14/20

																																																																																																																																																																																																																																																										RG2000		RG2000		4/30/17

																																																																																																																																																																																																																																																										RV1000		RV1000		1/14/20

		ITD Derived				Gross		G		4.50		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				4.50		4.58				  -  		  -  																																																																																																																																																																																																										RV2000		RV2000		1/14/20

						Net		N		4.24		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				4.24		4.32				  -  		  -  																																																																																																																																																																																																										RV2500		RV2500		1/14/20

						Bench		B		3.78		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.78		3.78				  -  		  -  																																																																																																																																																																																																										RV3000		RV3000		1/14/20

																																																																																																																																																																																																																																																										SIFMA		SIFMA		7/31/09

																																																																																																																																																																																																																																																										SP500		SP500		1/14/20

		ITD		21		Gross		G		66.02		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				66.02		67.50				  -  		  -  																																																																																																																																																																																																										SP500BV		SP500BV		1/14/20

				21		Net		N		61.34		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				61.34		62.78				  -  		  -  																																																																																																																																																																																																										USBELL3M		USBELL3M		1/14/20

				21		Bench		B		53.23		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				53.23		53.23				  -  		  -  																																																																																																																																																																																																										USTB3M		USTB3M		1/14/20

																																																																																																																																																																																																																																																										USTBILL		USTBILL		1/14/20

																																																																																																																																																																																																																																																										W5000     		W5000		1/14/20

		ITD_ANN		22		Gross		G		4.50		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				4.50		4.58				  -  		  -  

				22		Net		N		4.24		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				4.24		4.32				  -  		  -  

				22		Bench		B		3.78		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.78		3.78				  -  		  -  

										Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc

										5/1/13																														5/1/13

										BCIGC 100%		1																												BCIGC 100%		1

										7/1/08																														7/1/08

										BCAGG 100%		1																												BCAGG 100%		1





Summary Info

		Allocation Breakout						Summary Info

		Ending						Beginning						Ending						Contributions						Distributions						Income						Market Appreciation





		Large-Cap Core CT		- 0				Large-Cap Core CT		- 0				Large-Cap Core CT		- 0				Large-Cap Core CT		- 0				Large-Cap Core CT		- 0				Large-Cap Core CT		- 0				Large-Cap Core CT		- 0

		Large-Cap Value CT		- 0				Large-Cap Value CT		- 0				Large-Cap Value CT		- 0				Large-Cap Value CT		- 0				Large-Cap Value CT		- 0				Large-Cap Value CT		- 0				Large-Cap Value CT		- 0

		Absolute Return		- 0				Absolute Return		- 0				Absolute Return		- 0				Absolute Return		- 0				Absolute Return		- 0				Absolute Return		- 0				Absolute Return		- 0

		Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0

		Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0

		Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0

		Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0

		Small-Cap Core CT		- 0				Small-Cap Core CT		- 0				Small-Cap Core CT		- 0				Small-Cap Core CT		- 0				Small-Cap Core CT		- 0				Small-Cap Core CT		- 0				Small-Cap Core CT		- 0

		Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0

		Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0

		Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0

		Fixed Income		3,174,605.97				Fixed Income		3,244,498.08				Fixed Income		3,196,857.85				Fixed Income		- 0				Fixed Income		(54,000.00)				Fixed Income		8,352.30				Fixed Income		(1,992.53)

		Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0

		Cash		22,251.88				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0

		Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0

		Total Portfolio		3,196,857.85				Total		3,244,498.08				Total		3,196,857.85				Total		- 0				Total		(54,000.00)				Total		8,352.30				Total		(1,992.53)



		Chart Values																																										Summary Values		Total Portfolio						Large-Cap Equity						Smid-Cap Equity						Small-Cap Equity						Total Domestic Equity						Fixed Income						Intl Mutual Fund

																																												Beginning		3,244,498.08						- 0						- 0						- 0						- 0						3,244,498.08						- 0

		Large-Cap Equity		- 0				Large-Cap Equity		- 0				Large-Cap Equity		- 0				Large-Cap Equity		- 0				Large-Cap Equity		- 0				Large-Cap Equity		- 0				Large-Cap Equity		- 0

		Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Contributions		(54,000.00)						- 0						- 0						- 0						- 0						(54,000.00)						- 0

		Small-Cap Equity		- 0				Small-Cap Equity		- 0				Small-Cap Equity		- 0				Small-Cap Equity		- 0				Small-Cap Equity		- 0				Small-Cap Equity		- 0				Small-Cap Equity		- 0

		Fixed Income		3,174,605.97				Fixed Income		3,244,498.08				Fixed Income		3,196,857.85				Fixed Income		- 0				Fixed Income		(54,000.00)				Fixed Income		8,352.30				Fixed Income		(1,992.53)				Income		8,352.30						- 0						- 0						- 0						- 0						8,352.30						- 0

		Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0

		Cash		22,251.88				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0				Market Appreciation		(1,992.53)						- 0						- 0						- 0						- 0						(1,992.53)						- 0

		Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0

		Total Portfolio		3,196,857.85				Total		3,244,498.08				Total		3,196,857.85				Total		- 0				Total		(54,000.00)				Total		8,352.30				Total		(1,992.53)				Ending		3,196,857.85						- 0						- 0						- 0						- 0						3,196,857.85						- 0



																																												Dollar-Weighted Return		0.20%						 -       						 -       						 -       						 -       						0.20%						 -       





























Lists

		month_end_date				1/15/20				code		name		combined				Calendar				as_of_date		final_preliminary						security_code		market_value				security_code		market_value																code		name		benchmark_code		Column1				Code		Name

		12/31/19				12/31/19				90001		Domestic Equity Portfolio		90001 - Domestic Equity Portfolio				Fiscal				12/31/19		Final						CASH		22,251.88				CASH		22,251.88						1				25545						95545		New Orleans ILA             		BCIGC		BC Int. Government Credit				BC13GC		BC 1-3 Yr Government Credit

		11/30/19								90002		US Government Portfolio		90002 - US Government Portfolio								11/30/19		Final						Total		22,251.88				Total		22,251.88																										BC13G		BC 1-3 Yr Government

		10/31/19								90005		Small Cap Equity		90005 - Small Cap Equity								10/31/19		Final																																								BCAGG		BC Aggregate 

		9/30/19								90010		Collective Trust LC Core Eq 		90010 - Collective Trust LC Core Eq 								9/30/19		Final																																								BCAGGS		BC Aggregate 80% & BC Corporate 20%

		8/31/19								90011		Collective Trust LC Value Eq		90011 - Collective Trust LC Value Eq								8/31/19		Final																																								BCAGGSH		BC Aggregate 70% & BC 1-3 Yr Government Credit 30%

		7/31/19								90012		Collective Trust SC Core Eq 		90012 - Collective Trust SC Core Eq 								7/31/19		Final																																								BCG		BC Government 

		6/30/19								90020		Collective Trust Agg Fixed  		90020 - Collective Trust Agg Fixed  								6/30/19		Final																																								BCGC		BC Government Credit

		5/31/19								90050		Hospitality Industry Benefit		90050 - Hospitality Industry Benefit								5/31/19		Final																																								BCIAGG		BC Int. Aggregate

		4/30/19								90100		Ret Plan for Emps of WPAHS  		90100 - Ret Plan for Emps of WPAHS  								4/30/19		Final																																								BCIAGGSH		BC Int. Aggregate 70% & BC 1-3 Yr Government Credit 30%

		3/31/19								90110		AGH Endowment               		90110 - AGH Endowment               								3/31/19		Final																																								BCIAGGSH50		BC Int. Aggregate 50% & BC 1-3 Yr Government Credit 50%

		2/28/19								90155		ACT		90155 - ACT								2/28/19		Final																																								BCIG		BC Int. Government

		1/31/19								90158		Alliance Development Fund		90158 - Alliance Development Fund								1/31/19		Final																																								BCIGC		BC Int. Government Credit

		12/31/18								90170		Akron Community Foundation  		90170 - Akron Community Foundation  								12/31/18		Final																																								BCIGCSH		BC Int. Government Credit 70% & BC 1-3 Yr Government Credit 30%

		11/30/18								90179		Alabama PACT                		90179 - Alabama PACT                								11/30/18		Final

		10/31/18								90180		Alabama Trust Fund          		90180 - Alabama Trust Fund          								10/31/18		Final

		9/30/18								90190		Albany, City of Pension Plan		90190 - Albany, City of Pension Plan								9/30/18		Final

		8/31/18								90191		Aleris Cash Balance Plan		90191 - Aleris Cash Balance Plan								8/31/18		Final

		7/31/18								90192		Aleris Cash Balance ALSCO		90192 - Aleris Cash Balance ALSCO								7/31/18		Final

		6/30/18								90193		Aleris Lewisport		90193 - Aleris Lewisport								6/30/18		Final

		5/31/18								90194		Aleris Retirement Plan		90194 - Aleris Retirement Plan								5/31/18		Final

		4/30/18								90200		Allegheny Cty Empl Ret      		90200 - Allegheny Cty Empl Ret      								4/30/18		Final

		3/31/18								90205		Allegheny County Treasury		90205 - Allegheny County Treasury								3/31/18		Final

		2/28/18								90211		Alle-Kiski Med Center Funded		90211 - Alle-Kiski Med Center Funded								2/28/18		Final

		1/31/18								90213		Allegheny-Kiski Health Found		90213 - Allegheny-Kiski Health Found								1/31/18		Final

		12/31/17								90215		Allied Industries Pension   		90215 - Allied Industries Pension   								12/31/17		Final

		11/30/17								90216		Allied Industries Benefit   		90216 - Allied Industries Benefit   								11/30/17		Final

		10/31/17								90217		Allied Pension Small Cap    		90217 - Allied Pension Small Cap    								10/31/17		Final

		9/30/17								90219		Kelly L. Alward Trust		90219 - Kelly L. Alward Trust								9/30/17		Final

		8/31/17								90220		Allegheny Energy FCU		90220 - Allegheny Energy FCU								8/31/17		Final

		7/31/17								90224		Local 1102  Amal. Pen.-SGC		90224 - Local 1102  Amal. Pen.-SGC								7/31/17		Final

		6/30/17								90225		Local 1102 Amal. Pen. Fund		90225 - Local 1102 Amal. Pen. Fund								6/30/17		Final

		5/31/17								90226		Local 1102 HBF		90226 - Local 1102 HBF								5/31/17		Final

		4/30/17								90230		Allen Jim L.                		90230 - Allen Jim L.                								4/30/17		Final

		3/31/17								90235		Andew & Sharon Hubregsen		90235 - Andew & Sharon Hubregsen								3/31/17		Final

		2/28/17								90240		Breathe Pennsylvania		90240 - Breathe Pennsylvania								2/28/17		Final

		1/31/17								90244		AGF Investments, Inc.		90244 - AGF Investments, Inc.								1/31/17		Final

		12/31/16								90247		City of Albany Pension Plan		90247 - City of Albany Pension Plan								12/31/16		Final

		11/30/16								90250		Anderson Tully Hourly CT    		90250 - Anderson Tully Hourly CT    								11/30/16		Final

		10/31/16								90253		Altoona Reg. Health-Barg.		90253 - Altoona Reg. Health-Barg.								10/31/16		Final

		9/30/16								90254		Altoona Regional H.S.		90254 - Altoona Regional H.S.								9/30/16		Final

		8/31/16								90260		Animal Rescue - Snaman      		90260 - Animal Rescue - Snaman      								8/31/16		Final

		7/31/16								90261		Animal Rescue - Verbofsky   		90261 - Animal Rescue - Verbofsky   								7/31/16		Final

		6/30/16								90275		APTAR                       		90275 - APTAR                       								6/30/16		Final

		5/31/16								90280		Anderson Area Medical Ctr		90280 - Anderson Area Medical Ctr								5/31/16		Final

		4/30/16								90285		CITW Fund, LP		90285 - CITW Fund, LP								4/30/16		Final

		3/31/16								90286		Priests' Retirement Bft. Tr.		90286 - Priests' Retirement Bft. Tr.								3/31/16		Final

		2/29/16								90287		Archdiocese DC General Fund 		90287 - Archdiocese DC General Fund 								2/29/16		Final

		1/31/16								90288		Forward in Faith		90288 - Forward in Faith								1/31/16		Final

		12/31/15								90289		Archdiocese DC Cornerstone  		90289 - Archdiocese DC Cornerstone  								12/31/15		Final

		11/30/15								90300		Armstrong Cty Empl Ret      		90300 - Armstrong Cty Empl Ret      								11/30/15		Final

		10/31/15								90325		George Aronoff		90325 - George Aronoff								10/31/15		Final

		9/30/15								90330		Arizona Industrial          		90330 - Arizona Industrial          								9/30/15		Final

		8/31/15								90340		Asante Health System        		90340 - Asante Health System        								8/31/15		Final

		7/31/15								90352		Asbestos #2 Equity          		90352 - Asbestos #2 Equity          								7/31/15		Final

		6/30/15								90353		Asbestos #2 Fixed           		90353 - Asbestos #2 Fixed           								6/30/15		Final

		5/31/15								90370		Asbestos Workers Local #81  		90370 - Asbestos Workers Local #81  								5/31/15		Final

		4/30/15								90375		Asbestos #23 Pension Plan		90375 - Asbestos #23 Pension Plan								4/30/15		Final

		3/31/15								90400		Ascension Alpha		90400 - Ascension Alpha								3/31/15		Final

		2/28/15								90410		Ashland Community Hospital		90410 - Ashland Community Hospital								2/28/15		Final

		1/31/15								90420		Aston Township Police       		90420 - Aston Township Police       								1/31/15		Final

		12/31/14								90430		Atlanta Firefighter's		90430 - Atlanta Firefighter's								12/31/14		Final

		11/30/14								90431		Atlanta Police Pension		90431 - Atlanta Police Pension								11/30/14		Final

		10/31/14								90437		Baltimore Fire & Police		90437 - Baltimore Fire & Police								10/31/14		Final

		9/30/14								90440		Auto Club Group		90440 - Auto Club Group								9/30/14		Final

		8/31/14								90444		Auto Mechanics #701		90444 - Auto Mechanics #701								8/31/14		Final

		7/31/14								90445		Lyda Hunt-Bunker Trust      		90445 - Lyda Hunt-Bunker Trust      								7/31/14		Final

		6/30/14								90450		Bakke James J. 1987 Trust   		90450 - Bakke James J. 1987 Trust   								6/30/14		Final

		5/31/14								90453		Bank Plus Corp. ESOP Trust  		90453 - Bank Plus Corp. ESOP Trust  								5/31/14		Final

		4/30/14								90457		FIRECO-Common Trust		90457 - FIRECO-Common Trust								4/30/14		Final

		3/31/14								90458		BancFirst Collective Trust-V		90458 - BancFirst Collective Trust-V								3/31/14		Final

		2/28/14								90460		Baptist Health South Florida		90460 - Baptist Health South Florida								2/28/14		Final

		1/31/14								90465		Barksdale, John David		90465 - Barksdale, John David								1/31/14		Final

		12/31/13								90470		Barrington Hills Police		90470 - Barrington Hills Police								12/31/13		Final

		11/30/13								90477		Bay County VEBA		90477 - Bay County VEBA								11/30/13		Final

		10/31/13								90480		Baxter Regional Medical Cntr		90480 - Baxter Regional Medical Cntr								10/31/13		Final

		9/30/13								90500		Beaver Cty Empl Ret		90500 - Beaver Cty Empl Ret								9/30/13		Final

		8/31/13								90501		Beaver County ERF-Equity		90501 - Beaver County ERF-Equity								8/31/13		Final

		7/31/13								90502		Beaver County ERF- Fx		90502 - Beaver County ERF- Fx								7/31/13		Final

		6/30/13								90525		Bechthold Ned & Helen       		90525 - Bechthold Ned & Helen       								6/30/13		Final

		5/31/13								90530		Bedford Cty Empl Ret        		90530 - Bedford Cty Empl Ret        								5/31/13		Final

		4/30/13								90550		Belmont Savings Bank		90550 - Belmont Savings Bank								4/30/13		Final

		3/31/13								90600		Benesch Friedlander et al   		90600 - Benesch Friedlander et al   								3/31/13		Final

		2/28/13								90601		Benesch Friedlander - Value 		90601 - Benesch Friedlander - Value 								2/28/13		Final

		1/31/13								90625		Berggren Dorothea L. Trust  		90625 - Berggren Dorothea L. Trust  								1/31/13		Final

		12/31/12								90650		Dorothea L Berggren Trust   		90650 - Dorothea L Berggren Trust   								12/31/12		Final

		11/30/12								90670		Bethany College             		90670 - Bethany College             								11/30/12		Final

		10/31/12								90675		City of Bethlehem		90675 - City of Bethlehem								10/31/12		Final

		9/30/12								90681		Bermuda (CPF)		90681 - Bermuda (CPF)								9/30/12		Final

		8/31/12								90682		Bermuda (PSSF)		90682 - Bermuda (PSSF)								8/31/12		Final

		7/31/12								90687		City of Berkley Public Safet		90687 - City of Berkley Public Safet								7/31/12		Final

		6/30/12								90690		Blessing Hospital Foundation		90690 - Blessing Hospital Foundation								6/30/12		Final

		5/31/12								90691		Blessing Hospital Oper A    		90691 - Blessing Hospital Oper A    								5/31/12		Final

		4/30/12								90692		Blessing Hospital Long Term		90692 - Blessing Hospital Long Term								4/30/12		Final

		3/31/12								90693		Blessing Hospital Int Term		90693 - Blessing Hospital Int Term								3/31/12		Final

		2/29/12								90694		Blessing Hospital Retirement		90694 - Blessing Hospital Retirement								2/29/12		Final

		1/31/12								90695		Blessing Hospital Self Insur		90695 - Blessing Hospital Self Insur								1/31/12		Final

		12/31/11								90696		Bluffton Firefighters		90696 - Bluffton Firefighters								12/31/11		Final

		11/30/11								90698		Robert & Pamela Bernstock		90698 - Robert & Pamela Bernstock								11/30/11		Final

		10/31/11								90700		Boca Raton Employee Pension 		90700 - Boca Raton Employee Pension 								10/31/11		Final

		9/30/11								90705		Birmingham Employees Retire 		90705 - Birmingham Employees Retire 								9/30/11		Final

		8/31/11								90706		Birmingham Health Care Fund 		90706 - Birmingham Health Care Fund 								8/31/11		Final

		7/31/11								90725		Binghamton		90725 - Binghamton								7/31/11		Final

		6/30/11								90750		Boilmakers #154 Ret		90750 - Boilmakers #154 Ret								6/30/11		Final

		5/31/11								90755		Boilmakers #154 Welfare		90755 - Boilmakers #154 Welfare								5/31/11		Final

		4/30/11								90800		Bradford Cty Empl Ret       		90800 - Bradford Cty Empl Ret       								4/30/11		Final

		3/31/11								90825		Brevard Cty Hospital        		90825 - Brevard Cty Hospital        								3/31/11		Final

		2/28/11								90850		Bricklayers Masons Local 22 		90850 - Bricklayers Masons Local 22 								2/28/11		Final

		1/31/11								90865		Bricklayers of WPA Welfare  		90865 - Bricklayers of WPA Welfare  								1/31/11		Final

		12/31/10								90870		Bricklayers Pension         		90870 - Bricklayers Pension         								12/31/10		Final

		11/30/10								90871		Bricklayers #1 of Kentucky		90871 - Bricklayers #1 of Kentucky								11/30/10		Final

		10/31/10								90872		Bricklayers #1 of Kentucky  		90872 - Bricklayers #1 of Kentucky  								10/31/10		Final

		9/30/10								90873		Bricklayers Pension WPA-Eq		90873 - Bricklayers Pension WPA-Eq								9/30/10		Final

		8/31/10								90874		Bricklayers Pension WPA-FI		90874 - Bricklayers Pension WPA-FI								8/31/10		Final

		7/31/10								90890		Broadwaters Partnership     		90890 - Broadwaters Partnership     								7/31/10		Final

		6/30/10								90940		Butler Cty Empl Ret		90940 - Butler Cty Empl Ret								6/30/10		Final

		5/31/10								90950		Bucks County Empl Ret Fund  		90950 - Bucks County Empl Ret Fund  								5/31/10		Final

		4/30/10								90954		Buchanan Ingersoll Rooney PC		90954 - Buchanan Ingersoll Rooney PC								4/30/10		Final

		3/31/10								90955		Buchanan Ingersoll II		90955 - Buchanan Ingersoll II								3/31/10		Final

		2/28/10								91000		Building Trades of WPA Fixed		91000 - Building Trades of WPA Fixed								2/28/10		Final

		1/31/10								91001		Building Trades of WPA Eqy  		91001 - Building Trades of WPA Eqy  								1/31/10		Final

		12/31/09								91005		Burlington Empl Ret Fund    		91005 - Burlington Empl Ret Fund    								12/31/09		Final

		11/30/09								91006		Burroughs Wellcome Fund		91006 - Burroughs Wellcome Fund								11/30/09		Final

		10/31/09								91008		Butler Cty Ret Fund - Intl  		91008 - Butler Cty Ret Fund - Intl  								10/31/09		Final

		9/30/09								91009		Butler County Empl Ret      		91009 - Butler County Empl Ret      								9/30/09		Final

		8/31/09								91010		Butler Twp Police Pension   		91010 - Butler Twp Police Pension   								8/31/09		Final

		7/31/09								91025		Calumet City Police		91025 - Calumet City Police								7/31/09		Final

		6/30/09								91030		Calvary Episcopal Church End		91030 - Calvary Episcopal Church End								6/30/09		Final

		5/31/09								91035		CA School Empl Ret          		91035 - CA School Empl Ret          								5/31/09		Final

		4/30/09								91036		CA School Legacy            		91036 - CA School Legacy            								4/30/09		Final

		3/31/09								91065		Cambria Cty Empl Ret        		91065 - Cambria Cty Empl Ret        								3/31/09		Final

		2/28/09								91070		Cambria County		91070 - Cambria County								2/28/09		Final

		1/31/09								91072		Upstate CAO IGC		91072 - Upstate CAO IGC								1/31/09		Final

		12/31/08								91073		Upstate CAO Short		91073 - Upstate CAO Short								12/31/08		Final

		11/30/08								91076		Cape Coral Firefighters'		91076 - Cape Coral Firefighters'								11/30/08		Final

		10/31/08								91077		Cape Coral Police		91077 - Cape Coral Police								10/31/08		Final

		9/30/08								91090		Canonsburg Police Ret		91090 - Canonsburg Police Ret								9/30/08		Final

		8/31/08								91091		Canonsburg Non-Uniformed Ret		91091 - Canonsburg Non-Uniformed Ret								8/31/08		Final

		7/31/08								91100		Captive Investors Fund		91100 - Captive Investors Fund								7/31/08		Final

		6/30/08								91125		Carbon County		91125 - Carbon County								6/30/08		Final

		5/31/08								91126		Carbon County Small Cap     		91126 - Carbon County Small Cap     								5/31/08		Final

		4/30/08								91130		Carnegie Library		91130 - Carnegie Library								4/30/08		Final

		3/31/08								91150		Carp Trust of Western Wash  		91150 - Carp Trust of Western Wash  								3/31/08		Final

		2/29/08								91155		SW Ohio D/C Carpenters P/S		91155 - SW Ohio D/C Carpenters P/S								2/29/08		Final

		1/31/08								91160		Catholic Sch. Fdn. Sioux C.		91160 - Catholic Sch. Fdn. Sioux C.								1/31/08		Final

		12/31/07								91175		Centerville Clinics Barg    		91175 - Centerville Clinics Barg    								12/31/07		Final

		11/30/07								91176		Centerville Clinics Non-Barg		91176 - Centerville Clinics Non-Barg								11/30/07		Final

		10/31/07								91185		Centre Cty Empl Ret         		91185 - Centre Cty Empl Ret         								10/31/07		Final

		9/30/07								91190		Central Florida Health      		91190 - Central Florida Health      								9/30/07		Final

		8/31/07								91192		Carson Valley		91192 - Carson Valley								8/31/07		Final

		7/31/07								91195		Charleston Firefighters Pens		91195 - Charleston Firefighters Pens								7/31/07		Final

		6/30/07								91196		Charleston Police Pension   		91196 - Charleston Police Pension   								6/30/07		Final

		5/31/07								91197		Charleston Police - Fixed		91197 - Charleston Police - Fixed								5/31/07		Final

		4/30/07								91198		Charles & Patricia Genuardi		91198 - Charles & Patricia Genuardi								4/30/07		Final

		3/31/07								91200		Charlotte Haynes Robuck F.T.		91200 - Charlotte Haynes Robuck F.T.								3/31/07		Final

		2/28/07								91205		Chatham College             		91205 - Chatham College             								2/28/07		Final

		1/31/07								91210		Chatham College Endowment   		91210 - Chatham College Endowment   								1/31/07		Final

		12/31/06								91211		Chatham College Cash Account		91211 - Chatham College Cash Account								12/31/06		Final

		11/30/06								91212		Chatham College Annuity Fund		91212 - Chatham College Annuity Fund								11/30/06		Final

		10/31/06								91225		Carpenters Pension Fund WV  		91225 - Carpenters Pension Fund WV  								10/31/06		Final

		9/30/06								91226		ETC Partners, LP		91226 - ETC Partners, LP								9/30/06		Final

		8/31/06								91227		Cheltenham Police Inc		91227 - Cheltenham Police Inc								8/31/06		Final

		7/31/06								91230		Cheltenham Commissioners Pen		91230 - Cheltenham Commissioners Pen								7/31/06		Final

		6/30/06								91231		Cheltenham Hourly Empl Pen  		91231 - Cheltenham Hourly Empl Pen  								6/30/06		Final

		5/31/06								91232		Cheltenham Police Pension   		91232 - Cheltenham Police Pension   								5/31/06		Final

		4/30/06								91233		Cheltenham Salaried Empl Pen		91233 - Cheltenham Salaried Empl Pen								4/30/06		Final

		3/31/06								91235		Chen Trust Fund Cynthia     		91235 - Chen Trust Fund Cynthia     								3/31/06		Final

		2/28/06								91236		Chen Trust Fund Adrian 1    		91236 - Chen Trust Fund Adrian 1    								2/28/06		Final

		1/31/06								91237		Chen Trust Fund Adrian A    		91237 - Chen Trust Fund Adrian A    								1/31/06		Final

		12/31/05								91238		CLAREMONT FINANCIAL SERVICES		91238 - CLAREMONT FINANCIAL SERVICES								12/31/05		Final

		11/30/05								91239		Claremont Fin. Real Estate		91239 - Claremont Fin. Real Estate								11/30/05		Final

		10/31/05								91240		Clarksburg Police Pension		91240 - Clarksburg Police Pension								10/31/05		Final

		9/30/05								91241		Clarksburg Fire Pension Plan		91241 - Clarksburg Fire Pension Plan								9/30/05		Final

		8/31/05								91245		NT - DeHaan, Christel		91245 - NT - DeHaan, Christel								8/31/05		Final

		7/31/05								91247		NT - Christel House Int'l		91247 - NT - Christel House Int'l								7/31/05		Final

		6/30/05								91249		NT - Christel Dehaan Family		91249 - NT - Christel Dehaan Family								6/30/05		Final

		5/31/05								91255		Claretians Continuing Care		91255 - Claretians Continuing Care								5/31/05		Final

		4/30/05								91256		Claretians Endowment Trust		91256 - Claretians Endowment Trust								4/30/05		Final

		3/31/05								91257		Claretians Inc.		91257 - Claretians Inc.								3/31/05		Final

		2/28/05								91260		Cleveland Regional Medical  		91260 - Cleveland Regional Medical  								2/28/05		Final

		1/31/05								91263		Cleveland State University  		91263 - Cleveland State University  								1/31/05		Final

		12/31/04								91270		Clinton Cty Empl Ret        		91270 - Clinton Cty Empl Ret        								12/31/04		Final

		11/30/04								91287		Colorado Fire & Police		91287 - Colorado Fire & Police								11/30/04		Final

		10/31/04								91290		Collective Equities         		91290 - Collective Equities         								10/31/04		Final

		9/30/04								91291		Collective Equities SQ      		91291 - Collective Equities SQ      								9/30/04		Final

		8/31/04								91292		University of Colorado		91292 - University of Colorado								8/31/04		Final

		7/31/04								91295		College Illinois            		91295 - College Illinois            								7/31/04		Final

		6/30/04								91300		Columbia Cty Empl Ret       		91300 - Columbia Cty Empl Ret       								6/30/04		Final

		5/31/04								91305		Combined Charities Inv Grp  		91305 - Combined Charities Inv Grp  								5/31/04		Final

		4/30/04								91310		Comprehensive Health OH Pnsn		91310 - Comprehensive Health OH Pnsn								4/30/04		Final

		3/31/04								91335		Colcom Foundation           		91335 - Colcom Foundation           								3/31/04		Final

		2/29/04								91340		Coleman Foundation          		91340 - Coleman Foundation          								2/29/04		Final

		1/31/04								91347		Community Memorial Fdn      		91347 - Community Memorial Fdn      								1/31/04		Final

		12/31/03								91349		Chapman Partnership		91349 - Chapman Partnership								12/31/03		Final

		11/30/03								91350		Community Hlth Spec Rev Fund		91350 - Community Hlth Spec Rev Fund								11/30/03		Final

		10/31/03								91357		Cosgrove, R. Joyce Trustee		91357 - Cosgrove, R. Joyce Trustee								10/31/03		Final

		9/30/03								91360		Cowen Kimberly H.           		91360 - Cowen Kimberly H.           								9/30/03		Final

		8/31/03								91362		The Commissariat		91362 - The Commissariat								8/31/03		Final

		7/31/03								91365		CPS South Texas Project NDT 		91365 - CPS South Texas Project NDT 								7/31/03		Final

		6/30/03								91370		Crawford County		91370 - Crawford County								6/30/03		Final

		5/31/03								91375		Crozer-Keystone Health Pens		91375 - Crozer-Keystone Health Pens								5/31/03		Final

		4/30/03								91376		Crozer Keystone Illiquid    		91376 - Crozer Keystone Illiquid    								4/30/03		Final

		3/31/03								91380		Crown Holdings Inc          		91380 - Crown Holdings Inc          								3/31/03		Final

		2/28/03								91390		Cumberland Cty Empl Ret     		91390 - Cumberland Cty Empl Ret     								2/28/03		Final

		1/31/03								91391		Cumberland County Equity    		91391 - Cumberland County Equity    								1/31/03		Final

		12/31/02								91392		Cumberland County Fixed     		91392 - Cumberland County Fixed     								12/31/02		Final

		11/30/02								91395		Cumberland MD&V Bld&Cons Emp		91395 - Cumberland MD&V Bld&Cons Emp								11/30/02		Final

		10/31/02								91410		Curnes Fund 2001            		91410 - Curnes Fund 2001            								10/31/02		Final

		9/30/02								91415		Curtiss Wright Retire Plan  		91415 - Curtiss Wright Retire Plan  								9/30/02		Final

		8/31/02								91450		Dairyland Power Cooperative 		91450 - Dairyland Power Cooperative 								8/31/02		Final

		7/31/02								91460		City of Danville ERS        		91460 - City of Danville ERS        								7/31/02		Final

		6/30/02								91462		DART		91462 - DART								6/30/02		Final

		5/31/02								91470		Dauphin County Empl Ret		91470 - Dauphin County Empl Ret								5/31/02		Final

		4/30/02								91473		City of East Point		91473 - City of East Point								4/30/02		Final

		3/31/02								91500		Diocese Sioux City-General		91500 - Diocese Sioux City-General								3/31/02		Final

		2/28/02								91502		Diocese of Sioux City - PPF		91502 - Diocese of Sioux City - PPF								2/28/02		Final

		1/31/02								91530		Deerfield Beach Fire Pension		91530 - Deerfield Beach Fire Pension								1/31/02		Final

		12/31/01								91533		Detroit Wayne Mental Health		91533 - Detroit Wayne Mental Health								12/31/01		Final

		11/30/01								91535		Reliance Std Life Insurance		91535 - Reliance Std Life Insurance								11/30/01		Final

		10/31/01								91540		Diageo North America        		91540 - Diageo North America        								10/31/01		Final

		9/30/01								91545		Diversified ALPHA           		91545 - Diversified ALPHA           								9/30/01		Final

		8/31/01								91550		Delaware Cty Empl Ret		91550 - Delaware Cty Empl Ret								8/31/01		Final

		7/31/01								91560		Deleware Valley Insurance		91560 - Deleware Valley Insurance								7/31/01		Final

		6/30/01								91565		Dominican Sisters		91565 - Dominican Sisters								6/30/01		Final

		5/31/01								91566		Dominican Sisters- Ecash		91566 - Dominican Sisters- Ecash								5/31/01		Final

		4/30/01								91568		Downers Grove Firefighters		91568 - Downers Grove Firefighters								4/30/01		Final

		3/31/01								91570		DSL of PSU                  		91570 - DSL of PSU                  								3/31/01		Final

		2/28/01								91573		John & Kathy Dolan		91573 - John & Kathy Dolan								2/28/01		Final

		1/31/01								91630		A Duda & Sons Inc		91630 - A Duda & Sons Inc								1/31/01		Final

		12/31/00								91675		Dunham & Associates         		91675 - Dunham & Associates         								12/31/00		Final

		11/30/00								91676		Dunham Lg Cap Value Fund    		91676 - Dunham Lg Cap Value Fund    								11/30/00		Final

		10/31/00								91700		Duquesne, City of		91700 - Duquesne, City of								10/31/00		Final

		9/30/00								91710		E. Buffalo Non-Uniformed Pns		91710 - E. Buffalo Non-Uniformed Pns								9/30/00		Final

		8/31/00								91711		E. Buffalo Police Pension   		91711 - E. Buffalo Police Pension   								8/31/00		Final

		7/31/00								91725		Economy Borough Police Pens.		91725 - Economy Borough Police Pens.								7/31/00		Final

		6/30/00								91740		East Liberty Presby Funds   		91740 - East Liberty Presby Funds   								6/30/00		Final

		5/31/00								91750		East Peoria Fire Broad Mrkt 		91750 - East Peoria Fire Broad Mrkt 								5/31/00		Final

		4/30/00								91751		East Peoria Fire Intermedate		91751 - East Peoria Fire Intermedate								4/30/00		Final

		3/31/00								91775		Easton City Pension Plan    		91775 - Easton City Pension Plan    								3/31/00		Final

		2/29/00								91800		IBEW #43 & Electrical Pns   		91800 - IBEW #43 & Electrical Pns   								2/29/00		Final

		1/31/00								91801		IBEW #43 Health & Wel		91801 - IBEW #43 Health & Wel								1/31/00		Final

										91802		IBEW #1919 Pension		91802 - IBEW #1919 Pension

										91810		IBEW #143 Pension		91810 - IBEW #143 Pension

										91820		IBEW #43 Annuity		91820 - IBEW #43 Annuity

										91830		Iron Workers Local 402      		91830 - Iron Workers Local 402      

										91840		Iron Workers #597 Equity		91840 - Iron Workers #597 Equity

										91900		Elgin Firefighters		91900 - Elgin Firefighters

										91902		Elgin Police		91902 - Elgin Police

										91920		Elk Cty Employees Retirement		91920 - Elk Cty Employees Retirement

										91925		Elk Grove Fire Pension      		91925 - Elk Grove Fire Pension      

										91927		Elk Grove Police		91927 - Elk Grove Police

										91930		Ellwood City Combined Invest		91930 - Ellwood City Combined Invest

										91935		Elwyn Inc                   		91935 - Elwyn Inc                   

										91950		EMH Foundation              		91950 - EMH Foundation              

										91951		EMH Regional Designated     		91951 - EMH Regional Designated     

										91965		Electrical Workers Local 369		91965 - Electrical Workers Local 369

										91980		Erie Cty Pension Plan		91980 - Erie Cty Pension Plan

										91985		ENO Transport Foundation    		91985 - ENO Transport Foundation    

										92000		Entenmann's Local 926       		92000 - Entenmann's Local 926       

										92005		Hilton Head Fire & Rescue   		92005 - Hilton Head Fire & Rescue   

										92035		East Bay Municipal		92035 - East Bay Municipal

										92040		East Moline Firefighters		92040 - East Moline Firefighters

										92041		East Moline Police		92041 - East Moline Police

										92050		Erie County Employees Ret   		92050 - Erie County Employees Ret   

										92051		Erie County FIXED           		92051 - Erie County FIXED           

										92060		Teamsters 175 & 505 H&W		92060 - Teamsters 175 & 505 H&W

										92065		ETC Partners LP             		92065 - ETC Partners LP             

										92080		Fire & Police Pen San Antoni		92080 - Fire & Police Pen San Antoni

										92085		First Mercantile-Value		92085 - First Mercantile-Value

										92086		First Merc Government FI		92086 - First Merc Government FI

										92090		Fitchburg MA Retirement Sys 		92090 - Fitchburg MA Retirement Sys 

										92100		Fairmont WV Fire Pension		92100 - Fairmont WV Fire Pension

										92105		F.A. Lennon Charitable Trust		92105 - F.A. Lennon Charitable Trust

										92110		Florida Intl University     		92110 - Florida Intl University     

										92112		Florida Strawberry Festival		92112 - Florida Strawberry Festival

										92200		Flint Group                 		92200 - Flint Group                 

										92210		Follansbee WV U.D.A.G. Trust		92210 - Follansbee WV U.D.A.G. Trust

										92250		Fort Pierce Police Off Ret  		92250 - Fort Pierce Police Off Ret  

										92400		Franciscans of Vice Province		92400 - Franciscans of Vice Province

										92401		Franciscans - Retirement		92401 - Franciscans - Retirement

										92402		Franciscan Alliance		92402 - Franciscan Alliance

										92405		Franciscan Srs Poor Charit  		92405 - Franciscan Srs Poor Charit  

										92406		Franciscan Srs Poor Congreg 		92406 - Franciscan Srs Poor Congreg 

										92407		Franciscan Srs of Chicago   		92407 - Franciscan Srs of Chicago   

										92445		City of Franklin Emp Pension		92445 - City of Franklin Emp Pension

										92450		Franklin Cty Empl Ret       		92450 - Franklin Cty Empl Ret       

										92451		Franklin County EQUITY      		92451 - Franklin County EQUITY      

										92452		Franklin County-SMID		92452 - Franklin County-SMID

										92455		University of New Hampshire		92455 - University of New Hampshire

										92457		Franklin Park Firefighter's		92457 - Franklin Park Firefighter's

										92460		Frederick County Empl Ret   		92460 - Frederick County Empl Ret   

										92500		Fulton Cty Ret              		92500 - Fulton Cty Ret              

										92507		F.F. Thompson Health		92507 - F.F. Thompson Health

										92515		Fulton County Collective    		92515 - Fulton County Collective    

										92595		GAR Foundation              		92595 - GAR Foundation              

										92600		Garda Value LLC             		92600 - Garda Value LLC             

										92610		Gateway Foundation Inc.     		92610 - Gateway Foundation Inc.     

										92620		Genuardi, Gasper A.		92620 - Genuardi, Gasper A.

										92621		Genuardi, Anthony D.		92621 - Genuardi, Anthony D.

										92622		Genuardi, Charles A.		92622 - Genuardi, Charles A.

										92623		Genuardi Family Foundation		92623 - Genuardi Family Foundation

										92624		Dana VEBA Non Union Retiree		92624 - Dana VEBA Non Union Retiree

										92625		Genuardi, Dominic S, Jr.		92625 - Genuardi, Dominic S, Jr.

										92626		Genuardi, Dominic & Janet		92626 - Genuardi, Dominic & Janet

										92700		Gila River Indian Comm      		92700 - Gila River Indian Comm      

										92704		Schuster, Gary F. Living Tru		92704 - Schuster, Gary F. Living Tru

										92715		Goshawk LLC                 		92715 - Goshawk LLC                 

										92718		Genesis Medical Center		92718 - Genesis Medical Center

										92725		Govt of Bermuda Pension     		92725 - Govt of Bermuda Pension     

										92726		Govt of Bermuda Superannuatn		92726 - Govt of Bermuda Superannuatn

										92780		Greater Atlanta Christian		92780 - Greater Atlanta Christian

										92790		Greater PA Carpenters       		92790 - Greater PA Carpenters       

										92792		Wayne Com Foundation		92792 - Wayne Com Foundation

										92800		Greensburg, City of		92800 - Greensburg, City of

										92810		Greenstone Insurance		92810 - Greenstone Insurance

										92870		Hamden Employee Retirement  		92870 - Hamden Employee Retirement  

										92903		Hamot Health Foundation     		92903 - Hamot Health Foundation     

										92950		H P & AC Pension		92950 - H P & AC Pension

										92960		Harrisburg City Police Pnsn 		92960 - Harrisburg City Police Pnsn 

										92961		HARRISBURG POLICE FIXED     		92961 - HARRISBURG POLICE FIXED     

										92965		State of Hawaii Emp Ret Fund		92965 - State of Hawaii Emp Ret Fund

										93000		Holy Family Foundation      		93000 - Holy Family Foundation      

										93100		Highmark Inc.		93100 - Highmark Inc.

										93105		Highmark Casualty Ins Co    		93105 - Highmark Casualty Ins Co    

										93110		HM Life Insurance Company   		93110 - HM Life Insurance Company   

										93130		Highmount - Everest Fund LLC		93130 - Highmount - Everest Fund LLC

										93150		Highmount - The Molly Trust 		93150 - Highmount - The Molly Trust 

										93167		Hialeah Police Pension		93167 - Hialeah Police Pension

										93170		Hiram College               		93170 - Hiram College               

										93180		Hodgkins Police             		93180 - Hodgkins Police             

										93200		Holzer Clinic Inc. P/S Plan 		93200 - Holzer Clinic Inc. P/S Plan 

										93210		Houston Area Teamsters		93210 - Houston Area Teamsters

										93230		Huffington Foundation       		93230 - Huffington Foundation       

										93233		Houston Hospital Capital Res		93233 - Houston Hospital Capital Res

										93234		Houston Hospitals Pension		93234 - Houston Hospitals Pension

										93239		Howard Rubin Trust		93239 - Howard Rubin Trust

										93240		Huffington Terry            		93240 - Huffington Terry            

										93250		Huntingdon County Empl Ret  		93250 - Huntingdon County Empl Ret  

										93267		James S. Courier Trust		93267 - James S. Courier Trust

										93313		I.A.T.S.E. Local #16 Pension		93313 - I.A.T.S.E. Local #16 Pension

										93315		ICO		93315 - ICO

										93316		Illinois Masonic Children's		93316 - Illinois Masonic Children's

										93317		Illinois Masonic Charities		93317 - Illinois Masonic Charities

										93318		Illinois Masonic Home		93318 - Illinois Masonic Home

										93319		Illinois Teamsters		93319 - Illinois Teamsters

										93320		Indiana County Empl Ret     		93320 - Indiana County Empl Ret     

										93321		Indiana County LCV		93321 - Indiana County LCV

										93325		Indiana State Teachers Ret		93325 - Indiana State Teachers Ret

										93326		Indiana PERF		93326 - Indiana PERF

										93327		IN Public Retirement System		93327 - IN Public Retirement System

										93330		IN State Council Roofers H&W		93330 - IN State Council Roofers H&W

										93340		IBEW Local 212		93340 - IBEW Local 212

										93342		IBEW 313 Health & Welfare   		93342 - IBEW 313 Health & Welfare   

										93345		IBEW Local 701              		93345 - IBEW Local 701              

										93346		IBEW 64 Collective		93346 - IBEW 64 Collective

										93350		IBEW 1919 Annuity Fund      		93350 - IBEW 1919 Annuity Fund      

										93351		IBEW 1919 Health & Welfare		93351 - IBEW 1919 Health & Welfare

										93352		IBEW 1919 Pension           		93352 - IBEW 1919 Pension           

										93370		IBEW Local 910 Annuity FD   		93370 - IBEW Local 910 Annuity FD   

										93371		IBEW Local 910 H&W          		93371 - IBEW Local 910 H&W          

										93372		IBEW Local 910 Pension		93372 - IBEW Local 910 Pension

										93376		IBEW Local 1249 Pension		93376 - IBEW Local 1249 Pension

										93390		ICSC General Fund           		93390 - ICSC General Fund           

										93391		ICSC Pension Trust          		93391 - ICSC Pension Trust          

										93392		ICSC Reserve Fund           		93392 - ICSC Reserve Fund           

										93400		Integris BMC Foundation     		93400 - Integris BMC Foundation     

										93401		Integris BMC Funded Depr    		93401 - Integris BMC Funded Depr    

										93402		Integris Health Cap Reserve 		93402 - Integris Health Cap Reserve 

										93403		Integris Health Limited Dur 		93403 - Integris Health Limited Dur 

										93404		Integris SWMC Foundation    		93404 - Integris SWMC Foundation    

										93405		Integris SWMC Funded Depr   		93405 - Integris SWMC Funded Depr   

										93406		Integris Retirement Pension 		93406 - Integris Retirement Pension 

										93415		Intl Heat Frost Local 17		93415 - Intl Heat Frost Local 17

										93428		I-CAR		93428 - I-CAR

										93439		IUOE #112 DC		93439 - IUOE #112 DC

										93440		IUOE #112 General		93440 - IUOE #112 General

										93441		IUOE #112 H&W		93441 - IUOE #112 H&W

										93442		IUOE #112 NDE Training		93442 - IUOE #112 NDE Training

										93449		IUOE Local #132 H&W		93449 - IUOE Local #132 H&W

										93450		IUOE Local #132 Pension Fund		93450 - IUOE Local #132 Pension Fund

										93455		IUOE Local #25 Marine		93455 - IUOE Local #25 Marine

										93500		Ironworkers  549 & 550		93500 - Ironworkers  549 & 550

										93555		Iron Workers #597 Fixed		93555 - Iron Workers #597 Fixed

										93600		Iron Workers WPA Pension FX		93600 - Iron Workers WPA Pension FX

										93601		Iron Workers WPA Pension EQ		93601 - Iron Workers WPA Pension EQ

										93602		Iron Workers of WPA Prof/Shr		93602 - Iron Workers of WPA Prof/Shr

										93603		Iron Workers WPA Welfare EQ		93603 - Iron Workers WPA Welfare EQ

										93604		Iron Workers WPA Welfare FX		93604 - Iron Workers WPA Welfare FX

										93605		Iron Workers Cumberland MD		93605 - Iron Workers Cumberland MD

										93610		JEWISH HOSPITAL OPERATING   		93610 - JEWISH HOSPITAL OPERATING   

										93611		Jewish Hospital Foundation  		93611 - Jewish Hospital Foundation  

										93612		Jewish Hospital Pension     		93612 - Jewish Hospital Pension     

										93613		Jewish Community Foundation 		93613 - Jewish Community Foundation 

										93614		Jewish Hospital Portfolio B		93614 - Jewish Hospital Portfolio B

										93616		Jewish Heritage Fund		93616 - Jewish Heritage Fund

										93695		Jackson County              		93695 - Jackson County              

										93700		Jacksonville Uni Endowment  		93700 - Jacksonville Uni Endowment  

										93705		Jerome Foundation           		93705 - Jerome Foundation           

										93715		Jeffrey Campagna Trust      		93715 - Jeffrey Campagna Trust      

										93749		JPM - MA 1994 B Shares LP   		93749 - JPM - MA 1994 B Shares LP   

										93750		JPM - Ted Arison Family FD  		93750 - JPM - Ted Arison Family FD  

										93790		City of Johnstown Pension   		93790 - City of Johnstown Pension   

										93795		City Joliet Firemens Pens   		93795 - City Joliet Firemens Pens   

										93800		Joseph B Fay Co Profit Share		93800 - Joseph B Fay Co Profit Share

										93809		Jupiter Police Fixed		93809 - Jupiter Police Fixed

										93810		Jupiter Police International		93810 - Jupiter Police International

										93900		Janet Fitzgerald Trust      		93900 - Janet Fitzgerald Trust      

										94049		K21 Foundation		94049 - K21 Foundation

										94050		Katherine Turner Campbell RT		94050 - Katherine Turner Campbell RT

										94051		Katherin Turner Campbell Fdn		94051 - Katherin Turner Campbell Fdn

										94100		Kent School Endowment       		94100 - Kent School Endowment       

										94110		Kent School Pension         		94110 - Kent School Pension         

										94112		Kent School PPRRSM          		94112 - Kent School PPRRSM          

										94115		Kentucky Insurance		94115 - Kentucky Insurance

										94120		Kissimmee                   		94120 - Kissimmee                   

										94175		Kohler John M. Trust        		94175 - Kohler John M. Trust        

										94200		Kingsley Assn Endowment		94200 - Kingsley Assn Endowment

										94270		Laborers DC WPA Pension		94270 - Laborers DC WPA Pension

										94271		Laborers DC Local #2 Pension		94271 - Laborers DC Local #2 Pension

										94272		Laborers DC WPA Small Cap		94272 - Laborers DC WPA Small Cap

										94273		Laborers DC WPA Welfare		94273 - Laborers DC WPA Welfare

										94274		Laborers 616 H&W		94274 - Laborers 616 H&W

										94276		Laborers Local #980 Pension		94276 - Laborers Local #980 Pension

										94277		Laborers Local #980 Trust		94277 - Laborers Local #980 Trust

										94285		Lathers Local 190 Pension   		94285 - Lathers Local 190 Pension   

										94300		Lackawanna Cty Empl Ret     		94300 - Lackawanna Cty Empl Ret     

										94350		Lake in the Hills Police		94350 - Lake in the Hills Police

										94400		Lancaster Cty Empl Ret      		94400 - Lancaster Cty Empl Ret      

										94401		Lancaster County - Equity   		94401 - Lancaster County - Equity   

										94500		Latrobe Area Hospital Inc.  		94500 - Latrobe Area Hospital Inc.  

										94530		Lawrence Hospital Pension		94530 - Lawrence Hospital Pension

										94575		Lazzara Charitable Foundtn  		94575 - Lazzara Charitable Foundtn  

										94576		Lazzara, Gasper & Irene		94576 - Lazzara, Gasper & Irene

										94600		Lebanon County ERF		94600 - Lebanon County ERF

										94650		Lebanon Firemen`s Pension   		94650 - Lebanon Firemen`s Pension   

										94670		BA Central Florida Health Al		94670 - BA Central Florida Health Al

										94700		Linda Hall Library Trusts   		94700 - Linda Hall Library Trusts   

										94800		Lehigh Cty Empl Ret         		94800 - Lehigh Cty Empl Ret         

										94802		Lehigh Valley Com. Fdn.		94802 - Lehigh Valley Com. Fdn.

										94810		Libertyville, Firefighters’		94810 - Libertyville, Firefighters’

										94815		Edward H. Linde Tr.		94815 - Edward H. Linde Tr.

										94820		Link-Belt Construction Co   		94820 - Link-Belt Construction Co   

										94822		Lippman Kanfer Family Fndtn 		94822 - Lippman Kanfer Family Fndtn 

										94824		Local 803 H&W		94824 - Local 803 H&W

										94826		Local 305 CIO's Pension Fund		94826 - Local 305 CIO's Pension Fund

										94827		Local 338 H&W		94827 - Local 338 H&W

										94828		Local 363 Pension Fund E    		94828 - Local 363 Pension Fund E    

										94829		Local 1102 Retirement Svgs  		94829 - Local 1102 Retirement Svgs  

										94830		Lock Haven Employees Ret    		94830 - Lock Haven Employees Ret    

										94831		Lock Haven Police Death Ben 		94831 - Lock Haven Police Death Ben 

										94832		Lock Haven Police Pension   		94832 - Lock Haven Police Pension   

										94840		Los Angeles Metro Authority 		94840 - Los Angeles Metro Authority 

										94841		Los Angeles MTA Distressed  		94841 - Los Angeles MTA Distressed  

										94842		Louisiana Carpenters Pension		94842 - Louisiana Carpenters Pension

										94843		Gulf Coast Carpenters Health		94843 - Gulf Coast Carpenters Health

										94844		Louisiana Carpenters Retirem		94844 - Louisiana Carpenters Retirem

										94845		Louisiana School Emp Ret    		94845 - Louisiana School Emp Ret    

										94850		Lower Chichester Police Pens		94850 - Lower Chichester Police Pens

										94890		Luzerne County Employees Ret		94890 - Luzerne County Employees Ret

										94900		Lycoming Cty Empl Ret       		94900 - Lycoming Cty Empl Ret       

										95000		Magee-Womens Funded Deprec		95000 - Magee-Womens Funded Deprec

										95001		Magee-Womens Foundation		95001 - Magee-Womens Foundation

										95050		Macdonald, Dr J Foundation		95050 - Macdonald, Dr J Foundation

										95055		Madison Cultural Arts Supprt		95055 - Madison Cultural Arts Supprt

										95056		Madison Cultural Arts Supprt		95056 - Madison Cultural Arts Supprt

										95057		Martin Memorial Health Sys  		95057 - Martin Memorial Health Sys  

										95060		Margaret Clark Morgan Fdtn  		95060 - Margaret Clark Morgan Fdtn  

										95061		M. Clark Morgan Fdtn (Fixed)		95061 - M. Clark Morgan Fdtn (Fixed)

										95062		Maryland BD Education OPEB  		95062 - Maryland BD Education OPEB  

										95063		NT - Walter, Matthew D.		95063 - NT - Walter, Matthew D.

										95065		MCKEE SHORT TERM INVEST     		95065 - MCKEE SHORT TERM INVEST     

										95068		Maryland-NCPPC ERS		95068 - Maryland-NCPPC ERS

										95071		Maywood Firefighters		95071 - Maywood Firefighters

										95075		Meadville Employees' Pension		95075 - Meadville Employees' Pension

										95076		Meadville Firemen's Pension 		95076 - Meadville Firemen's Pension 

										95077		Meadville Police Pension    		95077 - Meadville Police Pension    

										95078		Meadville Medical Center    		95078 - Meadville Medical Center    

										95079		Meadville Medical Center		95079 - Meadville Medical Center

										95082		George & Margaret Mee		95082 - George & Margaret Mee

										95090		South Broward Hospital Distr		95090 - South Broward Hospital Distr

										95100		Mercer Cty Empl Ret         		95100 - Mercer Cty Empl Ret         

										95101		Mercer Cty Empl Ret - Value 		95101 - Mercer Cty Empl Ret - Value 

										95105		MERS of Michigan		95105 - MERS of Michigan

										95110		MERS Michigan FIXED         		95110 - MERS Michigan FIXED         

										95111		MERS Michigan FIXED ILLIQUID		95111 - MERS Michigan FIXED ILLIQUID

										95115		Mercy Foundations           		95115 - Mercy Foundations           

										95118		Mercy Hosp Iowa FUNDED DEPR 		95118 - Mercy Hosp Iowa FUNDED DEPR 

										95119		Mercy Iowa Empl PENS TRUST  		95119 - Mercy Iowa Empl PENS TRUST  

										95120		Memphis Jewish Federation		95120 - Memphis Jewish Federation

										95127		MMRMA		95127 - MMRMA

										95130		Middletown Retirement System		95130 - Middletown Retirement System

										95135		Midwesterm Teamsters		95135 - Midwesterm Teamsters

										95145		Milbank Memorial Fund       		95145 - Milbank Memorial Fund       

										95150		Met Life - Broad Market		95150 - Met Life - Broad Market

										95151		Met Life - Intermed Broad		95151 - Met Life - Intermed Broad

										95155		Minneapolis Jewish- SGC		95155 - Minneapolis Jewish- SGC

										95156		Minneapolis Jewish- IGC		95156 - Minneapolis Jewish- IGC

										95160		District 82 Painting		95160 - District 82 Painting

										95168		Miramar Firefighters'		95168 - Miramar Firefighters'

										95175		MISERICORDIA                		95175 - MISERICORDIA                

										95195		Mon Valley Hospital Inc     		95195 - Mon Valley Hospital Inc     

										95200		Monroe Cty Empl Ret         		95200 - Monroe Cty Empl Ret         

										95250		Montour Cty Empl Ret        		95250 - Montour Cty Empl Ret        

										95251		Montour School District		95251 - Montour School District

										95350		Morgantown Empl Ret Benefit 		95350 - Morgantown Empl Ret Benefit 

										95353		Ron & Ann Morford		95353 - Ron & Ann Morford

										95355		Morgantown Utility Board    		95355 - Morgantown Utility Board    

										95357		Naperville Firefighter's		95357 - Naperville Firefighter's

										95360		Navistar, Inc.		95360 - Navistar, Inc.

										95370		Mundelein FF Pension Fund		95370 - Mundelein FF Pension Fund

										95375		Steve Muss                  		95375 - Steve Muss                  

										95400		Mount St. Scholastica       		95400 - Mount St. Scholastica       

										95530		New Island Investors LP     		95530 - New Island Investors LP     

										95543		New Mexico PERA             		95543 - New Mexico PERA             

										95545		New Orleans ILA             		95545 - New Orleans ILA             

										95547		New Hampshire Retirement Sys		95547 - New Hampshire Retirement Sys

										95550		New Port Richey Fire Pension		95550 - New Port Richey Fire Pension

										95600		New World Symphony          		95600 - New World Symphony          

										95620		NJ Transit Union Retire Plan		95620 - NJ Transit Union Retire Plan

										95795		Normal FF Pension Fund		95795 - Normal FF Pension Fund

										95796		Normal Police Pension		95796 - Normal Police Pension

										95800		Northampton Cty Empl Ret    		95800 - Northampton Cty Empl Ret    

										95801		Northampton Hugh Moore      		95801 - Northampton Hugh Moore      

										95802		Northampton Cty - SMID		95802 - Northampton Cty - SMID

										95803		Northampton County - LCV		95803 - Northampton County - LCV

										95804		Northampton Cty-Fixed		95804 - Northampton Cty-Fixed

										95813		NT - American Bar Assoc		95813 - NT - American Bar Assoc

										95815		Northern CA Tile Industry   		95815 - Northern CA Tile Industry   

										95822		NT - Wexler, Robert J.		95822 - NT - Wexler, Robert J.

										95824		NT - AFEBT NSL		95824 - NT - AFEBT NSL

										95825		NT - Army Emergency Relief  		95825 - NT - Army Emergency Relief  

										95826		NT - AFEBT		95826 - NT - AFEBT

										95827		NT - AFGT		95827 - NT - AFGT

										95828		NT - Sun Chemical Retiremnt 		95828 - NT - Sun Chemical Retiremnt 

										95829		NT - Oakleigh Thorne		95829 - NT - Oakleigh Thorne

										95830		Northumberland Cty Empl     		95830 - Northumberland Cty Empl     

										95831		NT - McCormack Trust-G Smith		95831 - NT - McCormack Trust-G Smith

										95832		NT - ALSAM Foundation       		95832 - NT - ALSAM Foundation       

										95833		NT - Wexter Family Trust		95833 - NT - Wexter Family Trust

										95834		NT - E&A Shay		95834 - NT - E&A Shay

										95835		NT - Lauder & Sons          		95835 - NT - Lauder & Sons          

										95836		NT - Pennington Foundation		95836 - NT - Pennington Foundation

										95837		NT - Goldman, Daniel Trust		95837 - NT - Goldman, Daniel Trust

										95838		NT - Goldman, William Trust		95838 - NT - Goldman, William Trust

										95839		NT - Goldman, Alice Trust		95839 - NT - Goldman, Alice Trust

										95840		NT - Lauder and Sons Tr # 2 		95840 - NT - Lauder and Sons Tr # 2 

										95841		NT - Engelstad Family Fdn   		95841 - NT - Engelstad Family Fdn   

										95842		NT - McCormack Trust-W Smith		95842 - NT - McCormack Trust-W Smith

										95843		NT - duPont, Jessie		95843 - NT - duPont, Jessie

										95844		NT - Patterson Foundation		95844 - NT - Patterson Foundation

										95846		NT - Bristlecone Investments		95846 - NT - Bristlecone Investments

										95847		NT - Little Harbor		95847 - NT - Little Harbor

										95850		Northumberland Cty - Eqy    		95850 - Northumberland Cty - Eqy    

										95851		Northumberland Cty - Fixed  		95851 - Northumberland Cty - Fixed  

										95852		NT - Avalon Investments, LP		95852 - NT - Avalon Investments, LP

										95853		NT - Biltmore Investments		95853 - NT - Biltmore Investments

										95854		NT - Northwoodside Invest		95854 - NT - Northwoodside Invest

										95855		NT - Shoreside Investments		95855 - NT - Shoreside Investments

										95900		Nuns - CCSF                 		95900 - Nuns - CCSF                 

										95903		Nuns - Plant                		95903 - Nuns - Plant                

										95905		Nuns - Health               		95905 - Nuns - Health               

										95950		NEW YORK POWER AUTHORITY    		95950 - NEW YORK POWER AUTHORITY    

										95955		NY Power NDT		95955 - NY Power NDT

										96000		Oakland County Employee Ret 		96000 - Oakland County Employee Ret 

										96001		Oakland County VEBA         		96001 - Oakland County VEBA         

										96002		Oakland Cty Road Commission 		96002 - Oakland Cty Road Commission 

										96003		Oakland Cty. Retiree Trust  		96003 - Oakland Cty. Retiree Trust  

										96004		Oakland County Superseding		96004 - Oakland County Superseding

										96005		OCAI/1995 LP                		96005 - OCAI/1995 LP                

										96009		NT - Walter, Peter		96009 - NT - Walter, Peter

										96010		OCHN		96010 - OCHN

										96011		OCHN Internal Services		96011 - OCHN Internal Services

										96013		NT - Parfet, William U.		96013 - NT - Parfet, William U.

										96014		NT - Solutia Inc Savings		96014 - NT - Solutia Inc Savings

										96015		OVHS Education & Endowment  		96015 - OVHS Education & Endowment  

										96016		OVHS POOL B                 		96016 - OVHS POOL B                 

										96017		OVHS POOL C                 		96017 - OVHS POOL C                 

										96018		Oakbrook Terrace Police		96018 - Oakbrook Terrace Police

										96020		Oklahoma UM Diversified Fund		96020 - Oklahoma UM Diversified Fund

										96021		Oklahoma UM Endowment Fund  		96021 - Oklahoma UM Endowment Fund  

										96022		OKLAHOMA UNITED METHODIST   		96022 - OKLAHOMA UNITED METHODIST   

										96025		Oklahoma OMESEGID		96025 - Oklahoma OMESEGID

										96030		OCAI Four 1999 Ltd Partner  		96030 - OCAI Four 1999 Ltd Partner  

										96033		OECI & Misc. Pension        		96033 - OECI & Misc. Pension        

										96040		Ornamental Institute NY     		96040 - Ornamental Institute NY     

										96045		Oakland Cty Empl Retire Sys 		96045 - Oakland Cty Empl Retire Sys 

										96046		Oakland Cty VEBA            		96046 - Oakland Cty VEBA            

										96047		Oakland Cty IRMB		96047 - Oakland Cty IRMB

										96050		Our Lady of the Lake Univ   		96050 - Our Lady of the Lake Univ   

										96054		Oak Park Firefighters		96054 - Oak Park Firefighters

										96060		Orange Bowl Committee       		96060 - Orange Bowl Committee       

										96090		Painters & Trades #35       		96090 - Painters & Trades #35       

										96091		Painters & Trades # 35 SC   		96091 - Painters & Trades # 35 SC   

										96092		Painters 35 FIXED INCOME    		96092 - Painters 35 FIXED INCOME    

										96093		Painters Allied Annuity FD  		96093 - Painters Allied Annuity FD  

										96095		Painters Dist Council 30 Pen		96095 - Painters Dist Council 30 Pen

										96100		PA Boroughs Balanced		96100 - PA Boroughs Balanced

										96105		Palm Tran Inc./ATU 1577 Pen 		96105 - Palm Tran Inc./ATU 1577 Pen 

										96110		PA Boroughs Fixed Income		96110 - PA Boroughs Fixed Income

										96120		Panama City Police Pension  		96120 - Panama City Police Pension  

										96125		Park Ridge Police		96125 - Park Ridge Police

										96132		Parish Medical Ctr Pension  		96132 - Parish Medical Ctr Pension  

										96133		Paris Firefighters		96133 - Paris Firefighters

										96134		Paris Police Pension Fund		96134 - Paris Police Pension Fund

										96140		Pema Foundation             		96140 - Pema Foundation             

										96147		Inner-City Education		96147 - Inner-City Education

										96150		Pasco-Hernando State Col.		96150 - Pasco-Hernando State Col.

										96175		Peacock Foundation Inc.     		96175 - Peacock Foundation Inc.     

										96190		PSAB		96190 - PSAB

										96191		PSAB		96191 - PSAB

										96200		PA Surf Coal Mining Ins Exch		96200 - PA Surf Coal Mining Ins Exch

										96210		PA TAP                      		96210 - PA TAP                      

										96250		Greater PA Carpenters Med   		96250 - Greater PA Carpenters Med   

										96265		PA CHAMBER BUSINESS INDUSTRY		96265 - PA CHAMBER BUSINESS INDUSTRY

										96270		Penn State Univ-Agg		96270 - Penn State Univ-Agg

										96272		Penn State Univ-Int GC		96272 - Penn State Univ-Int GC

										96275		PSAB		96275 - PSAB

										96282		PA Counties Risk Pool		96282 - PA Counties Risk Pool

										96283		PELICAN Insurance		96283 - PELICAN Insurance

										96284		PA Counties Workers' Comp.		96284 - PA Counties Workers' Comp.

										96290		PBGC		96290 - PBGC

										96300		Perry Cty Empl Ret          		96300 - Perry Cty Empl Ret          

										96350		Philadelphia Gas Works      		96350 - Philadelphia Gas Works      

										96360		co		96360 - co

										96400		Pitcairn-Crabbe Foundation		96400 - Pitcairn-Crabbe Foundation

										96410		Pipefitters Local 120 Pnsn  		96410 - Pipefitters Local 120 Pnsn  

										96420		Newport News Retirement		96420 - Newport News Retirement

										96450		PG Publishing Co. Merged		96450 - PG Publishing Co. Merged

										96500		Plasterers & Cement #526		96500 - Plasterers & Cement #526

										96525		Plasterers & Cement #31		96525 - Plasterers & Cement #31

										96550		Plant City Safety Empl Ret  		96550 - Plant City Safety Empl Ret  

										96551		Plant City Safety Emply. ST		96551 - Plant City Safety Emply. ST

										96580		Pleasant Hills Empl Ret     		96580 - Pleasant Hills Empl Ret     

										96581		Pleasant Hills Police Ret   		96581 - Pleasant Hills Police Ret   

										96591		Plumbers #27 Pension		96591 - Plumbers #27 Pension

										96593		PLUMBERS LOCAL 24 PENSION   		96593 - PLUMBERS LOCAL 24 PENSION   

										96594		Plumbers Local #14 Pension		96594 - Plumbers Local #14 Pension

										96595		Plumbers Local #24 Pension		96595 - Plumbers Local #24 Pension

										96600		P & P #152 Pension Trust		96600 - P & P #152 Pension Trust

										96601		P & P #152 Annuity		96601 - P & P #152 Annuity

										96610		P & P #490 Pension		96610 - P & P #490 Pension

										96612		P & P #490 Profit Sharing		96612 - P & P #490 Profit Sharing

										96650		Pittsburgh Pension Plan     		96650 - Pittsburgh Pension Plan     

										96690		P & P Local #354 Pension    		96690 - P & P Local #354 Pension    

										96694		Plumbers #625		96694 - Plumbers #625

										96695		Plumbers Local Union #16 Pen		96695 - Plumbers Local Union #16 Pen

										96696		Plumbers Local #625		96696 - Plumbers Local #625

										96700		P & S #83 Pension		96700 - P & S #83 Pension

										96703		P & S Local #47 Pension Fund		96703 - P & S Local #47 Pension Fund

										96710		P & S Local #521 Pension    		96710 - P & S Local #521 Pension    

										96750		P & S #73 Pension		96750 - P & S #73 Pension

										96780		Port Authority of AGH Equity		96780 - Port Authority of AGH Equity

										96781		Port Authority of AGH Fixed		96781 - Port Authority of AGH Fixed

										96782		Port Orange Fire & Rescue   		96782 - Port Orange Fire & Rescue   

										96783		Port Orange		96783 - Port Orange

										96800		Potter Cty Empl Ret         		96800 - Potter Cty Empl Ret         

										96801		PHP		96801 - PHP

										96802		PHS		96802 - PHS

										96805		Pressmens Publishers		96805 - Pressmens Publishers

										96810		Princeton Theological       		96810 - Princeton Theological       

										96815		Providence Trust            		96815 - Providence Trust            

										96825		PreferredOne CHP		96825 - PreferredOne CHP

										96833		Pueblo of Sandia		96833 - Pueblo of Sandia

										96834		AST NEW DISC AA PORT		96834 - AST NEW DISC AA PORT

										96837		Quebec, University of		96837 - Quebec, University of

										96840		Quality Vision		96840 - Quality Vision

										96845		Raytheon		96845 - Raytheon

										96870		Reinhart Robert A           		96870 - Reinhart Robert A           

										96880		Reserve Township Police		96880 - Reserve Township Police

										96881		Reserve Twp. Non-Uniform PP		96881 - Reserve Twp. Non-Uniform PP

										96890		Riceland Foods Inc.         		96890 - Riceland Foods Inc.         

										96900		Ridley Township Police      		96900 - Ridley Township Police      

										96901		Ridley Township		96901 - Ridley Township

										96920		Rockford Pipe Trades Pension		96920 - Rockford Pipe Trades Pension

										96940		Rogue Valley Medical Center 		96940 - Rogue Valley Medical Center 

										96950		Rochester Police Pension		96950 - Rochester Police Pension

										96952		Rochester, Borough of		96952 - Rochester, Borough of

										96956		Rock Island Police		96956 - Rock Island Police

										96959		Roland Park Place		96959 - Roland Park Place

										96960		Rolling Meadows Firefighters		96960 - Rolling Meadows Firefighters

										96962		Rolling Meadows Police		96962 - Rolling Meadows Police

										96963		Robert B Fay Jr             		96963 - Robert B Fay Jr             

										96964		Shawn & Heidi Fay           		96964 - Shawn & Heidi Fay           

										96970		Ronald McDonald House/Indian		96970 - Ronald McDonald House/Indian

										96971		Ronald McDonald House (II)		96971 - Ronald McDonald House (II)

										96980		Roofers #30 Pension		96980 - Roofers #30 Pension

										96981		Roofers #30 Annuity		96981 - Roofers #30 Annuity

										97000		Roofers #88 Pension         		97000 - Roofers #88 Pension         

										97010		Rosati, Robert S.		97010 - Rosati, Robert S.

										97030		Ross Township SC		97030 - Ross Township SC

										97032		Ross Township FI		97032 - Ross Township FI

										97033		Ross Township               		97033 - Ross Township               

										97034		Ross Twp Muni Emp Pension   		97034 - Ross Twp Muni Emp Pension   

										97035		Ross Township Police Pension		97035 - Ross Township Police Pension

										97050		Roofers & Waterproofers #37		97050 - Roofers & Waterproofers #37

										97070		Pleasant Rowland Foundation		97070 - Pleasant Rowland Foundation

										97071		Pleasant T Rowland Revocable		97071 - Pleasant T Rowland Revocable

										97080		Royal Oak, City of		97080 - Royal Oak, City of

										97085		RPM Inc.                    		97085 - RPM Inc.                    

										97090		St. Anthony's Medical Center		97090 - St. Anthony's Medical Center

										97093		St Charles Firefighters PENS		97093 - St Charles Firefighters PENS

										97094		St Charles Police Pension   		97094 - St Charles Police Pension   

										97099		St. Francis University		97099 - St. Francis University

										97100		Schenk Kathleen H. Annuity  		97100 - Schenk Kathleen H. Annuity  

										97101		St. Mary's Police Pension   		97101 - St. Mary's Police Pension   

										97102		St. Mary's Non-Uniformed Pns		97102 - St. Mary's Non-Uniformed Pns

										97200		SEIU #144 Nursing Home      		97200 - SEIU #144 Nursing Home      

										97300		Sacred Heart Hospital       		97300 - Sacred Heart Hospital       

										97310		Saginaw Police & Fire Pen   		97310 - Saginaw Police & Fire Pen   

										97315		Ohio School Employees		97315 - Ohio School Employees

										97320		School Sisters of Notre Dame		97320 - School Sisters of Notre Dame

										97322		School Sisters of ND Japan		97322 - School Sisters of ND Japan

										97330		Santa Rosa Children's Hosp. 		97330 - Santa Rosa Children's Hosp. 

										97335		Semmes Bowen & Semmes		97335 - Semmes Bowen & Semmes

										97338		Schuylkill County		97338 - Schuylkill County

										97400		Shadyside Presbyterian		97400 - Shadyside Presbyterian

										97401		Shadyside Presbyterian Rstrc		97401 - Shadyside Presbyterian Rstrc

										97402		Shadyside Presbyterian      		97402 - Shadyside Presbyterian      

										97500		Shaler Police Pension       		97500 - Shaler Police Pension       

										97501		Shaler Union Pension        		97501 - Shaler Union Pension        

										97502		Shaler Non-Union Pension    		97502 - Shaler Non-Union Pension    

										97550		Shapiro Stanley I & Carol E 		97550 - Shapiro Stanley I & Carol E 

										97560		Sharpsburg Police Pension		97560 - Sharpsburg Police Pension

										97600		Sharon Regional Health Sys  		97600 - Sharon Regional Health Sys  

										97640		Sheet Metal Workers 110 Hlth		97640 - Sheet Metal Workers 110 Hlth

										97645		Sheet Metal Workers #218		97645 - Sheet Metal Workers #218

										97650		Srs of Holy Family-Nazareth		97650 - Srs of Holy Family-Nazareth

										97660		Shor Toby                   		97660 - Shor Toby                   

										97680		Shrewsbury Retirement System		97680 - Shrewsbury Retirement System

										97695		Edgemont Equity LP          		97695 - Edgemont Equity LP          

										97700		Srs of St. Joseph Wichita   		97700 - Srs of St. Joseph Wichita   

										97710		Srs of the Precious Blood   		97710 - Srs of the Precious Blood   

										97712		Srs of the Precious Bld Fixe		97712 - Srs of the Precious Bld Fixe

										97720		Sisters Holy Fam Nazareth   		97720 - Sisters Holy Fam Nazareth   

										97730		Srs. of St. Francis         		97730 - Srs. of St. Francis         

										97750		Srs of St Joseph Master Fund		97750 - Srs of St Joseph Master Fund

										97751		Srs of St Joseph of Nazareth		97751 - Srs of St Joseph of Nazareth

										97790		Soc of Holy Child Jesus		97790 - Soc of Holy Child Jesus

										97791		Soc of Holy Child Jesus Ret 		97791 - Soc of Holy Child Jesus Ret 

										97792		SW Ohio Regl Council of Carp		97792 - SW Ohio Regl Council of Carp

										97800		Somerset Cty Empl Ret       		97800 - Somerset Cty Empl Ret       

										97805		SW Comm Health Sys Board SI 		97805 - SW Comm Health Sys Board SI 

										97806		SW Comm Health Sys Long Term		97806 - SW Comm Health Sys Long Term

										97807		SW Comm Health Sys Ret      		97807 - SW Comm Health Sys Ret      

										97811		Steamfitters #449 Pen - EQ		97811 - Steamfitters #449 Pen - EQ

										97813		Steamfitters Local 420 Pens 		97813 - Steamfitters Local 420 Pens 

										97814		Steamfitters Loc 420 Welfare		97814 - Steamfitters Loc 420 Welfare

										97815		Steamfitters #449 Retirement		97815 - Steamfitters #449 Retirement

										97816		Steamfitters #449 Pen - FI		97816 - Steamfitters #449 Pen - FI

										97817		Steamfitters Industry		97817 - Steamfitters Industry

										97818		STA ILA Baltimore Pension   		97818 - STA ILA Baltimore Pension   

										97819		STA ILA Baltimore Benefits  		97819 - STA ILA Baltimore Benefits  

										97820		Local 1102 Storeworkers Ret 		97820 - Local 1102 Storeworkers Ret 

										97821		Stonehouse Point LLC		97821 - Stonehouse Point LLC

										97825		Steel Institute NY          		97825 - Steel Institute NY          

										97828		STA ILA Pen Transition		97828 - STA ILA Pen Transition

										97829		STA ILA Benefits Transition		97829 - STA ILA Benefits Transition

										97835		Stroock Stroock & Lavan     		97835 - Stroock Stroock & Lavan     

										97839		Stumart Partners            		97839 - Stumart Partners            

										97840		Sumter Electric Coop        		97840 - Sumter Electric Coop        

										97844		Suburban General Hospital-EQ		97844 - Suburban General Hospital-EQ

										97845		Suburban General Hospital-FX		97845 - Suburban General Hospital-FX

										97850		Susquehanna Cty Empl Ret		97850 - Susquehanna Cty Empl Ret

										97851		Susquehanna Health System		97851 - Susquehanna Health System

										97852		Susquehanna Health Insurance		97852 - Susquehanna Health Insurance

										97853		Susquehanna Health NUFIC		97853 - Susquehanna Health NUFIC

										97855		Superior Insurance          		97855 - Superior Insurance          

										97860		Taunton Contributory Ret		97860 - Taunton Contributory Ret

										97875		Tift Regional Medical Equity		97875 - Tift Regional Medical Equity

										97876		Tift Regional Medical Fixed		97876 - Tift Regional Medical Fixed

										97880		Temple University Foundation		97880 - Temple University Foundation

										97881		Temple University Hospital		97881 - Temple University Hospital

										97882		Temple University Affiliated		97882 - Temple University Affiliated

										97883		Temple University Benefit		97883 - Temple University Benefit

										97884		Temple University TUHS		97884 - Temple University TUHS

										97885		Temple - American Oncologic		97885 - Temple - American Oncologic

										97886		Temple - Jeanes Hospital		97886 - Temple - Jeanes Hospital

										97887		Temple - Episcopal Hospital		97887 - Temple - Episcopal Hospital

										97888		TUHS Loan Proceeds		97888 - TUHS Loan Proceeds

										97889		Temple-ICR		97889 - Temple-ICR

										97890		Tinicum Twp Police          		97890 - Tinicum Twp Police          

										97891		Tinicum Municipal Empl      		97891 - Tinicum Municipal Empl      

										97892		Temple - AOH		97892 - Temple - AOH

										97900		Trinity Medical Center West 		97900 - Trinity Medical Center West 

										97901		Trinity Hlth Sys Foundation 		97901 - Trinity Hlth Sys Foundation 

										97902		Trinity Tri State Hlth Srvs 		97902 - Trinity Tri State Hlth Srvs 

										97903		Trinity Pension Non-Union   		97903 - Trinity Pension Non-Union   

										97904		Trinity Pension Ohio Nurses 		97904 - Trinity Pension Ohio Nurses 

										97905		Trinity Pension AFSCME/OPEIU		97905 - Trinity Pension AFSCME/OPEIU

										97906		Trinity Med Ctr Fd Dep Core 		97906 - Trinity Med Ctr Fd Dep Core 

										97907		Tri State Hlth Svs Fd Core  		97907 - Tri State Hlth Svs Fd Core  

										97910		Teamsters Local #500		97910 - Teamsters Local #500

										97920		Teamsters Employer 175 & 505		97920 - Teamsters Employer 175 & 505

										97921		Teamsters Local 175 Pension 		97921 - Teamsters Local 175 Pension 

										97922		Teamsters 175-505 Pension SG		97922 - Teamsters 175-505 Pension SG

										97925		SW PA & Maryland Teamsters  		97925 - SW PA & Maryland Teamsters  

										97927		Teamsters Local #491 H&W		97927 - Teamsters Local #491 H&W

										97928		Southern Region of Teamsters		97928 - Southern Region of Teamsters

										97930		Teamsters #210 General		97930 - Teamsters #210 General

										97931		Teamsters #210 Affil Health		97931 - Teamsters #210 Affil Health

										97932		Teamsters #210 Pension		97932 - Teamsters #210 Pension

										97933		Teamsters #210 Annuity		97933 - Teamsters #210 Annuity

										97934		Teamsters #210 Scholarship		97934 - Teamsters #210 Scholarship

										97935		Teamsters #210 Legal		97935 - Teamsters #210 Legal

										97940		Teamsters Local #677		97940 - Teamsters Local #677

										97950		Teamsters Construction Ind  		97950 - Teamsters Construction Ind  

										97953		Teamsters #210 Affiliated		97953 - Teamsters #210 Affiliated

										97955		Teamsters Local #211 Pension		97955 - Teamsters Local #211 Pension

										97957		Teamsters Local #639		97957 - Teamsters Local #639

										97959		Teamsters Local #863 Pension		97959 - Teamsters Local #863 Pension

										97960		Teamsters 731 Pension Plan  		97960 - Teamsters 731 Pension Plan  

										97961		Teamsters 731 Health Welfare		97961 - Teamsters 731 Health Welfare

										97963		Local 731 Garage Attendants		97963 - Local 731 Garage Attendants

										97965		Teamsters Local #819		97965 - Teamsters Local #819

										97970		Texas Medical Liability Tr  		97970 - Texas Medical Liability Tr  

										97975		Teamsters #500 Severance    		97975 - Teamsters #500 Severance    

										97980		TMT & BT Annuity Pension    		97980 - TMT & BT Annuity Pension    

										97985		Towson UF Endowment AGG		97985 - Towson UF Endowment AGG

										97986		Towson UF Endowment SGC		97986 - Towson UF Endowment SGC

										97987		Towson UF Operating SGC		97987 - Towson UF Operating SGC

										97990		TTC Collective Inv Fund     		97990 - TTC Collective Inv Fund     

										97991		TTC Common Trust Fund       		97991 - TTC Common Trust Fund       

										97992		TTC - DVR Family Trust		97992 - TTC - DVR Family Trust

										97993		TTC - Jane Flato Smith Fmly		97993 - TTC - Jane Flato Smith Fmly

										97994		TTC Smith Trust 2 FBO Edward		97994 - TTC Smith Trust 2 FBO Edward

										97995		TTC - Mary Louise Flato		97995 - TTC - Mary Louise Flato

										98000		Tioga Cty Empl Ret		98000 - Tioga Cty Empl Ret

										98100		Uniontown Health Resources  		98100 - Uniontown Health Resources  

										98110		UFCW 227 Pension Fund       		98110 - UFCW 227 Pension Fund       

										98115		USW America Staff		98115 - USW America Staff

										98116		USW Strike & Defense		98116 - USW Strike & Defense

										98117		USW General		98117 - USW General

										98118		USW Postretirement		98118 - USW Postretirement

										98119		USW Education		98119 - USW Education

										98120		USW District #7             		98120 - USW District #7             

										98123		US Army Dental Trust		98123 - US Army Dental Trust

										98125		UAW Allis Chalmers		98125 - UAW Allis Chalmers

										98140		USM Foundation		98140 - USM Foundation

										98150		Una Chapman Cox Foundation  		98150 - Una Chapman Cox Foundation  

										98160		United Scenic Artists       		98160 - United Scenic Artists       

										98170		Union Dale Cemetery		98170 - Union Dale Cemetery

										98172		Union Mutual Pension		98172 - Union Mutual Pension

										98175		Upper Peninsula P&P Pension 		98175 - Upper Peninsula P&P Pension 

										98176		Upstate Medical Ret Plan		98176 - Upstate Medical Ret Plan

										98177		Upstate Sustaining IGC		98177 - Upstate Sustaining IGC

										98178		Upstate Sustaining Short		98178 - Upstate Sustaining Short

										98200		United Stars Holdings Inc.		98200 - United Stars Holdings Inc.

										98205		Urban Land Inst Foundation  		98205 - Urban Land Inst Foundation  

										98206		Urban Land Institute Fund   		98206 - Urban Land Institute Fund   

										98207		Urban Land Inst Loan Accts  		98207 - Urban Land Inst Loan Accts  

										98210		Ursuline Srs of Cleveland		98210 - Ursuline Srs of Cleveland

										98215		VACo/VML Pooled OPEB Trust		98215 - VACo/VML Pooled OPEB Trust

										98216		Vanderburgh County Sherriff 		98216 - Vanderburgh County Sherriff 

										98220		Vernon Hills Police Pension 		98220 - Vernon Hills Police Pension 

										98222		Village of Milan Police		98222 - Village of Milan Police

										98224		Village of Palatine Police		98224 - Village of Palatine Police

										98225		Ascension Healthcare		98225 - Ascension Healthcare

										98230		Volvo Group Retire Trust    		98230 - Volvo Group Retire Trust    

										98250		Urbana Illinois Police      		98250 - Urbana Illinois Police      

										98259		Valley Hospital Association,		98259 - Valley Hospital Association,

										98270		VGM Group, Inc.		98270 - VGM Group, Inc.

										98275		W. Jerome Frautschi		98275 - W. Jerome Frautschi

										98277		W. Jerome Frautschi GRAT 3		98277 - W. Jerome Frautschi GRAT 3

										98278		W. Jerome Frautschi Grat 6		98278 - W. Jerome Frautschi Grat 6

										98300		Warren Cty Empl Ret         		98300 - Warren Cty Empl Ret         

										98310		WakeMed		98310 - WakeMed

										98311		WakeMed Operating ST Fixed		98311 - WakeMed Operating ST Fixed

										98312		WakeMed Short Term Fixed 2		98312 - WakeMed Short Term Fixed 2

										98379		Mid-Atlantic Carp Health    		98379 - Mid-Atlantic Carp Health    

										98380		Mid-Atlantic Carp Pension   		98380 - Mid-Atlantic Carp Pension   

										98400		Washington Cty Empl Ret     		98400 - Washington Cty Empl Ret     

										98405		Washington Hospital Dep FD  		98405 - Washington Hospital Dep FD  

										98420		Washington DC Cement Masons 		98420 - Washington DC Cement Masons 

										98421		Wash. DC Cement Masons Fixed		98421 - Wash. DC Cement Masons Fixed

										98450		Waterford Township Empl Ret 		98450 - Waterford Township Empl Ret 

										98458		Harry S. Tack FIXED		98458 - Harry S. Tack FIXED

										98460		Watson Institute            		98460 - Watson Institute            

										98461		Harry Tack Watson FDN		98461 - Harry Tack Watson FDN

										98462		DT Watson Rehab Hospital		98462 - DT Watson Rehab Hospital

										98470		Warehouse Employees #730		98470 - Warehouse Employees #730

										98471		Warehouse #730 Illiquid		98471 - Warehouse #730 Illiquid

										98500		Wayne Cty Empl Ret          		98500 - Wayne Cty Empl Ret          

										98502		Wilkinsburg Employee's Pensi		98502 - Wilkinsburg Employee's Pensi

										98503		Wilkinsburg Firefighters Pen		98503 - Wilkinsburg Firefighters Pen

										98504		Wilkinsburg Police Pension		98504 - Wilkinsburg Police Pension

										98525		WEA Insurance		98525 - WEA Insurance

										98530		City of Wheaton		98530 - City of Wheaton

										98600		Weirton WV Fire Pension		98600 - Weirton WV Fire Pension

										98601		Weirton WV Police Pension		98601 - Weirton WV Police Pension

										98650		W. Buffalo Non-Uniformed Pns		98650 - W. Buffalo Non-Uniformed Pns

										98651		W. Buffalo R. Lohr Pension  		98651 - W. Buffalo R. Lohr Pension  

										98700		W Penn Allegheny Health Sys 		98700 - W Penn Allegheny Health Sys 

										98701		W Penn Agh Health Sys Fixed 		98701 - W Penn Agh Health Sys Fixed 

										98702		West Penn Hospital Funded   		98702 - West Penn Hospital Funded   

										98703		West Penn Hosp Foundation		98703 - West Penn Hosp Foundation

										98706		WPA Electrical Insurance		98706 - WPA Electrical Insurance

										98708		WPA Electrical Pension		98708 - WPA Electrical Pension

										98710		WPA School for the Blind    		98710 - WPA School for the Blind    

										98711		WPA School for the Deaf     		98711 - WPA School for the Deaf     

										98712		WPA School Blind Child. SCC		98712 - WPA School Blind Child. SCC

										98730		WV Laborers Pension		98730 - WV Laborers Pension

										98731		WV Laborers Welfare		98731 - WV Laborers Welfare

										98732		WV Laborers Profit Sharing  		98732 - WV Laborers Profit Sharing  

										98740		WV P & S Welfare		98740 - WV P & S Welfare

										98742		WV Pipe Trades		98742 - WV Pipe Trades

										98743		P & P Local 152 Annuity     		98743 - P & P Local 152 Annuity     

										98744		P & P Local 152 Pension     		98744 - P & P Local 152 Pension     

										98745		WV P & S Trust Fund         		98745 - WV P & S Trust Fund         

										98760		WPA School - Blind Children		98760 - WPA School - Blind Children

										98797		Eleanor F Werra Rev Trust   		98797 - Eleanor F Werra Rev Trust   

										98800		Westfall Sandra K.          		98800 - Westfall Sandra K.          

										98850		Westmoreland Cty Empl Ret   		98850 - Westmoreland Cty Empl Ret   

										98860		Westmoreland Hosp Fnd Deprec		98860 - Westmoreland Hosp Fnd Deprec

										98865		Westmoreland Hosp Defind Ben		98865 - Westmoreland Hosp Defind Ben

										98890		Wheeling Municipal Empl Ret 		98890 - Wheeling Municipal Empl Ret 

										98891		Wheeling Firemens Pension   		98891 - Wheeling Firemens Pension   

										98892		Wheeling Police Pension     		98892 - Wheeling Police Pension     

										99000		Williamsport Offcrs & Empl  		99000 - Williamsport Offcrs & Empl  

										99002		Williamsport Fire           		99002 - Williamsport Fire           

										99004		Williamsport Police         		99004 - Williamsport Police         

										99020		Western Springs Police Pen		99020 - Western Springs Police Pen

										99025		Winnetka Firefighters'		99025 - Winnetka Firefighters'

										99026		Winnetka Police		99026 - Winnetka Police

										99150		Wilson Barry L. M.D.        		99150 - Wilson Barry L. M.D.        

										99170		Winston-Salem               		99170 - Winston-Salem               

										99175		Winston-Salem Reserve 2		99175 - Winston-Salem Reserve 2

										99200		Wyoming Cty Empl Ret		99200 - Wyoming Cty Empl Ret

										99250		The Woodlands Foundation    		99250 - The Woodlands Foundation    

										99300		Wyoming County Empl Ret     		99300 - Wyoming County Empl Ret     

										99301		Wyoming County		99301 - Wyoming County

										99350		Wyoming State Treasurer's		99350 - Wyoming State Treasurer's

										99351		Wyoming  Non-Managed		99351 - Wyoming  Non-Managed

										99352		WILD - Non Managed		99352 - WILD - Non Managed

										99353		WYLONG- Non Managed		99353 - WYLONG- Non Managed

										99650		York County Employees		99650 - York County Employees

										99680		Yuhasz George A. & Janet    		99680 - Yuhasz George A. & Janet    

										99800		POWER                       		99800 - POWER                       

										99900		Zoar Home Endowment		99900 - Zoar Home Endowment

										99999		TEST Preferred Account		99999 - TEST Preferred Account





FIC Account
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				code		Cash (%)		Nominal Tsy (%)		Tips (%)		Total Treasury  (%)		Agency (%)		Supranationals (%)		Sovereign (%)		Local Authority (%)		Industrials (%)		Financials (%)		Utilities (%)		Total Corporates (%)		MBS - Passthru (%)		MBS - ARM (%)		CMO (%)		ABS (%)		CMBS (%)		ETF or Mutual Fund (%)		TOTAL (%)		MV		# of Issues		Avg Coupon		Avg Quality		Maturity Yrs		Avg Maturity		Current Yield		YTM		YTW		Modified Duration		Spread Duration		Effective Duration		Convexity		Avg Price		OAS		Cash (%)2		Treasury (%)		Agency (%)3		AAA (%)		AAA Total (%)		AA (%)		A (%)		BBB (%)		BB (%)		B (%)		CCC (%)		CC (%)		C (%)		Default (%)		NA (%)		Quality TOTAL (%)		AVG LIFE (0-2.99 Yrs)		AVG LIFE (3-4.99 Yrs)		AVG LIFE (5-6.99 Yrs)		AVG LIFE (7-9.99 Yrs)		AVG LIFE (10-19.99 Yrs)		AVG LIFE (> 20 Yrs)		AC (0-0.99)		AC (1-1.99)		AC (2-2.99)		AC (3-3.99)		AC (4-4.99)		AC (5-5.99)		AC (6-6.99)		AC (7-7.99)		AC (8-8.99)		AC (9-9.99)		AC (10-14.99)		AC (> 15)		ED (< 0)		ED (0-0.99)		ED (1-1.99)		ED (2-2.99)		ED (3-3.99)		ED (4-4.99)		ED (5-5.99)		ED (6-6.99)		ED (7-7.99)		ED (8-8.99)		ED (9-9.99)		ED (> 10)		CED (<0)		CED (0-0.99)		CED (1-1.99)		CED (2-2.99)		CED (3-3.99)		CED (4-4.99)		CED (5-5.99)		CED (6-6.99)		CED (7-7.99)		CED (8-8.99)		CED (9-9.99)		CED (> 10)		Contribution - Cash		Contribution - Nominal Tsy		Contribution - TIPS		Contribution - Treasury TOTAL		Contribution - Agency		Contribution - Supra		Contribution - Sovereign		Contribution - Local Authority		Contribution - Industrials		Contribution - Financials		Contribution - Utilities		Contribution - Corporates TOTAL		Contribution - MBS - Passthru		Contribution - MBS - ARM		Contribution - CMO		Contribution - ABS		Contribution - CMBS		Contribution - ETF or Mutual Fund		Contribution - TOTAL		AVG LIFE (0-0.99 Yrs)		AVG LIFE (1-2.99 Yrs)

				25545		0.72		31.84		4.8		36.64		9.08						0		24.36		14.53		1.44		40.33		2.83						10.26		0.14				100						2.674		Aa2		4.452		4.415		2.6		1.999		1.992		4.098		2.204		4.025		0.096		102.961		30		0.72		36.64		9.08		13.68		60.12		8.53		23.4		7.95																100		999		37.02		22.9		11.54						4.8		9.1		53.09		27.78		3.53		0.46		1.02				0.22										7.92		7.4		16.95		23.32		12.93		13.78		8.42		6.15		2.93		0.19				0		0.318		0.298		0.682		0.938		0.52		0.554		0.338		0.247		0.117		0.007		0		0.001		1.68		0.184		1.864		0.287						0		1.061		0.505		0.074		1.64		0.096						0.136		0.001				4.025		6.25		22.29





FIC BM
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				code		Cash (%)		Nominal Tsy (%)		Tips (%)		Total Treasury  (%)		Agency (%)		Supranationals (%)		Sovereign (%)		Local Authority (%)		Industrials (%)		Financials (%)		Utilities (%)		Total Corporates (%)		MBS - Passthru (%)		MBS - ARM (%)		CMO (%)		ABS (%)		CMBS (%)		ETF or Mutual Fund (%)		TOTAL (%)		MV		# of Issues		Avg Coupon		Avg Quality		Maturity Yrs		Avg Maturity		Current Yield		YTM		YTW		Modified Duration		Spread Duration		Effective Duration		Convexity		Avg Price		OAS		Cash (%)2		Treasury (%)		Agency (%)3		AAA (%)		AAA Total (%)		AA (%)		A (%)		BBB (%)		BB (%)		B (%)		CCC (%)		CC (%)		C (%)		Default (%)		NA (%)		Quality TOTAL (%)		AVG LIFE (0-2.99 Yrs)		AVG LIFE (3-4.99 Yrs)		AVG LIFE (5-6.99 Yrs)		AVG LIFE (7-9.99 Yrs)		AVG LIFE (10-19.99 Yrs)		AVG LIFE (> 20 Yrs)		AC (0-0.99)		AC (1-1.99)		AC (2-2.99)		AC (3-3.99)		AC (4-4.99)		AC (5-5.99)		AC (6-6.99)		AC (7-7.99)		AC (8-8.99)		AC (9-9.99)		AC (10-14.99)		AC (> 15)		ED (< 0)		ED (0-0.99)		ED (1-1.99)		ED (2-2.99)		ED (3-3.99)		ED (4-4.99)		ED (5-5.99)		ED (6-6.99)		ED (7-7.99)		ED (8-8.99)		ED (9-9.99)		ED (> 10)		CED (<0)		CED (0-0.99)		CED (1-1.99)		CED (2-2.99)		CED (3-3.99)		CED (4-4.99)		CED (5-5.99)		CED (6-6.99)		CED (7-7.99)		CED (8-8.99)		CED (9-9.99)		CED (> 10)		Contribution - Cash		Contribution - Nominal Tsy		Contribution - TIPS		Contribution - Treasury TOTAL		Contribution - Agency		Contribution - Supra		Contribution - Sovereign		Contribution - Local Authority		Contribution - Industrials		Contribution - Financials		Contribution - Utilities		Contribution - Corporates TOTAL		Contribution - MBS - Passthru		Contribution - MBS - ARM		Contribution - CMO		Contribution - ABS		Contribution - CMBS		Contribution - ETF or Mutual Fund		Contribution - TOTAL		AVG LIFE (0-0.99 Yrs)		AVG LIFE (1-2.99 Yrs)

				BCIGC				61.45				61.45		3.85		2.44		0.96		0.67		17		12.14		1.49		30.63														100		12182245000000		4937		2.646		Aa2		4.292		4.26		2.573		1.941		1.93		3.935		1.565		3.91		0.106		102.942		24				61.45		3.85		0.8		66.1		4.24		13.41		16.25																100		999		27.82		18.52		15.71		0.02				0.03		24.7		47.01		16.93		7.19		2.14		1.13		0.54		0.26		0.05		0.02						0.57		22.34		17.97		15.18		14.29		10.2		9.67		6.38		2.98		0.42				0		0.022		0.873		0.702		0.593		0.558		0.398		0.378		0.249		0.116		0.016		0				2.34				2.34		0.12		0.076		0.044		0.026		0.736		0.499		0.069		1.304														3.91		0.46		37.47






Performance

		C.S. McKee, L.P.																						Asset Allocation																0

		Account Overview																						As of		12/31/19

																																												Fixed?		Y

		Northern CA Tile Industry   																						Large-Cap Equity				$   - 0				0.00%										Holdings		Net Hidden?		Y						N

																								Small-Cap Equity				$   - 0				0.00%												Bench Hidden?		N						N

																								Fixed Income				$   8,565,786.07				98.47%										Transactions		Other years Hidden?		Y						Y

																								Intl Mutual Fund				$   - 0				0.00%												123119

																								Cash				$   132,955.84				1.53%										Pending Trades						25815

		Client Code:		95815																				Other				$   - 0				0.00%

		As Of Date:		12/31/19																				Total Portfolio:				$   8,698,741.91				100.00%								12 31 2019		FI Characteristics

		Report:		Calendar





		Performance

		As of		12/31/19



		Portfolio Summary - Month-to-Date				Total Portfolio						Large-Cap Equity						Small-Cap Equity						Total Domestic Equity						Fixed Income						Intl Mutual Fund



		Beginning Market Value:				8,682,337.63						- 0						- 0						- 0						8,682,337.63						- 0



		Net Contributions (Distributions):				- 0						- 0						- 0						- 0						- 0						- 0



		Income:				19,627.13						- 0						- 0						- 0						19,627.13						- 0



		Market Appreciation (Depreciation):				(3,222.85)						- 0						- 0						- 0						(3,222.85)						- 0



		Ending Market Value:				8,698,741.91						- 0						- 0						- 0						8,698,741.91						- 0



		Dollar-Weighted Return:				0.19%						 -       						 -       						 -       						0.19%						 -       





		Time-Weighted Returns				Total Portfolio						Large-Cap Equity						Small-Cap Equity						Total Domestic Equity						Fixed Income						Intl Mutual Fund

				Performance Start Date:		2/20/09						N/A						N/A						N/A						2/20/09						N/A



														Ex Cash						Ex Cash						Ex Cash						Ex Cash

		MTD		Gross		0.19%						  -  		  -  				  -  		  -  				  -  		  -  				0.19%		0.19%				  -  

				Net		0.17%						  -  		  -  				  -  		  -  				  -  		  -  				0.17%		0.17%				  -  

				Benchmark		0.13%						  -  		  -  				  -  		  -  				  -  		  -  				0.13%		0.13%				  -  

				Value Added (Gross)		0.06%						  -  		  -  				  -  		  -  				  -  		  -  				0.06%		0.06%				  -  



		QTD		Gross		0.49%						  -  		  -  				  -  		  -  				  -  		  -  				0.49%		0.50%				  -  

				Net		0.43%						  -  		  -  				  -  		  -  				  -  		  -  				0.43%		0.43%				  -  

				Benchmark		0.37%						  -  		  -  				  -  		  -  				  -  		  -  				0.37%		0.37%				  -  

				Value Added (Gross)		0.12%						  -  		  -  				  -  		  -  				  -  		  -  				0.12%		0.13%				  -  



		YTD		Gross		7.20%						  -  		  -  				  -  		  -  				  -  		  -  				7.20%		7.25%				  -  

				Net		6.93%						  -  		  -  				  -  		  -  				  -  		  -  				6.93%		6.98%				  -  

				Benchmark		6.80%						  -  		  -  				  -  		  -  				  -  		  -  				6.80%		6.80%				  -  

				Value Added (Gross)		0.40%						  -  		  -  				  -  		  -  				  -  		  -  				0.40%		0.45%				  -  



		1 Year		Gross		7.20%						  -  		  -  				  -  		  -  				  -  		  -  				7.20%		7.25%				  -  

				Net		6.93%						  -  		  -  				  -  		  -  				  -  		  -  				6.93%		6.98%				  -  

				Benchmark		6.80%						  -  		  -  				  -  		  -  				  -  		  -  				6.80%		6.80%				  -  

				Value Added (Gross)		0.40%						  -  		  -  				  -  		  -  				  -  		  -  				0.40%		0.45%				  -  



		2 Year		Gross		4.09%						  -  		  -  				  -  		  -  				  -  		  -  				4.09%		4.09%				  -  

				Net		3.83%						  -  		  -  				  -  		  -  				  -  		  -  				3.83%		3.83%				  -  

				Benchmark		3.80%						  -  		  -  				  -  		  -  				  -  		  -  				3.80%		3.80%				  -  

				Value Added (Gross)		0.29%						  -  		  -  				  -  		  -  				  -  		  -  				0.29%		0.29%				  -  



		3 Year		Gross		3.49%						  -  		  -  				  -  		  -  				  -  		  -  				3.49%		3.47%				  -  

				Net		3.23%						  -  		  -  				  -  		  -  				  -  		  -  				3.23%		3.22%				  -  

				Benchmark		3.24%						  -  		  -  				  -  		  -  				  -  		  -  				3.24%		3.24%				  -  

				Value Added (Gross)		0.25%						  -  		  -  				  -  		  -  				  -  		  -  				0.25%		0.23%				  -  



		4 Year		Gross		3.17%						  -  		  -  				  -  		  -  				  -  		  -  				3.17%		3.17%				  -  

				Net		2.91%						  -  		  -  				  -  		  -  				  -  		  -  				2.91%		2.91%				  -  

				Benchmark		2.95%						  -  		  -  				  -  		  -  				  -  		  -  				2.95%		2.95%				  -  

				Value Added (Gross)		0.22%						  -  		  -  				  -  		  -  				  -  		  -  				0.22%		0.22%				  -  



		5 Year		Gross		2.94%						  -  		  -  				  -  		  -  				  -  		  -  				2.94%		2.94%				  -  

				Net		2.68%						  -  		  -  				  -  		  -  				  -  		  -  				2.68%		2.68%				  -  

				Benchmark		2.57%						  -  		  -  				  -  		  -  				  -  		  -  				2.57%		2.57%				  -  

				Value Added (Gross)		0.37%						  -  		  -  				  -  		  -  				  -  		  -  				0.37%		0.37%				  -  



		6 Year		Gross		2.95%						  -  		  -  				  -  		  -  				  -  		  -  				2.95%		2.97%				  -  

				Net		2.69%						  -  		  -  				  -  		  -  				  -  		  -  				2.69%		2.71%				  -  

				Benchmark		2.66%						  -  		  -  				  -  		  -  				  -  		  -  				2.66%		2.66%				  -  

				Value Added (Gross)		0.29%						  -  		  -  				  -  		  -  				  -  		  -  				0.29%		0.31%				  -  



		7 Year		Gross		2.31%						  -  		  -  				  -  		  -  				  -  		  -  				2.31%		2.34%				  -  

				Net		2.06%						  -  		  -  				  -  		  -  				  -  		  -  				2.06%		2.08%				  -  

				Benchmark		1.98%						  -  		  -  				  -  		  -  				  -  		  -  				1.98%		1.98%				  -  

				Value Added (Gross)		0.33%						  -  		  -  				  -  		  -  				  -  		  -  				0.33%		0.36%				  -  



		8 Year		Gross		2.68%						  -  		  -  				  -  		  -  				  -  		  -  				2.68%		2.71%				  -  

				Net		2.42%						  -  		  -  				  -  		  -  				  -  		  -  				2.42%		2.45%				  -  

				Benchmark		2.26%						  -  		  -  				  -  		  -  				  -  		  -  				2.26%		2.26%				  -  

				Value Added (Gross)		0.42%						  -  		  -  				  -  		  -  				  -  		  -  				0.42%		0.45%				  -  



		9 Year		Gross		3.34%						  -  		  -  				  -  		  -  				  -  		  -  				3.34%		3.40%				  -  

				Net		3.08%						  -  		  -  				  -  		  -  				  -  		  -  				3.08%		3.14%				  -  

				Benchmark		2.86%						  -  		  -  				  -  		  -  				  -  		  -  				2.86%		2.86%				  -  

				Value Added (Gross)		0.48%						  -  		  -  				  -  		  -  				  -  		  -  				0.48%		0.54%				  -  



		10 Year		Gross		3.71%						  -  		  -  				  -  		  -  				  -  		  -  				3.71%		3.79%				  -  

				Net		3.45%						  -  		  -  				  -  		  -  				  -  		  -  				3.45%		3.53%				  -  

				Benchmark		3.22%						  -  		  -  				  -  		  -  				  -  		  -  				3.22%		3.22%				  -  

				Value Added (Gross)		0.49%						  -  		  -  				  -  		  -  				  -  		  -  				0.49%		0.57%				  -  



		ITD		Gross		4.10%						  -  		  -  				  -  		  -  				  -  		  -  				4.10%		4.19%				  -  

				Net		3.84%						  -  		  -  				  -  		  -  				  -  		  -  				3.84%		3.93%				  -  

				Benchmark		3.58%						  -  		  -  				  -  		  -  				  -  		  -  				3.58%		3.58%				  -  

				Value Added (Gross)		0.52%						  -  		  -  				  -  		  -  				  -  		  -  				0.52%		0.61%				  -  





				Benchmark History		Total Portfolio						Large-Cap Equity						Small-Cap Equity						Total Domestic Equity						Fixed Income						Intl Mutual Fund

				8/1/13																										8/1/13						

				BCIGC 100%																										BCIGC 100%						

				2/20/09																										2/20/09						

				BCAGG 100%																										BCAGG 100%						
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Holdings

		C.S. McKee, L.P.

		Account Overview



		Northern CA Tile Industry   						Back to Performance







		Holdings

		As of		12/31/19

		Product		Cusip		Ticker		Security Name		Issue		Shares		Original Face		Unit Cost		Total Cost		Market Price		Market Value		Accrued Income		Total Value		Percent of Portfolio		Unrealized Gain/Loss		Class		Sector		Industry		Market Cap		SP Rating		SP Rating Date		Moody Rating		Moody Rating Date		Fitch Rating		Fitch Rating Date		Price Source

		Fixed Income		CASH		CASH		CASH		CASH		132,955.84		132,955.84		1		132,955.84		1		132,955.84		- 0		132,955.84		1.53		- 0		Cash		UNCLASSIFIED		UNCLASSIFIED																

		Fixed Income		00206RDQ2		00206RDQ		AT&T INC		 4.250 MAR 01 27		30,000.00		30,000.00		100.866		30,259.92		109.838		32,951.40		428.54		33,379.94		0.38		2,691.48		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa2		12/31/19		A-		12/31/19		BDG

		Fixed Income		00287YBU2		00287YBU		ABBVIE INC		 2.950 NOV 21 26		45,000.00		45,000.00		99.881		44,946.45		101.816		45,817.20		151.19		45,968.39		0.53		870.75		Fixed Income		Corporates		Industrial				A- 		12/31/19		Baa2		12/31/19						BDG

		Fixed Income		02007HAC5		02007HAC		ALLY AUTO RECV TR		 1.780 AUG 16 21		12,271.86		53,000.00		99.988		12,270.41		99.952		12,265.97		9.71		12,275.68		0.14		(4.44)		Fixed Income		Asset Backed Securities		Non US Agency ABS								Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		023771R91		023771R9		AMER AIRLINE 16-3 AA		 3.000 OCT 15 28		7,846.74		9,000.00		100		7,846.74		101.936		7,998.65		50.36		8,049.01		0.09		151.91		Fixed Income		Corporates		Industrial				AA+		12/31/19		Aa3		12/31/19						BDG

		Fixed Income		0258M0DX4		0258M0DX		AMERICAN EXPRESS CR		 2.600 SEP 14 20		70,000.00		70,000.00		100.863		70,604.08		100.368		70,257.60		546.00		70,803.60		0.81		(346.48)		Fixed Income		Corporates		Financial				A-		12/31/19		A2		12/31/19		A		12/31/19		BDG

		Fixed Income		02665WCZ2		02665WCZ		AMERICAN HONDA FIN C		 2.400 JUN 27 24		24,000.00		24,000.00		99.775		23,946.00		101.119		24,268.56		8.00		24,276.56		0.28		322.56		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19						BDG

		Fixed Income		98162VAD1		98162VAD		WORLD OMNI AUTO RECV		 2.590 JUL 15 24		55,000.00		55,000.00		99.998		54,998.70		101.148		55,631.40		67.27		55,698.67		0.64		632.70		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		98163BAC6		98163BAC		WORLD OMNI SELECT AU		 2.000 AUG 15 24		77,000.00		77,000.00		99.991		76,993.29		99.8		76,846.00		72.72		76,918.72		0.88		(147.29)		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		96042FAD6		96042FAD		WESTLAKE AUTO RECV T		 3.200 JAN 16 24		16,000.00		16,000.00		99.993		15,998.81		100.33		16,052.80		24.18		16,076.98		0.18		53.99		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19										BDG

		Fixed Income		96042GAG7		96042GAG		WESTLAKE AUTO RECV T		 3.320 OCT 16 23		30,000.00		30,000.00		99.984		29,995.26		100.776		30,232.80		47.03		30,279.83		0.35		237.54		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19										BDG

		Fixed Income		961214DS9		961214DS		WESTPAC BKG CORP		 2.750 JAN 11 23		15,000.00		15,000.00		99.899		14,984.85		101.894		15,284.10		195.94		15,480.04		0.18		299.25		Fixed Income		Corporates		Financial				AA-		12/31/19		Aa3		12/31/19		AA-		12/31/19		BDG

		Fixed Income		981464GH7		981464GH		WORLD FIN NETWORK CC		 2.310 AUG 15 24		84,000.00		84,000.00		99.13		83,268.79		100.193		84,162.12		91.63		84,253.75		0.97		893.33		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		981464HF0		981464HF		WORLD FIN NET CCMT		 2.210 JUL 15 26		23,000.00		23,000.00		99.992		22,998.09		100.139		23,031.97		24.00		23,055.97		0.27		33.88		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		98161VAC4		98161VAC		WORLD OMNI AUTO TR		 2.500 APR 17 23		32,480.57		33,000.00		99.975		32,472.37		100.467		32,632.25		38.35		32,670.60		0.38		159.88		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		912828YS3		912828YS		UNITED STATES TREAS		 1.750 NOV 15 29		20,000.00		20,000.00		99.123		19,824.69		98.57		19,714.00		45.19		19,759.19		0.23		(110.69)		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		92343VDY7		92343VDY		VERIZON COMMUNICATIO		 4.125 MAR 16 27		18,000.00		18,000.00		111.034		19,986.12		111.024		19,984.32		218.63		20,202.95		0.23		(1.80)		Fixed Income		Corporates		Industrial				BBB+		12/31/19		Baa1		12/31/19		A-		12/31/19		BDG

		Fixed Income		927804FU3		927804FU		VIRGINIA ELEC & PWR		 3.150 JAN 15 26		26,000.00		26,000.00		97.126		25,252.64		104.549		27,182.74		379.93		27,562.67		0.32		1,930.10		Fixed Income		Corporates		Utility				BBB+		12/31/19		A2		12/31/19		A		12/31/19		BDG

		Fixed Income		931142EK5		931142EK		WALMART INC		 3.400 JUN 26 23		35,000.00		35,000.00		100.466		35,163.17		105.15		36,802.50		19.83		36,822.33		0.42		1,639.33		Fixed Income		Corporates		Industrial				AA		12/31/19		Aa2		12/31/19		AA		12/31/19		BDG

		Fixed Income		94974BGP9		94974BGP		WELLS FARGO CO MTN B		 3.550 SEP 29 25		96,000.00		96,000.00		106.558		102,295.68		106.19		101,942.40		880.40		102,822.80		1.18		(353.28)		Fixed Income		Corporates		Financial				A-		12/31/19		A2		12/31/19		A+		12/31/19		OVR

		Fixed Income		949763UY0		949763UY		WELLS FARGO BANK NAT		 3.500 NOV 09 23		82,000.00		82,000.00		99.625		81,692.50		105.352		86,388.64		180.85		86,569.49		1.00		4,696.14		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828SA9		912828SA		UNITED STATES TREAS		 0.125 JAN 15 22		43,203.34		38,000.00		99.621		43,039.64		99.9961		43,201.66		24.95		43,226.60		0.50		162.02		Fixed Income		US Treasuries		US Treasury Inflation Index				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		912828U24		912828U2		UNITED STATES TREAS		 2.000 NOV 15 26		331,000.00		331,000.00		96.507		319,437.36		101.16		334,839.60		854.78		335,694.38		3.86		15,402.24		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828V98		912828V9		UNITED STATES TREAS		 2.250 FEB 15 27		100,000.00		100,000.00		103.762		103,761.72		102.828		102,828.00		849.86		103,677.86		1.19		(933.72)		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		912828VS6		912828VS		UNITED STATES TREAS		 2.500 AUG 15 23		45,000.00		45,000.00		101.025		45,461.13		102.996		46,348.20		424.93		46,773.13		0.54		887.07		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828WZ9		912828WZ		UNITED STATES TREAS		 1.750 APR 30 22		182,000.00		182,000.00		100.269		182,490.47		100.391		182,711.62		542.50		183,254.12		2.11		221.15		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		912828YB0		912828YB		UNITED STATES TREAS		 1.625 AUG 15 29		123,000.00		123,000.00		99.981		122,976.65		97.496		119,920.08		754.96		120,675.04		1.39		(3,056.57)		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128286T2		9128286T		UNITED STATES TREAS		 2.375 MAY 15 29		94,000.00		94,000.00		103.193		97,001.02		104.012		97,771.28		288.26		98,059.54		1.13		770.26		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828B25		912828B2		UNITED STATES TREAS		 0.625 JAN 15 24		303,281.00		275,000.00		102.006		309,364.24		102.1914		309,927.10		875.64		310,802.74		3.57		562.86		Fixed Income		US Treasuries		US Treasury Inflation Index				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		912828M49		912828M4		UNITED STATES TREAS		 1.875 OCT 31 22		76,000.00		76,000.00		95.871		72,862.02		100.746		76,566.96		242.72		76,809.68		0.88		3,704.94		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828N71		912828N7		UNITED STATES TREAS		 0.625 JAN 15 26		61,729.29		57,000.00		103.594		63,947.69		103.14844		63,672.80		178.23		63,851.03		0.73		(274.89)		Fixed Income		US Treasuries		US Treasury Inflation Index				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		912828P79		912828P7		UNITED STATES TREAS		 1.500 FEB 28 23		133,000.00		133,000.00		97.351		129,476.87		99.652		132,537.16		661.33		133,198.49		1.53		3,060.29		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828RC6		912828RC		UNITED STATES TREAS		 2.125 AUG 15 21		137,000.00		137,000.00		100.793		138,086.37		100.836		138,145.32		1,099.63		139,244.95		1.60		58.95		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128285M8		9128285M		UNITED STATES TREAS		 3.125 NOV 15 28		251,000.00		251,000.00		106.769		267,990.28		110.047		276,217.97		1,012.79		277,230.76		3.19		8,227.69		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		9128285P1		9128285P		UNITED STATES TREAS		 2.875 NOV 30 23		20,000.00		20,000.00		103.803		20,760.62		104.598		20,919.60		47.39		20,966.99		0.24		158.98		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128285T3		9128285T		UNITED STATES TREAS		 2.625 DEC 31 25		264,000.00		264,000.00		103.792		274,010.27		104.879		276,880.56		19.04		276,899.60		3.18		2,870.29		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128285U0		9128285U		UNITED STATES TREAS		 2.625 DEC 31 23		46,000.00		46,000.00		100.404		46,185.78		103.731		47,716.26		3.32		47,719.58		0.55		1,530.48		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128286A3		9128286A		UNITED STATES TREAS		 2.625 JAN 31 26		244,000.00		244,000.00		101.272		247,103.16		104.895		255,943.80		2,680.35		258,624.15		2.97		8,840.64		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128286G0		9128286G		UNITED STATES TREAS		 2.375 FEB 29 24		54,000.00		54,000.00		102.377		55,283.55		102.852		55,540.08		425.14		55,965.22		0.64		256.53		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		91159HHC7		91159HHC		U S BANCORP MTNS BK		 3.000 MAR 15 22		70,000.00		70,000.00		100.336		70,235.33		102.317		71,621.90		624.17		72,246.07		0.83		1,386.57		Fixed Income		Corporates		Financial				A+		12/31/19		A1		12/31/19		AA-		12/31/19		BDG

		Fixed Income		91159HHX1		91159HHX		U S BANCORP MTNS BK		 2.400 JUL 30 24		41,000.00		41,000.00		99.902		40,959.82		101.639		41,671.99		415.47		42,087.46		0.48		712.17		Fixed Income		Corporates		Financial				A+		12/31/19		A1		12/31/19		AA-		12/31/19		OVR

		Fixed Income		9128282P4		9128282P		UNITED STATES TREAS		 1.875 JUL 31 22		146,000.00		146,000.00		100.33		146,482.49		100.707		147,032.22		1,145.58		148,177.80		1.70		549.73		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128283D0		9128283D		UNITED STATES TREAS		 2.250 OCT 31 24		126,000.00		126,000.00		99.424		125,274.13		102.617		129,297.42		482.88		129,780.30		1.49		4,023.29		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128283F5		9128283F		UNITED STATES TREAS		 2.250 NOV 15 27		128,000.00		128,000.00		99.222		127,004.18		102.844		131,640.32		371.87		132,012.19		1.52		4,636.14		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128283V0		9128283V		UNITED STATES TREAS		 2.500 JAN 31 25		153,000.00		153,000.00		104.23		159,471.33		103.922		159,000.66		1,600.68		160,601.34		1.85		(470.67)		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		89236TCZ6		89236TCZ		TOYOTA MOTOR CREDIT		 1.900 APR 08 21		35,000.00		35,000.00		99.653		34,878.70		100.138		35,048.30		155.17		35,203.47		0.40		169.60		Fixed Income		Corporates		Industrial				AA-		12/31/19		Aa3		12/31/19		A+		12/31/19		BDG

		Fixed Income		90276EAA5		90276EAA		UBS COML MTG TR		 1.887 JUN 17 50		8,424.35		19,000.00		99.998		8,424.15		99.692		8,398.40		13.69		8,412.09		0.10		(25.75)		Fixed Income		Commercial MBS		Non US Agency CMBS								Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		90348JFF2		90348JFF		UBS BK USA SALT LAKE		 3.500 OCT 27 23		83,000.00		83,000.00		99.575		82,647.25		105.494		87,560.02		15.92		87,575.94		1.01		4,912.77		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		907818EY0		907818EY		UNION PACIFIC CORP		 3.950 SEP 10 28		31,000.00		31,000.00		99.398		30,813.53		110.501		34,255.31		380.96		34,636.27		0.40		3,441.78		Fixed Income		Corporates		Industrial				A-		12/31/19		Baa1		12/31/19						BDG

		Fixed Income		907833AJ6		907833AJ		UNION PACIFIC RR CO		 8.000 JAN 10 21		1,148.62		63,000.00		122.75		1,409.93		101.653		1,167.61		44.38		1,211.99		0.01		(242.32)		Fixed Income		Corporates		Industrial				AA-		12/31/19		Aa3		12/31/19						BDG

		Fixed Income		911312BR6		911312BR		UNITED PARCEL SERVIC		 3.400 MAR 15 29		8,000.00		8,000.00		99.882		7,990.56		107.432		8,594.56		80.84		8,675.40		0.10		604.00		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19						BDG

		Fixed Income		695114CP1		695114CP		PACIFICORP		 2.950 FEB 01 22		21,000.00		21,000.00		105.022		22,054.54		101.96		21,411.60		259.85		21,671.45		0.25		(642.94)		Fixed Income		Corporates		Utility				A+		12/31/19		A1		12/31/19		WD		12/31/19		BDG

		Fixed Income		80285MAE9		80285MAE		SANTANDER DRIVE AUTO		 3.010 MAR 15 22		6,238.15		25,000.00		100.105		6,244.73		100.034		6,240.27		8.87		6,249.14		0.07		(4.46)		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19		Aaa		12/31/19						BDG

		Fixed Income		80286HAD1		80286HAD		SANTANDER DRIVE AUTO		 2.160 NOV 15 22		23,000.00		23,000.00		99.989		22,997.55		100.148		23,034.04		23.46		23,057.50		0.27		36.49		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19		Aaa		12/31/19						BDG

		Fixed Income		857477AN3		857477AN		STATE STR CORP		 3.300 DEC 16 24		72,000.00		72,000.00		101.466		73,055.30		105.496		75,957.12		105.60		76,062.72		0.87		2,901.82		Fixed Income		Corporates		Financial				A		12/31/19		A1		12/31/19		AA-		12/31/19		BDG

		Fixed Income		89114QCA4		89114QCA		TD BANK		 2.650 JUN 12 24		24,000.00		24,000.00		99.986		23,996.64		102.439		24,585.36		34.85		24,620.21		0.28		588.72		Fixed Income		Corporates		Financial				A		12/31/19		Aa3		12/31/19		AA-		12/31/19		BDG

		Fixed Income		89153UAF8		89153UAF		TOTAL CAP CDA LTD		 2.750 JUL 15 23		41,000.00		41,000.00		96.396		39,522.29		102.58		42,057.80		523.03		42,580.83		0.49		2,535.51		Fixed Income		Corporates		Industrial				A+		12/31/19		Aa3		12/31/19		AA-		12/31/19		BDG

		Fixed Income		674599DC6		674599DC		OCCIDENTAL PETE CORP		 5.550 MAR 15 26		20,000.00		20,000.00		112.779		22,555.80		113.411		22,682.20		329.92		23,012.12		0.26		126.40		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa3		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		68389XBL8		68389XBL		ORACLE CORP		 2.400 SEP 15 23		26,000.00		26,000.00		97.161		25,261.76		101.67		26,434.20		185.47		26,619.67		0.31		1,172.44		Fixed Income		Corporates		Industrial				A+		12/31/19		A1		12/31/19		A		12/31/19		BDG

		Fixed Income		68389XBM6		68389XBM		ORACLE CORP		 2.650 JUL 15 26		13,000.00		13,000.00		97.192		12,634.98		102.299		13,298.87		159.81		13,458.68		0.15		663.89		Fixed Income		Corporates		Industrial				A+		12/31/19		A1		12/31/19		A		12/31/19		BDG

		Fixed Income		693475AV7		693475AV		PNC FINANCIAL SERVIC		 3.500 JAN 23 24		98,000.00		98,000.00		100.712		98,697.76		105.657		103,543.86		1,514.92		105,058.78		1.21		4,846.10		Fixed Income		Corporates		Financial				A-		12/31/19		A3		12/31/19		A+		12/31/19		OVR

		Fixed Income		693476BN2		693476BN		PNC FUNDING CORP		 3.300 MAR 08 22		46,000.00		46,000.00		100.539		46,247.74		102.741		47,260.86		480.70		47,741.56		0.55		1,013.12		Fixed Income		Corporates		Financial				A-		12/31/19		A3		12/31/19		A+		12/31/19		BDG

		Fixed Income		695114CM8		695114CM		PACIFICORP		 3.850 JUN 15 21		44,000.00		44,000.00		103.225		45,419.04		102.463		45,083.72		79.99		45,163.71		0.52		(335.32)		Fixed Income		Corporates		Utility				A+		12/31/19		A1		12/31/19		WD		12/31/19		BDG

		Fixed Income		61760ASL4		61760ASL		MORGAN STANLEY PVT B		 3.550 NOV 24 23		46,000.00		46,000.00		99.35		45,701.00		105.736		48,638.56		174.48		48,813.04		0.56		2,937.56		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		61760AYB9		61760AYB		MORGAN STANLEY PVT B		 2.850 APR 04 24		28,000.00		28,000.00		99.375		27,825.00		103.041		28,851.48		194.58		29,046.06		0.33		1,026.48		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		65341KBC9		65341KBC		NEXTGEAR FLRPLN OWN		 2.365 OCT 16 23		100,000.00		100,000.00		100		100,000.00		100.248		100,248.00		111.70		100,359.70		1.15		248.00		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19		Aaa		12/31/19						BDG

		Fixed Income		654740AX7		654740AX		NISSAN MTR ACCEP COR		 2.150 JUL 13 20		16,000.00		16,000.00		100.224		16,035.84		99.958		15,993.28		161.49		16,154.77		0.19		(42.56)		Fixed Income		Corporates		Industrial				BBB+		12/31/19		A3		12/31/19						BDG

		Fixed Income		666807BK7		666807BK		NORTHROP GRUMMAN COR		 3.200 FEB 01 27		27,000.00		27,000.00		98.152		26,501.04		104.077		28,100.79		362.40		28,463.19		0.33		1,599.75		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa2		12/31/19		BBB		12/31/19		BDG

		Fixed Income		674599CE3		674599CE		OCCIDENTAL PETE CORP		 2.700 FEB 15 23		25,000.00		25,000.00		96.663		24,165.63		100.796		25,199.00		256.88		25,455.88		0.29		1,033.37		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa3		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		59523UAN7		59523UAN		MID-AMERICA APTS LP		 3.600 JUN 01 27		25,000.00		25,000.00		96.149		24,037.30		106.137		26,534.25		77.50		26,611.75		0.31		2,496.95		Fixed Income		Corporates		Financial				BBB+		12/31/19		Baa1		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		60871RAG5		60871RAG		MOLSON COORS BEVERAG		 3.000 JUL 15 26		28,000.00		28,000.00		100.771		28,215.80		101.245		28,348.60		389.67		28,738.27		0.33		132.80		Fixed Income		Corporates		Industrial				BBB-		12/31/19		Baa3		12/31/19		BBB-		12/31/19		BDG

		Fixed Income		6174468J1		6174468J		MORGAN STANLEY		 2.720 JUL 22 25		38,000.00		38,000.00		100.834		38,316.92		101.264		38,480.32		456.51		38,936.83		0.45		163.40		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		61744YAH1		61744YAH		MORGAN STANLEY		 2.750 MAY 19 22		21,000.00		21,000.00		97.82		20,542.30		101.847		21,387.87		68.98		21,456.85		0.25		845.57		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		61744YAN8		61744YAN		MORGAN STANLEY		 3.125 JAN 23 23		39,000.00		39,000.00		100.154		39,060.16		102.809		40,095.51		538.28		40,633.79		0.47		1,035.35		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		61747MZ87		61747MZ8		MORGAN STANLEY BK N		 3.250 MAY 31 23		37,000.00		37,000.00		99.375		36,768.75		104.175		38,544.75		98.84		38,643.59		0.44		1,776.00		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		501044CX7		501044CX		KROGER CO		 3.300 JAN 15 21		27,000.00		27,000.00		102.77		27,747.78		101.295		27,349.65		413.33		27,762.98		0.32		(398.13)		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa1		12/31/19		WD		12/31/19		BDG

		Fixed Income		539830BH1		539830BH		LOCKHEED MARTIN CORP		 3.550 JAN 15 26		26,000.00		26,000.00		103.279		26,852.67		107.286		27,894.36		428.17		28,322.53		0.33		1,041.69		Fixed Income		Corporates		Industrial				A-		12/31/19		A3		12/31/19		A-		12/31/19		BDG

		Fixed Income		58013MEY6		58013MEY		MCDONALDS CORP MED T		 3.700 JAN 30 26		20,000.00		20,000.00		102.904		20,580.80		107.904		21,580.80		310.39		21,891.19		0.25		1,000.00		Fixed Income		Corporates		Industrial				BBB+		12/31/19		Baa1		12/31/19		WD		12/31/19		BDG

		Fixed Income		58933YAR6		58933YAR		MERCK & CO INC		 2.750 FEB 10 25		55,000.00		55,000.00		99.654		54,809.64		103.76		57,068.00		596.60		57,664.60		0.66		2,258.36		Fixed Income		Corporates		Industrial				AA		12/31/19		A1		12/31/19		A+		12/31/19		BDG

		Fixed Income		58933YAX3		58933YAX		MERCK & CO INC		 3.400 MAR 07 29		19,000.00		19,000.00		99.438		18,893.22		108.339		20,584.41		206.36		20,790.77		0.24		1,691.19		Fixed Income		Corporates		Industrial				AA		12/31/19		A1		12/31/19		A+		12/31/19		BDG

		Fixed Income		594918BX1		594918BX		MICROSOFT CORP		 2.875 FEB 06 24		81,000.00		81,000.00		100.555		81,449.90		103.766		84,050.46		944.44		84,994.90		0.98		2,600.56		Fixed Income		Corporates		Industrial				AAA		12/31/19		Aaa		12/31/19		AA+		12/31/19		BDG

		Fixed Income		437076BN1		437076BN		HOME DEPOT INC		 2.125 SEP 15 26		62,000.00		62,000.00		93.347		57,875.14		99.954		61,971.48		391.59		62,363.07		0.72		4,096.34		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19		A		12/31/19		BDG

		Fixed Income		44891ABD8		44891ABD		HYUNDAI CAP AMER INC		 3.500 NOV 02 26		24,000.00		24,000.00		99.975		23,994.00		101.41		24,338.40		144.67		24,483.07		0.28		344.40		Fixed Income		Corporates		Industrial				BBB+		12/31/19		Baa1		12/31/19						BDG

		Fixed Income		46625HJD3		46625HJD		JPMORGAN CHASE & CO		 4.500 JAN 24 22		37,000.00		37,000.00		105.419		39,005.03		105.002		38,850.74		730.75		39,581.49		0.46		(154.29)		Fixed Income		Corporates		Financial				A-		12/31/19		A2		12/31/19		AA-		12/31/19		BDG

		Fixed Income		46625HJE1		46625HJE		JPMORGAN CHASE & CO		 3.250 SEP 23 22		59,000.00		59,000.00		101.996		60,177.79		103.465		61,044.35		527.31		61,571.66		0.71		866.56		Fixed Income		Corporates		Financial				A-		12/31/19		A2		12/31/19		AA-		12/31/19		BDG

		Fixed Income		46647PAY2		46647PAY		JP MORGAN CHASE BANK		 4.023 DEC 05 24		37,000.00		37,000.00		100		37,000.00		106.647		39,459.39		111.64		39,571.03		0.45		2,459.39		Fixed Income		Corporates		Financial				A-		12/31/19		A2		12/31/19		AA-		12/31/19		BDG

		Fixed Income		48128LRZ4		48128LRZ		JPMORGAN CHASE BK NA		2.00013 DEC 04 23		85,000.00		85,000.00		99.625		84,681.25		99.875		84,893.75		130.42		85,024.17		0.98		212.50		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		37045XBW5		37045XBW		GENERAL MTRS FINL CO		 3.950 APR 13 24		35,000.00		35,000.00		102.45		35,857.57		104.546		36,591.10		303.38		36,894.48		0.42		733.53		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa3		12/31/19		BBB		12/31/19		BDG

		Fixed Income		37045XCR5		37045XCR		GENERAL MTRS FINL CO		 5.100 JAN 17 24		34,000.00		34,000.00		102.646		34,899.77		108.563		36,911.42		794.75		37,706.17		0.43		2,011.65		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa3		12/31/19		BBB		12/31/19		BDG

		Fixed Income		377372AM9		377372AM		GLAXOSMITHKLINE CAP		 3.625 MAY 15 25		39,000.00		39,000.00		99.432		38,778.63		107.369		41,873.91		184.57		42,058.48		0.48		3,095.28		Fixed Income		Corporates		Industrial				A+		12/31/19		A2		12/31/19		A-		12/31/19		BDG

		Fixed Income		38141GWQ3		38141GWQ		GOLDMAN SACHS GROUP		 3.272 SEP 29 25		83,000.00		83,000.00		99.256		82,382.34		103.795		86,149.85		701.57		86,851.42		1.00		3,767.51		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		OVR

		Fixed Income		38148P2K2		38148P2K		GOLDMAN SACHS BK USA		 3.600 NOV 28 23		158,000.00		158,000.00		99.625		157,407.50		105.912		167,340.96		529.84		167,870.80		1.93		9,933.46		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		39154TAQ1		39154TAQ		GREAT AMER LEASE REC		 2.600 JUN 15 21		14,399.19		17,000.00		99.987		14,397.36		100.233		14,432.74		17.68		14,450.42		0.17		35.38		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		31418DFM9		MA3771		FNMA PASSTHRU MA3771		 3.000 SEP 01 39		25,394.75		26,000.00		102.812		26,108.98		102.443		26,015.14		65.60		26,080.75		0.30		(93.84)		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		31428XBV7		31428XBV		FEDEX CORP		 3.100 AUG 05 29		24,000.00		24,000.00		99.666		23,919.84		99.929		23,982.96		326.53		24,309.49		0.28		63.12		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa2		12/31/19						BDG

		Fixed Income		316773CX6		316773CX		FIFTH THIRD BANCORP		 3.650 JAN 25 24		31,000.00		31,000.00		99.814		30,942.34		105.552		32,721.12		493.46		33,214.58		0.38		1,778.78		Fixed Income		Corporates		Financial				BBB+		12/31/19		Baa1		12/31/19		A-		12/31/19		BDG

		Fixed Income		34528DAD5		34528DAD		FORD CREDIT AUTO LS		 2.220 OCT 15 22		45,000.00		45,000.00		99.983		44,992.14		100.371		45,166.95		47.18		45,214.13		0.52		174.81		Fixed Income		Asset Backed Securities		Non US Agency ABS								Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		345370CR9		345370CR		FORD MTR CO DEL		 4.346 DEC 08 26		37,000.00		37,000.00		96.133		35,569.33		103.332		38,232.84		107.20		38,340.04		0.44		2,663.51		Fixed Income		Corporates		Industrial				BBB-		12/31/19		Ba1		12/31/19		BBB		12/31/19		BDG

		Fixed Income		36256GAF6		36256GAF		GM FINL AUTO LEASE T		 3.480 JUL 20 22		27,000.00		27,000.00		100.168		27,045.35		101.263		27,341.01		31.32		27,372.33		0.31		295.66		Fixed Income		Asset Backed Securities		Non US Agency ABS				AA		12/31/19		Aa1		12/31/19						BDG

		Fixed Income		3132D53T7		SB8010		FHLMC PC 15Y SB8010		 2.500 OCT 01 34		24,341.58		25,000.00		101.375		24,676.28		100.917		24,564.79		52.40		24,617.19		0.28		(111.49)		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		31331FAX9		31331FAX		FEDERAL EXPRESS PASS		 6.720 JUL 15 23		36,513.87		165,000.00		108.45		39,599.29		102.919		37,579.71		1,154.31		38,734.02		0.45		(2,019.58)		Fixed Income		Corporates		Industrial				BBB+		12/31/19		A3		12/31/19						BDG

		Fixed Income		31331FBA8		31331FBA		FEDERAL EXPRESS PASS		 7.650 JUL 15 24		34,785.71		104,000.00		121.9		42,403.78		104.299		36,281.15		1,359.45		37,640.60		0.43		(6,122.63)		Fixed Income		Corporates		Industrial				BBB+		12/31/19		A3		12/31/19						BDG

		Fixed Income		3138WJRT7		AS8597		FNMA PASSTHRU AS8597		 2.500 JAN 01 32		77,479.30		114,000.00		101.234		78,435.69		101.19		78,401.30		166.80		78,568.10		0.90		(34.39)		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		3140X4HM1		FM1135		FNMA PASSTHRU FM1135		 3.000 APR 01 32		40,381.87		45,000.00		102.859		41,536.54		102.771		41,500.85		104.32		41,605.17		0.48		(35.69)		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		31418CQM9		MA3159		FNMA PASSTHRU MA3159		 3.000 OCT 01 27		61,016.83		98,000.00		102.688		62,656.66		102.712		62,671.61		157.63		62,829.23		0.72		14.95		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		26078JAC4		26078JAC		DOWDUPONT INC		 4.493 NOV 15 25		16,000.00		16,000.00		100		16,000.00		110.139		17,622.24		93.85		17,716.09		0.20		1,622.24		Fixed Income		Corporates		Industrial				A- 		12/31/19		Baa1		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		26078JAD2		26078JAD		DOWDUPONT INC		 4.725 NOV 15 28		17,000.00		17,000.00		113.344		19,268.51		113.544		19,302.48		104.87		19,407.35		0.22		33.97		Fixed Income		Corporates		Industrial				A- 		12/31/19		Baa1		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		26442CAS3		26442CAS		DUKE ENERGY CAROLINA		 2.950 DEC 01 26		74,000.00		74,000.00		99.758		73,820.92		103.308		76,447.92		187.98		76,635.90		0.88		2,627.00		Fixed Income		Corporates		Utility				A		12/31/19		Aa2		12/31/19		WD		12/31/19		BDG

		Fixed Income		30167LAC3		30167LAC		EXETER AUTO RECV TR		 3.060 MAY 15 23		20,000.00		20,000.00		99.992		19,998.50		100.814		20,162.80		28.90		20,191.70		0.23		164.30		Fixed Income		Asset Backed Securities		Non US Agency ABS				AA		12/31/19		Aaa		12/31/19						BDG

		Fixed Income		30219GAR9		30219GAR		EXPRESS SCRIPTS HLDG		 2.600 NOV 30 20		20,000.00		20,000.00		99.977		19,995.40		100.561		20,112.20		43.33		20,155.53		0.23		116.80		Fixed Income		Corporates		Industrial				A-		12/31/19		WR		12/31/19		BBB		12/31/19		BDG

		Fixed Income		30231GAT9		30231GAT		EXXON MOBIL CORP		 3.043 MAR 01 26		27,000.00		27,000.00		103.672		27,991.39		104.916		28,327.32		276.15		28,603.47		0.33		335.93		Fixed Income		Corporates		Industrial				AA+		12/31/19		Aaa		12/31/19						BDG

		Fixed Income		200340AS6		200340AS		COMERICA INC		 3.700 JUL 31 23		14,000.00		14,000.00		99.991		13,998.74		105.126		14,717.64		217.27		14,934.91		0.17		718.90		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		24422EUX5		24422EUX		DEERE JOHN CAP CORP		 2.600 MAR 07 24		14,000.00		14,000.00		99.829		13,976.06		102.297		14,321.58		116.28		14,437.86		0.17		345.52		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19		A		12/31/19		BDG

		Fixed Income		247361ZU5		247361ZU		DELTA AIR LINES INC		 2.900 OCT 28 24		18,000.00		18,000.00		99.603		17,928.54		100.043		18,007.74		92.80		18,100.54		0.21		79.20		Fixed Income		Corporates		Industrial				BB+		12/31/19		Baa3		12/31/19		BBB-		12/31/19		BDG

		Fixed Income		254687CK0		254687CK		DISNEY WALT CO		 4.500 FEB 15 21		63,000.00		63,000.00		108.018		68,051.34		103.055		64,924.65		1,078.88		66,003.53		0.76		(3,126.69)		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19		A		12/31/19		BDG

		Fixed Income		25468PDF0		25468PDF		DISNEY WALT CO MTNS		 3.150 SEP 17 25		16,000.00		16,000.00		97.559		15,609.44		106.287		17,005.92		147.00		17,152.92		0.20		1,396.48		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19		A		12/31/19		BDG

		Fixed Income		25468PDM5		25468PDM		DISNEY WALT CO MTNS		 1.850 JUL 30 26		12,000.00		12,000.00		92.786		11,134.31		98.279		11,793.48		93.12		11,886.60		0.14		659.17		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19		A		12/31/19		BDG

		Fixed Income		172967LV1		172967LV		CITIGROUP INC		 3.142 JAN 24 23		95,000.00		95,000.00		98.429		93,507.88		101.959		96,861.05		1,310.04		98,171.09		1.13		3,353.17		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		172967MF5		172967MF		CITIGROUP INC		 3.352 APR 24 25		20,000.00		20,000.00		100		20,000.00		104.081		20,816.20		126.63		20,942.83		0.24		816.20		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		17312QW47		17312QW4		CITIBANK NATIONAL AS		 3.550 NOV 24 23		80,000.00		80,000.00		99.625		79,700.00		105.736		84,588.80		303.45		84,892.25		0.98		4,888.80		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		17312QX87		17312QX8		CITIBANK NATIONAL AS		 3.550 DEC 21 23		41,000.00		41,000.00		99.625		40,846.25		105.809		43,381.69		43.86		43,425.55		0.50		2,535.44		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		20030NBJ9		20030NBJ		COMCAST CORP NEW		 3.600 MAR 01 24		62,000.00		62,000.00		102.745		63,702.19		106.015		65,729.30		750.20		66,479.50		0.76		2,027.11		Fixed Income		Corporates		Industrial				A-		12/31/19		A3		12/31/19		A-		12/31/19		BDG

		Fixed Income		20030NCS8		20030NCS		COMCAST CORP NEW		 3.950 OCT 15 25		12,000.00		12,000.00		99.877		11,985.24		109.141		13,096.92		101.38		13,198.30		0.15		1,111.68		Fixed Income		Corporates		Industrial				A-		12/31/19		A3		12/31/19		A-		12/31/19		BDG

		Fixed Income		14042RLW9		14042RLW		CAPITAL ONE NATL ASS		 2.650 MAY 30 24		90,000.00		90,000.00		99.375		89,437.50		102.25		92,025.00		196.03		92,221.03		1.06		2,587.50		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		14315WAD2		14315WAD		CARMAX AUTO OWNER TR		 2.020 NOV 15 24		61,000.00		61,000.00		99.996		60,997.58		100.226		61,137.86		58.19		61,196.05		0.70		140.28		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		14686XAD1		14686XAD		CARVANA AUTO REC TR		 2.510 APR 15 24		43,000.00		43,000.00		99.981		42,991.88		100.303		43,130.29		50.97		43,181.26		0.50		138.41		Fixed Income		Asset Backed Securities		Non US Agency ABS								Aa2		12/31/19						BDG

		Fixed Income		14912L6U0		14912L6U		CATERPILLAR FINL SVC		 1.700 AUG 09 21		37,000.00		37,000.00		95.7		35,408.91		99.856		36,946.72		248.11		37,194.83		0.43		1,537.81		Fixed Income		Corporates		Industrial				A		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		166764AB6		166764AB		CHEVRON CORP NEW		 2.355 DEC 05 22		91,000.00		91,000.00		97.012		88,280.97		101.401		92,274.91		160.73		92,435.64		1.06		3,993.94		Fixed Income		Corporates		Industrial				AA		12/31/19		Aa2		12/31/19						BDG

		Fixed Income		17275RBD3		17275RBD		CISCO SYS INC		 2.200 FEB 28 21		43,000.00		43,000.00		99.801		42,914.32		100.585		43,251.55		325.84		43,577.39		0.50		337.23		Fixed Income		Corporates		Industrial				AA-		12/31/19		A1		12/31/19						BDG

		Fixed Income		126408HJ5		126408HJ		CSX CORP		 3.800 MAR 01 28		10,000.00		10,000.00		96.553		9,655.30		109.137		10,913.70		127.72		11,041.42		0.13		1,258.40		Fixed Income		Corporates		Industrial				BBB+		12/31/19		Baa1		12/31/19						BDG

		Fixed Income		126410LM9		126410LM		CSX TRANS INC 2007-1		 6.251 JAN 15 23		20,109.35		43,000.00		98.25		19,757.44		108.927		21,904.51		590.77		22,495.28		0.26		2,147.07		Fixed Income		Corporates		Industrial				A+		12/31/19		Aa3		12/31/19						BDG

		Fixed Income		126650CX6		126650CX		CVS HEALTH CORP		 4.300 MAR 25 28		32,000.00		32,000.00		108.329		34,665.28		109.244		34,958.08		370.76		35,328.84		0.41		292.80		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa2		12/31/19						BDG

		Fixed Income		14040HBP9		14040HBP		CAPITAL ONE FINL COR		 2.500 MAY 12 20		12,000.00		12,000.00		99.842		11,981.04		100.132		12,015.84		41.67		12,057.51		0.14		34.80		Fixed Income		Corporates		Financial				BBB		12/31/19		Baa1		12/31/19		A-		12/31/19		BDG

		Fixed Income		14040HCA1		14040HCA		CAPITAL ONE FINL COR		 3.900 JAN 29 24		40,000.00		40,000.00		99.784		39,913.60		106.069		42,427.60		663.00		43,090.60		0.50		2,514.00		Fixed Income		Corporates		Financial				BBB		12/31/19		Baa1		12/31/19		A-		12/31/19		BDG

		Fixed Income		14041NFN6		14041NFN		CAPITAL ONE CC TR		 1.990 JUL 17 23		36,000.00		36,000.00		99.992		35,997.22		100.106		36,038.16		33.83		36,071.99		0.41		40.94		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		097023CH6		097023CH		BOEING CO		 3.100 MAY 01 26		29,000.00		29,000.00		99.719		28,918.51		103.586		30,039.94		152.33		30,192.27		0.35		1,121.43		Fixed Income		Corporates		Industrial				A-		12/31/19		A3		12/31/19		A		12/31/19		OVR

		Fixed Income		10373QAL4		10373QAL		BP CAP MKTS AMER INC		 2.750 MAY 10 23		47,000.00		47,000.00		102.135		48,003.50		102.311		48,086.17		186.69		48,272.86		0.55		82.67		Fixed Income		Corporates		Industrial				A-		12/31/19		A1		12/31/19		A		12/31/19		BDG

		Fixed Income		10373QBE9		10373QBE		BP CAP MKTS AMER INC		 3.410 FEB 11 26		16,000.00		16,000.00		100		16,000.00		106.55		17,048.00		213.69		17,261.69		0.20		1,048.00		Fixed Income		Corporates		Industrial				A-		12/31/19		A1		12/31/19		A		12/31/19		BDG

		Fixed Income		110122CB2		110122CB		BRISTOL MYERS SQUIBB		 3.400 JUL 26 29		17,000.00		17,000.00		99.481		16,911.77		107.022		18,193.74		362.86		18,556.60		0.21		1,281.97		Fixed Income		Corporates		Industrial				A+		12/31/19		A2		12/31/19		A-		12/31/19		BDG

		Fixed Income		12510GAB8		12510GAB		CCG RECV TRUST		 2.800 SEP 14 26		100,000.00		100,000.00		99.989		99,988.83		100.811		100,811.00		140.00		100,951.00		1.16		822.17		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		12636WAE6		12636WAE		CNH EQUIPMENT TR		 2.480 FEB 15 24		40,000.00		40,000.00		100.414		40,165.62		100.605		40,242.00		46.84		40,288.84		0.46		76.38		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		05581JAA2		05581JAA		BNSF RAILWAY CO		 3.442 JUN 16 28		56,490.38		68,000.00		103.624		58,537.33		105.775		59,752.70		86.42		59,839.12		0.69		1,215.37		Fixed Income		Corporates		Industrial				AA+		12/31/19		Aa2		12/31/19						BDG

		Fixed Income		06051GHC6		06051GHC		BANK AMER CORP		 3.004 DEC 20 23		51,000.00		51,000.00		97.118		49,530.18		102.567		52,309.17		51.07		52,360.24		0.60		2,778.99		Fixed Income		Corporates		Financial				A-		12/31/19		A2		12/31/19		A+		12/31/19		OVR

		Fixed Income		06367TJX9		06367TJX		BANK OF MONTREAL		 1.900 AUG 27 21		41,000.00		41,000.00		96.068		39,387.96		100.189		41,077.49		270.49		41,347.98		0.48		1,689.53		Fixed Income		Corporates		Financial				A+		12/31/19		Aa2		12/31/19		AA-		12/31/19		BDG

		Fixed Income		06406HDF3		06406HDF		BANK NEW YORK MTN BK		 2.450 NOV 27 20		11,000.00		11,000.00		98.377		10,821.47		100.487		11,053.57		26.20		11,079.77		0.13		232.10		Fixed Income		Corporates		Financial				A		12/31/19		A1		12/31/19		AA-		12/31/19		BDG

		Fixed Income		06406RAE7		06406RAE		BANK NEW YORK MELLON		 2.950 JAN 29 23		84,000.00		84,000.00		100.96		84,806.01		102.701		86,268.84		1,053.15		87,321.99		1.00		1,462.83		Fixed Income		Corporates		Financial				A		12/31/19		A1		12/31/19		AA-		12/31/19		BDG

		Fixed Income		064159HM1		064159HM		BANK OF NOVA SCOTIA		 2.450 MAR 22 21		42,000.00		42,000.00		98.05		41,180.90		100.809		42,339.78		282.98		42,622.76		0.49		1,158.88		Fixed Income		Corporates		Financial				A+		12/31/19		Aa2		12/31/19		AA-		12/31/19		BDG

		Fixed Income		03066NAE4		03066NAE		AMERICREDIT AUTO REC		 2.130 JUL 18 25		66,000.00		66,000.00		99.987		65,991.62		99.778		65,853.48		54.67		65,908.15		0.76		(138.14)		Fixed Income		Asset Backed Securities		Non US Agency ABS				AA+		12/31/19										BDG

		Fixed Income		031162CJ7		031162CJ		AMGEN INC		 2.600 AUG 19 26		33,000.00		33,000.00		94.682		31,245.06		101.313		33,433.29		316.98		33,750.27		0.39		2,188.23		Fixed Income		Corporates		Industrial				A-		12/31/19		Baa1		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		037833DF4		037833DF		APPLE INC		 2.750 JAN 13 25		19,000.00		19,000.00		101.723		19,327.33		103.335		19,633.65		245.28		19,878.93		0.23		306.32		Fixed Income		Corporates		Industrial				AA+		12/31/19		Aa1		12/31/19						BDG

		Fixed Income		05531FBJ1		05531FBJ		BB&T CORP SR MEDIUM		 2.200 MAR 16 23		86,000.00		86,000.00		99.926		85,936.36		100.664		86,571.04		557.09		87,128.13		1.00		634.68		Fixed Income		Corporates		Financial				A-		12/31/19		A3		12/31/19		A+		12/31/19		BDG

		Fixed Income		05566SAA1		05566SAA		BNSF RY CO		 4.830 JAN 15 23		8,260.24		57,000.00		107.375		8,869.45		101.824		8,410.91		185.83		8,596.74		0.10		(458.54)		Fixed Income		Corporates		Industrial				AA+		12/31/19		Aa2		12/31/19						BDG

		Fixed Income		05568BAA6		05568BAA		BNSF RAILWAY CO 2006		 5.720 JAN 15 24		22,871.39		78,000.00		112.801		25,799.22		106.597		24,380.22		610.48		24,990.70		0.29		(1,419.00)		Fixed Income		Corporates		Industrial				AA+		12/31/19		Aa2		12/31/19						BDG

		Total																8,465,055.99				8,647,986.67		50,755.24		8,698,741.91		100.00		182,930.68																				122
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		Transactions

		12/1/19		through		12/31/19

		Product		Trade Date		Settle Date		Tran Type		Cusip		Ticker		Security Name		Issue		Shares		Original Face		Unit Cost		Total Cost		Market Price		SEC Fee		FX Rate		Commission		Income		Total Amount		Realized Gain		Broker Code		Class		Sector		Industry		Market Cap

		Fixed Income		12/3/19		12/5/19		Buy		912828SA9		912828SA		UNITED STATES TREAS		 0.125 JAN 15 22		43,120.88		38,000.00		99.62		37,856.02		99.62109375		- 0		1.00		- 0		(20.94)		(42,978.43)				CITI		Fixed Income		US Treasuries		US Treasury Inflation Index

		Fixed Income		12/5/19		12/9/19		Buy		912828WZ9		912828WZ		UNITED STATES TREAS		 1.750 APR 30 22		86,000.00		- 0		100.38		86,329.22		100.3828125		- 0		1.00		- 0		(161.25)		(86,490.47)				BOFA		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/9/19		12/11/19		Buy		26078JAD2		26078JAD		DOWDUPONT INC		 4.725 NOV 15 28		11,000.00		- 0		113.39		12,472.79		113.389		- 0		1.00		- 0		(37.54)		(12,510.33)				BOFA		Fixed Income		Corporates		Industrial

		Fixed Income		12/11/19		12/17/19		Buy		3138WJRT7		AS8597		FNMA PASSTHRU AS8597		 2.500 JAN 01 32		77,479.30		114,000.00		101.23		78,435.69		101.234375		- 0		1.00		- 0		(86.09)		(78,521.78)				IFCS		Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/12/19		12/16/19		Buy		857477AN3		857477AN		STATE STR CORP		 3.300 DEC 16 24		5,000.00		- 0		104.81		5,240.45		104.809		- 0		1.00		- 0		- 0		(5,240.45)				SIG		Fixed Income		Corporates		Financial

		Fixed Income		12/13/19		12/17/19		Buy		60871RAG5		60871RAG		MOLSON COORS BEVERAG		 3.000 JUL 15 26		22,000.00		- 0		100.76		22,167.20		100.76		- 0		1.00		- 0		(278.66)		(22,445.86)				DB		Fixed Income		Corporates		Industrial

		Fixed Income		12/5/19		12/6/19		Sale		14042TAW7		14042TAW		CAPITAL ONE BANK (US		 2.500 JUN 19 24		79,000.00		- 0		99.38		78,506.25		101.255		- 0		1.00		- 0		919.86		80,911.31		1,485.20		SMMT		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/9/19		12/11/19		Sale		68389XBM6		68389XBM		ORACLE CORP		 2.650 JUL 15 26		11,000.00		- 0		97.19		10,691.14		102.151		- 0		1.00		- 0		118.21		11,354.82		545.47		BOFA		Fixed Income		Corporates		Industrial

		Fixed Income		12/11/19		12/17/19		Sale		3132D53W0		SB8013		FHLMC PC 15Y SB8013		 2.500 SEP 01 34		76,982.66		80,000.00		101.66		78,257.69		100.796875		- 0		1.00		- 0		85.54		77,681.66		(661.57)		IFCS		Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/13/19		12/17/19		Sale		037411BE4		037411BE		APACHE CORP		 4.375 OCT 15 28		10,000.00		- 0		101.09		10,108.50		102.123		- 0		1.00		- 0		75.35		10,287.65		103.80		CHAS		Fixed Income		Corporates		Industrial

		Fixed Income		12/13/19		12/17/19		Sale		912828YB0		912828YB		UNITED STATES TREAS		 1.625 AUG 15 29		13,000.00		- 0		99.98		12,997.53		97.515625		- 0		1.00		- 0		71.18		12,748.21		(320.50)		GOLD		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/15/19		12/16/19		Principal Paydown		80285MAE9		80285MAE		SANTANDER DRIVE AUTO		 3.010 MAR 15 22		4,145.84		- 0		100.11		4,150.21		100		- 0		1.00		- 0		- 0		4,145.84		(4.37)				Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/16/19		12/18/19		Sale		7954503N3		7954503N		SALLIE MAE BK SLT LA		 2.400 JUN 20 22		105,000.00		- 0		99.68		104,658.75		100.73		- 0		1.00		- 0		1,256.55		107,023.05		1,107.75		MBSE		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/18/19		12/20/19		Sale		31428XBV7		31428XBV		FEDEX CORP		 3.100 AUG 05 29		6,000.00		- 0		99.67		5,979.96		98.888		- 0		1.00		- 0		75.43		6,008.71		(46.68)		JEFF		Fixed Income		Corporates		Industrial

		Fixed Income		12/1/19		12/26/19		Principal Paydown		3132D53W0		SB8013		FHLMC PC 15Y SB8013		 2.500 SEP 01 34		699.76		- 0		101.66		711.35		100		- 0		1.00		- 0		- 0		699.76		(11.59)				Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/26/19		Principal Paydown		3140X4HM1		FM1135		FNMA PASSTHRU FM1135		 3.000 APR 01 32		615.02		- 0		102.86		632.61		100		- 0		1.00		- 0		- 0		615.02		(17.59)				Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/26/19		Principal Paydown		31418CQM9		MA3159		FNMA PASSTHRU MA3159		 3.000 OCT 01 27		1,551.40		- 0		102.69		1,593.09		100		- 0		1.00		- 0		- 0		1,551.40		(41.69)				Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/26/19		Principal Paydown		31418DFM9		MA3771		FNMA PASSTHRU MA3771		 3.000 SEP 01 39		162.85		- 0		102.81		167.43		100		- 0		1.00		- 0		- 0		162.85		(4.58)				Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/17/19		Principal Paydown		90276EAA5		90276EAA		UBS COML MTG TR		 1.887 JUN 17 50		369.22		- 0		100		369.21		100		- 0		1.00		- 0		- 0		369.22		0.01				Fixed Income		Commercial MBS		Non US Agency CMBS

		Fixed Income		12/1/19		12/17/19		Interest		90276EAA5		90276EAA		UBS COML MTG TR		 1.887 JUN 17 50		8,793.57		- 0		0.16		13.83		0.1572740082		- 0		1.00		- 0		- 0		13.83						Fixed Income		Commercial MBS		Non US Agency CMBS

		Fixed Income		12/2/19		12/2/19		Interest		14042RLW9		14042RLW		CAPITAL ONE NATL ASS		 2.650 MAY 30 24		90,000.00		- 0		1.34		1,202.07		1.3356328767		- 0		1.00		- 0		- 0		1,202.07						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/2/19		12/2/19		Interest		30219GAR9		30219GAR		EXPRESS SCRIPTS HLDG		 2.600 NOV 30 20		20,000.00		- 0		1.3		260.06		1.3002888889		- 0		1.00		- 0		- 0		260.06						Fixed Income		Corporates		Industrial

		Fixed Income		12/2/19		12/2/19		Interest		61747MZ87		61747MZ8		MORGAN STANLEY BK N		 3.250 MAY 31 23		37,000.00		- 0		1.63		602.60		1.6286465753		- 0		1.00		- 0		- 0		602.60						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/2/19		12/2/19		Interest		90348JFF2		90348JFF		UBS BK USA SALT LAKE		 3.500 OCT 27 23		120,000.00		- 0		0.3		356.40		0.297		- 0		1.00		- 0		- 0		356.40						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/3/19		12/4/19		Sale		90348JFF2		90348JFF		UBS BK USA SALT LAKE		 3.500 OCT 27 23		37,000.00		- 0		99.58		36,842.75		105.065		- 0		1.00		- 0		14.19		38,888.24		2,031.30		SMMT		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/3/19		12/4/19		Sale		90348JJQ4		90348JJQ		UBS BK USA SALT LAKE		 2.900 APR 03 24		9,000.00		- 0		99.63		8,966.25		102.861		- 0		1.00		- 0		0.72		9,258.21		291.24		SMMT		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/15/19		12/16/19		Principal Paydown		39154TAQ1		39154TAQ		GREAT AMER LEASE REC		 2.600 JUN 15 21		1,456.52		- 0		99.99		1,456.33		100		- 0		1.00		- 0		- 0		1,456.52		0.19				Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Principal Paydown		98161VAC4		98161VAC		WORLD OMNI AUTO TR		 2.500 APR 17 23		519.43		- 0		99.97		519.30		100		- 0		1.00		- 0		- 0		519.43		0.13				Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/16/19		12/16/19		Principal Paydown		02007HAC5		02007HAC		ALLY AUTO RECV TR		 1.780 AUG 16 21		2,110.90		- 0		99.99		2,110.65		100		- 0		1.00		- 0		- 0		2,110.90		0.25				Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/16/19		12/16/19		Principal Paydown		05581JAA2		05581JAA		BNSF RAILWAY CO		 3.442 JUN 16 28		1,278.85		- 0		103.62		1,325.19		100		- 0		1.00		- 0		- 0		1,278.85		(46.34)				Fixed Income		Corporates		Industrial

		Fixed Income		12/1/19		12/26/19		Principal Paydown		3132D53T7		SB8010		FHLMC PC 15Y SB8010		 2.500 OCT 01 34		237.17		- 0		101.38		240.43		100		- 0		1.00		- 0		- 0		237.17		(3.26)				Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/1/19		Interest		59523UAN7		59523UAN		MID-AMERICA APTS LP		 3.600 JUN 01 27		25,000.00		- 0		1.8		450.00		1.8		- 0		1.00		- 0		- 0		450.00						Fixed Income		Corporates		Financial

		Fixed Income		12/2/19		12/2/19		Interest		9128285P1		9128285P		UNITED STATES TREAS		 2.875 NOV 30 23		20,000.00		- 0		1.44		287.50		1.4375		- 0		1.00		- 0		- 0		287.50						Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/3/19		12/3/19		Interest		90348JJQ4		90348JJQ		UBS BK USA SALT LAKE		 2.900 APR 03 24		9,000.00		- 0		0.24		21.75		0.2416666667		- 0		1.00		- 0		- 0		21.75						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/5/19		12/5/19		Interest		166764AB6		166764AB		CHEVRON CORP NEW		 2.355 DEC 05 22		91,000.00		- 0		1.18		1,071.53		1.1775		- 0		1.00		- 0		- 0		1,071.53						Fixed Income		Corporates		Industrial

		Fixed Income		12/5/19		12/5/19		Interest		46647PAY2		46647PAY		JP MORGAN CHASE BANK		 4.023 DEC 05 24		37,000.00		- 0		2.01		744.26		2.0115		- 0		1.00		- 0		- 0		744.26						Fixed Income		Corporates		Financial

		Fixed Income		12/8/19		12/8/19		Interest		345370CR9		345370CR		FORD MTR CO DEL		 4.346 DEC 08 26		37,000.00		- 0		2.17		804.01		2.173		- 0		1.00		- 0		- 0		804.01						Fixed Income		Corporates		Industrial

		Fixed Income		12/9/19		12/9/19		Interest		949763UY0		949763UY		WELLS FARGO BANK NAT		 3.500 NOV 09 23		82,000.00		- 0		0.29		235.75		0.2875		- 0		1.00		- 0		- 0		235.75						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/12/19		12/12/19		Interest		89114QCA4		89114QCA		TD BANK		 2.650 JUN 12 24		24,000.00		- 0		1.32		318.00		1.325		- 0		1.00		- 0		- 0		318.00						Fixed Income		Corporates		Financial

		Fixed Income		12/13/19		12/13/19		Interest		17312QW47		17312QW4		CITIBANK NATIONAL AS		 3.550 NOV 24 23		1.00		- 0		1167		11.67		1167		- 0		1.00		- 0		- 0		11.67						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/13/19		12/13/19		Interest		38148P2K2		38148P2K		GOLDMAN SACHS BK USA		 3.600 NOV 28 23		1.00		- 0		2338		23.38		2338		- 0		1.00		- 0		- 0		23.38						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/14/19		12/16/19		Interest		12510GAB8		12510GAB		CCG RECV TRUST		 2.800 SEP 14 26		100,000.00		- 0		0.23		233.33		0.23333		- 0		1.00		- 0		- 0		233.33						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		12636WAE6		12636WAE		CNH EQUIPMENT TR		 2.480 FEB 15 24		40,000.00		- 0		0.21		82.67		0.206675		- 0		1.00		- 0		- 0		82.67						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		14041NFN6		14041NFN		CAPITAL ONE CC TR		 1.990 JUL 17 23		36,000.00		- 0		0.17		59.70		0.1658333333		- 0		1.00		- 0		- 0		59.70						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		14315WAD2		14315WAD		CARMAX AUTO OWNER TR		 2.020 NOV 15 24		61,000.00		- 0		0.17		102.68		0.1683278689		- 0		1.00		- 0		- 0		102.68						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		14686XAD1		14686XAD		CARVANA AUTO REC TR		 2.510 APR 15 24		43,000.00		- 0		0.21		89.94		0.2091627907		- 0		1.00		- 0		- 0		89.94						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		30167LAC3		30167LAC		EXETER AUTO RECV TR		 3.060 MAY 15 23		20,000.00		- 0		0.26		51.00		0.255		- 0		1.00		- 0		- 0		51.00						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		34528DAD5		34528DAD		FORD CREDIT AUTO LS		 2.220 OCT 15 22		45,000.00		- 0		0.19		83.25		0.185		- 0		1.00		- 0		- 0		83.25						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		39154TAQ1		39154TAQ		GREAT AMER LEASE REC		 2.600 JUN 15 21		15,855.71		- 0		0.22		34.35		0.2166411974		- 0		1.00		- 0		- 0		34.35						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		65341KBC9		65341KBC		NEXTGEAR FLRPLN OWN		 2.365 OCT 16 23		100,000.00		- 0		0.2		197.11		0.19711		- 0		1.00		- 0		- 0		197.11						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/15/19		Interest		695114CM8		695114CM		PACIFICORP		 3.850 JUN 15 21		44,000.00		- 0		1.93		847.00		1.925		- 0		1.00		- 0		- 0		847.00						Fixed Income		Corporates		Utility

		Fixed Income		12/15/19		12/16/19		Interest		80285MAE9		80285MAE		SANTANDER DRIVE AUTO		 3.010 MAR 15 22		10,383.99		- 0		0.25		26.05		0.2508669596		- 0		1.00		- 0		- 0		26.05						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		80286HAD1		80286HAD		SANTANDER DRIVE AUTO		 2.160 NOV 15 22		23,000.00		- 0		0.18		41.40		0.18		- 0		1.00		- 0		- 0		41.40						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		96042FAD6		96042FAD		WESTLAKE AUTO RECV T		 3.200 JAN 16 24		16,000.00		- 0		0.27		42.67		0.2666875		- 0		1.00		- 0		- 0		42.67						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		96042GAG7		96042GAG		WESTLAKE AUTO RECV T		 3.320 OCT 16 23		30,000.00		- 0		0.28		83.00		0.2766666667		- 0		1.00		- 0		- 0		83.00						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		981464GH7		981464GH		WORLD FIN NETWORK CC		 2.310 AUG 15 24		84,000.00		- 0		0.19		161.70		0.1925		- 0		1.00		- 0		- 0		161.70						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		98161VAC4		98161VAC		WORLD OMNI AUTO TR		 2.500 APR 17 23		33,000.00		- 0		0.21		68.75		0.2083333333		- 0		1.00		- 0		- 0		68.75						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		98162VAD1		98162VAD		WORLD OMNI AUTO RECV		 2.590 JUL 15 24		55,000.00		- 0		0.22		118.71		0.2158363636		- 0		1.00		- 0		- 0		118.71						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		98163BAC6		98163BAC		WORLD OMNI SELECT AU		 2.000 AUG 15 24		77,000.00		- 0		0.17		128.33		0.1666623377		- 0		1.00		- 0		- 0		128.33						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/16/19		12/16/19		Interest		02007HAC5		02007HAC		ALLY AUTO RECV TR		 1.780 AUG 16 21		14,382.76		- 0		0.15		21.33		0.1483025511		- 0		1.00		- 0		- 0		21.33						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/16/19		12/16/19		Interest		05581JAA2		05581JAA		BNSF RAILWAY CO		 3.442 JUN 16 28		57,769.23		- 0		1.72		994.21		1.721002686		- 0		1.00		- 0		- 0		994.21						Fixed Income		Corporates		Industrial

		Fixed Income		12/17/19		12/17/19		Interest		CASH		CASH		CASH		CASH		102.33				1		102.33		1		- 0		1.00		- 0		- 0		102.33						Cash		UNCLASSIFIED		UNCLASSIFIED

		Fixed Income		12/1/19		12/1/19		Interest		26442CAS3		26442CAS		DUKE ENERGY CAROLINA		 2.950 DEC 01 26		74,000.00		- 0		1.48		1,091.50		1.475		- 0		1.00		- 0		- 0		1,091.50						Fixed Income		Corporates		Utility

		Fixed Income		12/1/19		12/26/19		Interest		3132D53T7		SB8010		FHLMC PC 15Y SB8010		 2.500 OCT 01 34		24,578.75		- 0		0.21		51.21		0.2083507095		- 0		1.00		- 0		- 0		51.21						Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/26/19		Interest		3132D53W0		SB8013		FHLMC PC 15Y SB8013		 2.500 SEP 01 34		77,682.42		- 0		0.21		161.84		0.2083354252		- 0		1.00		- 0		- 0		161.84						Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/26/19		Interest		3140X4HM1		FM1135		FNMA PASSTHRU FM1135		 3.000 APR 01 32		40,996.89		- 0		0.25		102.49		0.2499945728		- 0		1.00		- 0		- 0		102.49						Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/26/19		Interest		31418CQM9		MA3159		FNMA PASSTHRU MA3159		 3.000 OCT 01 27		62,568.23		- 0		0.25		156.42		0.249999081		- 0		1.00		- 0		- 0		156.42						Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/26/19		Interest		31418DFM9		MA3771		FNMA PASSTHRU MA3771		 3.000 SEP 01 39		25,557.60		- 0		0.25		63.89		0.2499843491		- 0		1.00		- 0		- 0		63.89						Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/13/19		12/16/19		Buy		912828YS3		912828YS		UNITED STATES TREAS		 1.750 NOV 15 29		8,000.00		- 0		98.95		7,915.63		98.9453125		- 0		1.00		- 0		(11.92)		(7,927.55)				CHAS		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/15/19		12/16/19		Interest		981464HF0		981464HF		WORLD FIN NET CCMT		 2.210 JUL 15 26		23,000.00		- 0		0.18		42.36		0.184173913		- 0		1.00		- 0		- 0		42.36						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/16/19		12/16/19		Interest		857477AN3		857477AN		STATE STR CORP		 3.300 DEC 16 24		67,000.00		- 0		1.65		1,105.50		1.65		- 0		1.00		- 0		- 0		1,105.50						Fixed Income		Corporates		Financial

		Fixed Income		12/18/19		12/18/19		Interest		03066NAE4		03066NAE		AMERICREDIT AUTO REC		 2.130 JUL 18 25		66,000.00		- 0		0.18		117.15		0.1775		- 0		1.00		- 0		- 0		117.15						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/18/19		12/20/19		Buy		912828YS3		912828YS		UNITED STATES TREAS		 1.750 NOV 15 29		6,000.00		- 0		98.61		5,916.56		98.609375		- 0		1.00		- 0		(10.10)		(5,926.66)				JEFF		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/19/19		12/23/19		Buy		26078JAD2		26078JAD		DOWDUPONT INC		 4.725 NOV 15 28		6,000.00		- 0		113.26		6,795.72		113.262		- 0		1.00		- 0		(29.93)		(6,825.65)				PIPR		Fixed Income		Corporates		Industrial

		Fixed Income		12/19/19		12/23/19		Buy		60871RAG5		60871RAG		MOLSON COORS BEVERAG		 3.000 JUL 15 26		6,000.00		- 0		100.81		6,048.60		100.81		- 0		1.00		- 0		(79.00)		(6,127.60)				PIPR		Fixed Income		Corporates		Industrial

		Fixed Income		12/20/19		12/20/19		Interest		06051GHC6		06051GHC		BANK AMER CORP		 3.004 DEC 20 23		51,000.00		- 0		1.5		766.02		1.502		- 0		1.00		- 0		- 0		766.02						Fixed Income		Corporates		Financial

		Fixed Income		12/20/19		12/20/19		Interest		36256GAF6		36256GAF		GM FINL AUTO LEASE T		 3.480 JUL 20 22		27,000.00		- 0		0.29		78.30		0.29		- 0		1.00		- 0		- 0		78.30						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/21/19		12/21/19		Interest		17312QX87		17312QX8		CITIBANK NATIONAL AS		 3.550 DEC 21 23		41,000.00		- 0		1.77		727.75		1.775		- 0		1.00		- 0		- 0		727.75						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/26/19		12/26/19		Interest		931142EK5		931142EK		WALMART INC		 3.400 JUN 26 23		35,000.00		- 0		1.7		595.00		1.7		- 0		1.00		- 0		- 0		595.00						Fixed Income		Corporates		Industrial

		Fixed Income		12/27/19		12/27/19		Interest		02665WCZ2		02665WCZ		AMERICAN HONDA FIN C		 2.400 JUN 27 24		24,000.00		- 0		1.2		288.00		1.2		- 0		1.00		- 0		- 0		288.00						Fixed Income		Corporates		Industrial

		Fixed Income		12/30/19		12/30/19		Interest		90348JFF2		90348JFF		UBS BK USA SALT LAKE		 3.500 OCT 27 23		83,000.00		- 0		0.29		238.63		0.2875		- 0		1.00		- 0		- 0		238.63						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/30/19		12/31/19		Buy		9128282P4		9128282P		UNITED STATES TREAS		 1.875 JUL 31 22		125,000.00		- 0		100.68		125,844.73		100.67578125		- 0		1.00		- 0		(974.44)		(126,819.17)				CITD		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/30/19		12/31/19		Buy		912828B25		912828B2		UNITED STATES TREAS		 0.625 JAN 15 24		43,010.76		39,000.00		102.13		39,830.27		102.12890625		- 0		1.00		- 0		(123.45)		(44,049.87)				WFS		Fixed Income		US Treasuries		US Treasury Inflation Index

		Fixed Income		12/31/19		12/31/19		Interest		9128285T3		9128285T		UNITED STATES TREAS		 2.625 DEC 31 25		264,000.00		- 0		1.31		3,465.00		1.3125		- 0		1.00		- 0		- 0		3,465.00						Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/31/19		12/31/19		Interest		9128285U0		9128285U		UNITED STATES TREAS		 2.625 DEC 31 23		46,000.00		- 0		1.31		603.75		1.3125		- 0		1.00		- 0		- 0		603.75						Fixed Income		US Treasuries		US Treasury Notes & Bonds
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		C.S. McKee, L.P.

		Account Overview



		Northern CA Tile Industry   						Back to Performance						Trade date cash as of 12/31/2019:		132,955.84

														Settle date cash as of 12/31/2019:		132,955.84





		Pending Trades

				As of:		12/31/19



		Product		Trade Date		Settle Date		Tran Type		Cusip		Ticker		Security Name		Issue		Shares		Original Face		Unit Cost		Total Cost		Market Price		SEC Fee		FX Rate		Commission		Income		Total Amount		Realized Gain		Broker Code		Class		Sector		Industry		Market Cap

















FI Characteristics

		C.S. McKee, L.P.				The information that is presented in this sheet is directly from the fixed income portfolio analytical software (BondEdge). McKee utilizes the holdings in its accounting system but pricing/security attributes come directly from BondEdge’s independent source (IDC).  Occasional adjustments are made to prices in BondEdge based upon information obtained from independent brokers (i.e. missing or incorrect pricing).  Because McKee’s uses different independent security services (SVC and Bloomberg data), it is possible that the characteristics derived from BondEdge may be slightly different than the detail shown in the holdings worksheet.

		Fixed Income Characteristics



		Northern CA Tile Industry   



		Portfolio Code:		25815		Back to Performance														25815

		As Of Date:		12/31/19																43830		43830		12/31/19		11/30/19

		Benchmark		BC Int. Government Credit																BCIGC







		Portfolio Characteristics vs. Benchmark

		Portfolio				Benchmark				Portfolio				Benchmark

		Market Value		$8,698,742		$12,182,245MM				YTW		1.995		1.930

		# Issues		152		4,937				Modified Duration		3.962		3.935

		Average Coupon		2.685		2.646				Spread Duration		2.069		1.565

		Average Quality		Aa2		Aa2				Effective Duration		3.879		3.910

		Maturity Years		4.301		4.292				Convexity		0.094		0.106

		Average Maturity		4.272		4.260				AVG Price		$102.938		$102.942

		Current Yield		2.611		2.573				OAS		30		24

		YTM		2.004		1.941



		Portfolio Sector Allocation vs. Benchmark (% of MV)

		Portfolio				Benchmark

		TREASURY SUBTOTAL		36.59		61.45

		NOMINAL TREASURY		31.79		61.45

		TIPS		4.80		- 0

		AGENCY		8.77		3.85

		SUPRANATIONALS		- 0		2.44

		SOVEREIGN		- 0		0.96

		LOCAL AUTHORITY		- 0		0.67

		CORPORATE SUBTOTAL		39.77		30.63

		INDUSTRIALS		21.07		17.00

		FINANCIALS		16.73		12.14

		UTILITIES		1.97		1.49

		PASSTHROUGH MBS		2.69		- 0

		ARM MBS		- 0		- 0

		CMO		- 0		- 0

		ABS		10.53		- 0

		CMBS		0.10		- 0

		ETF / MUTUAL FUNDS		- 0		- 0

		CASH		1.55		- 0

		TOTAL		100.00		100.00



		Contribution to Effective Duration by Sector vs. Benchmark

		Portfolio				Benchmark

		TREASURY SUBTOTAL		1.87		2.34

		NOMINAL TREASURY		1.68		2.34

		TIPS		0.18		- 0

		AGENCY		0.30		0.12

		SUPRANATIONALS		- 0		0.08

		SOVEREIGN		- 0		0.04

		LOCAL AUTHORITY		- 0		0.03

		CORPORATE SUBTOTAL		1.49		1.30

		INDUSTRIALS		0.88		0.74

		FINANCIALS		0.52		0.50

		UTILITIES		0.08		0.07

		PASSTHROUGH MBS		0.09		- 0

		ARM MBS		- 0		- 0

		CMO		- 0		- 0

		ABS		0.14		- 0

		CMBS		- 0		- 0

		ETF / MUTUAL FUNDS		- 0		- 0

		CASH		0.00		- 0

		TOTAL		3.88		3.91



		Portofolio Quality Breakdown vs. Benchmark (% of MV)

		Portfolio				Benchmark

		Aaa/AAA Subtotal		59.97		66.10

		Cash		1.55		- 0

		Treasury		36.59		61.45

		Agency		8.77		3.85

		Aaa/AAA		13.06		0.80

		Aa/AA		8.42		4.24

		A/A		24.47		13.41

		Baa/BBB		7.14		16.25

		Ba/BB		- 0		- 0

		B/B		- 0		- 0

		Caa/CCC		- 0		- 0

		Ca/CC		- 0		- 0

		C/C		- 0		- 0

		Default		- 0		- 0

		NA		- 0		- 0



		Portfolio Effective Duration vs. Benchmark (% of MV)

		Portfolio				Benchmark

		<0.00		- 0		- 0

		0.00 - 0.99		9.25		0.57

		1.00 - 1.99		11.38		22.34

		2.00 - 2.99		15.20		17.97

		3.00 - 3.99		23.80		15.18

		4.00 - 4.99		9.34		14.29

		5.00 - 5.99		12.73		10.20

		6.00 - 6.99		9.40		9.67

		7.00 - 7.99		5.88		6.38

		8.00 - 8.99		2.79		2.98

		9.00 - 9.99		0.23		0.42

		10.00+		- 0		- 0



		Portfolio Contribution to Effective Duration vs. Benchmark

		Portfolio				Benchmark

		<0.00		- 0		- 0

		0.00 - 0.99		0.36		0.02

		1.00 - 1.99		0.44		0.87

		2.00 - 2.99		0.59		0.70

		3.00 - 3.99		0.92		0.59

		4.00 - 4.99		0.36		0.56

		5.00 - 5.99		0.49		0.40

		6.00 - 6.99		0.36		0.38

		7.00 - 7.99		0.23		0.25

		8.00 - 8.99		0.11		0.12

		9.00 - 9.99		0.01		0.02

		10.00+		- 0		- 0



		Portfolio Average Coupon vs. Benchmark (% of MV)

		Portfolio				Benchmark

		0.00 - 0.99		4.80		0.03

		1.00 - 1.99		11.49		24.70

		2.00 - 2.99		47.42		47.01

		3.00 - 3.99		30.51		16.93

		4.00 - 4.99		3.66		7.19

		5.00 - 5.99		0.98		2.14

		6.00 - 6.99		0.70		1.13

		7.00 - 7.99		0.43		0.54

		8.00 - 8.99		0.01		0.26

		9.00 - 9.99		- 0		0.05

		10.00 - 14.99		- 0		0.02

		15.00+		- 0		- 0



		Portfolio Average Maturity vs. Benchmark (% of MV)

		Portfolio				Benchmark

		0.00 - 0.99		6.80		0.46

		1.00 - 2.99		25.33		37.47

		3.00 - 4.99		33.06		27.82

		5.00 - 6.99		23.65		18.52

		7.00 - 9.99		11.16		15.71

		10.00 - 19.99		- 0		0.02

		20.00+		- 0		- 0

																				8698741.90659999















































Portfolio Sector Allocation vs. Benchmark (% of MV)



Portfolio	TREASURY SUBTOTAL	NOMINAL TREASURY	TIPS	AGENCY	SUPRANATIONALS	SOVEREIGN	LOCAL AUTHORITY	CORPORATE SUBTOTAL	INDUSTRIALS	FINANCIALS	UTILITIES	PASSTHROUGH MBS	ARM MBS	CMO	ABS	CMBS	ETF / MUTUAL FUNDS	CASH	36.590000000000003	31.79	4.8	8.77	0	0	0	39.770000000000003	21.07	16.73	1.97	2.69	0	0	10.53	0.1	0	1.55	Benchmark	TREASURY SUBTOTAL	NOMINAL TREASURY	TIPS	AGENCY	SUPRANATIONALS	SOVEREIGN	LOCAL AUTHORITY	CORPORATE SUBTOTAL	INDUSTRIALS	FINANCIALS	UTILITIES	PASSTHROUGH MBS	ARM MBS	CMO	ABS	CMBS	ETF / MUTUAL FUNDS	CASH	61.45	61.45	0	3.85	2.44	0.96	0.67	30.63	17	12.14	1.49	0	0	0	0	0	0	0	







Contribution to Effective Duration by Sector vs. Benchmark



Portfolio	TREASURY SUBTOTAL	NOMINAL TREASURY	TIPS	AGENCY	SUPRANATIONALS	SOVEREIGN	LOCAL AUTHORITY	CORPORATE SUBTOTAL	INDUSTRIALS	FINANCIALS	UTILITIES	PASSTHROUGH MBS	ARM MBS	CMO	ABS	CMBS	ETF / MUTUAL FUNDS	CASH	TOTAL	1.8680000000000001	1.6839999999999999	0.184	0.29499999999999998	0	0	0	1.486	0.88400000000000001	0.52100000000000002	8.1000000000000003E-2	8.5999999999999993E-2	0	0	0.14299999999999999	0	0	1E-3	3.879	Benchmark	TREASURY SUBTOTAL	NOMINAL TREASURY	TIPS	AGENCY	SUPRANATIONALS	SOVEREIGN	LOCAL AUTHORITY	CORPORATE SUBTOTAL	INDUSTRIALS	FINANCIALS	UTILITIES	PASSTHROUGH MBS	ARM MBS	CMO	ABS	CMBS	ETF / MUTUAL FUNDS	CASH	TOTAL	2.34	2.34	0	0.12	7.5999999999999998E-2	4.3999999999999997E-2	2.5999999999999999E-2	1.304	0.73599999999999999	0.499	6.9000000000000006E-2	0	0	0	0	0	0	0	3.91	







Portofolio Quality Breakdown vs. Benchmark (% of MV) 



Portfolio	Aaa/AAA Subtotal	Cash	Treasury	Agency	Aaa/AAA	Aa/AA	A/A	Baa/BBB	Ba/BB	B/B	Caa/CCC	Ca/CC	C/C	Default	NA	59.97	1.55	36.590000000000003	8.77	13.06	8.42	24.47	7.14	0	0	0	0	0	0	0	Benchmark	Aaa/AAA Subtotal	Cash	Treasury	Agency	Aaa/AAA	Aa/AA	A/A	Baa/BBB	Ba/BB	B/B	Caa/CCC	Ca/CC	C/C	Default	NA	66.099999999999994	0	61.45	3.85	0.8	4.24	13.41	16.25	0	0	0	0	0	0	0	







Portfolio Effective Duration vs. Benchmark (% of MV) 



Portfolio	<	0.00	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00+	0	9.25	11.38	15.2	23.8	9.34	12.73	9.4	5.88	2.79	0.23	0	Benchmark	<	0.00	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00+	0	0.56999999999999995	22.34	17.97	15.18	14.29	10.199999999999999	9.67	6.38	2.98	0.42	0	







Portfolio Contribution to Effective Duration vs. Benchmark 



Portfolio	<	0.00	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00+	0	0.35799999999999998	0.441	0.58899999999999997	0.92300000000000004	0.36199999999999999	0.49299999999999999	0.36399999999999999	0.22800000000000001	0.108	8.0000000000000002E-3	0	Benchmark	<	0.00	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00+	0	2.1999999999999999E-2	0.873	0.70199999999999996	0.59299999999999997	0.55800000000000005	0.39800000000000002	0.378	0.249	0.11600000000000001	1.6E-2	0	







Portfolio Average Coupon vs. Benchmark (% of MV) 



Portfolio	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00 - 14.99	15.00+	4.8	11.49	47.42	30.51	3.66	0.98	0.7	0.43	0.01	0	0	0	Benchmark	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00 - 14.99	15.00+	0.03	24.7	47.01	16.93	7.19	2.14	1.1299999999999999	0.54	0.26	0.05	0.02	0	







Portfolio Average Maturity vs. Benchmark (% of MV) 



Portfolio	0.00 - 0.99	1.00 - 2.99	3.00 - 4.99	5.00 - 6.99	7.00 - 9.99	10.00 - 19.99	20.00+	6.8	25.33	33.06	23.65	11.16	0	0	Benchmark	0.00 - 0.99	1.00 - 2.99	3.00 - 4.99	5.00 - 6.99	7.00 - 9.99	10.00 - 19.99	20.00+	0.46	37.47	27.82	18.52	15.71	0.02	0	









Prior Month Holdings

		Holdings

		As of		11/30/19

		Product		Cusip		Ticker		Security Name		Issue		Shares		Original Face		Unit Cost		Total Cost		Market Price		Market Value		Accrued Income		Total Value		Percent of Portfolio		Class		Sector		Industry		Market Cap		SP Rating		SP Rating Date		Moody Rating		Moody Rating Date		Fitch Rating		Fitch Rating Date

		Fixed Income		CASH		CASH		CASH		CASH		191,883.71		191,883.71		1		191,883.71		1		191,883.71		- 0		191,883.71		2.21		Cash		UNCLASSIFIED		UNCLASSIFIED

		Fixed Income		00206RDQ2		00206RDQ		AT&T INC		 4.250 MAR 01 27		30,000.00		30,000.00		100.866		30,259.92		109.401		32,820.30		318.75		33,139.05		0.38		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa2		11/30/19		A-		11/30/19

		Fixed Income		00287YBU2		00287YBU		ABBVIE INC		 2.950 NOV 21 26		45,000.00		45,000.00		99.881		44,946.45		100.939		45,422.55		36.88		45,459.43		0.52		Fixed Income		Corporates		Industrial				A- 		11/30/19		Baa2		11/30/19

		Fixed Income		02007HAC5		02007HAC		ALLY AUTO RECV TR		 1.780 AUG 16 21		14,382.76		53,000.00		99.988		14,381.06		99.952		14,375.86		10.67		14,386.52		0.17		Fixed Income		Asset Backed Securities		Non US Agency ABS								Aaa		11/30/19		AAA		11/30/19

		Fixed Income		023771R91		023771R9		AMER AIRLINE 16-3 AA		 3.000 OCT 15 28		7,846.74		9,000.00		100		7,846.74		101.526		7,966.48		30.34		7,996.82		0.09		Fixed Income		Corporates		Industrial				AA+		11/30/19		Aa3		11/30/19

		Fixed Income		0258M0DX4		0258M0DX		AMERICAN EXPRESS CR		 2.600 SEP 14 20		70,000.00		70,000.00		100.863		70,604.08		100.439		70,307.30		389.28		70,696.58		0.81		Fixed Income		Corporates		Financial				A-		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		02665WCZ2		02665WCZ		AMERICAN HONDA FIN C		 2.400 JUN 27 24		24,000.00		24,000.00		99.775		23,946.00		100.959		24,230.16		246.40		24,476.56		0.28		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19

		Fixed Income		98161VAC4		98161VAC		WORLD OMNI AUTO TR		 2.500 APR 17 23		33,000.00		33,000.00		99.975		32,991.67		100.459		33,151.47		36.67		33,188.14		0.38		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		98162VAD1		98162VAD		WORLD OMNI AUTO RECV		 2.590 JUL 15 24		55,000.00		55,000.00		99.998		54,998.70		101.193		55,656.15		63.31		55,719.46		0.64		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		98163BAC6		98163BAC		WORLD OMNI SELECT AU		 2.000 AUG 15 24		77,000.00		77,000.00		99.991		76,993.29		99.778		76,829.06		68.44		76,897.50		0.89		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		949763UY0		949763UY		WELLS FARGO BANK NAT		 3.500 NOV 09 23		82,000.00		82,000.00		99.625		81,692.50		105.192		86,257.44		172.99		86,430.43		1.00		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		96042FAD6		96042FAD		WESTLAKE AUTO RECV T		 3.200 JAN 16 24		16,000.00		16,000.00		99.993		15,998.81		100.421		16,067.36		22.76		16,090.12		0.19		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19

		Fixed Income		96042GAG7		96042GAG		WESTLAKE AUTO RECV T		 3.320 OCT 16 23		30,000.00		30,000.00		99.984		29,995.26		100.881		30,264.30		44.27		30,308.57		0.35		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19

		Fixed Income		961214DS9		961214DS		WESTPAC BKG CORP		 2.750 JAN 11 23		15,000.00		15,000.00		99.899		14,984.85		101.814		15,272.10		160.42		15,432.52		0.18		Fixed Income		Corporates		Financial				AA-		11/30/19		Aa3		11/30/19		AA-		11/30/19

		Fixed Income		981464GH7		981464GH		WORLD FIN NETWORK CC		 2.310 AUG 15 24		84,000.00		84,000.00		99.13		83,268.79		100.197		84,165.48		86.24		84,251.72		0.97		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		981464HF0		981464HF		WORLD FIN NET CCMT		 2.210 JUL 15 26		23,000.00		23,000.00		99.992		22,998.09		100.313		23,071.99		22.59		23,094.58		0.27		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		912828YB0		912828YB		UNITED STATES TREAS		 1.625 AUG 15 29		136,000.00		136,000.00		99.981		135,974.18		98.516		133,981.76		648.59		134,630.35		1.55		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828YS3		912828YS		UNITED STATES TREAS		 1.750 NOV 15 29		6,000.00		6,000.00		99.875		5,992.50		99.738		5,984.28		4.62		5,988.90		0.07		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		92343VDY7		92343VDY		VERIZON COMMUNICATIO		 4.125 MAR 16 27		18,000.00		18,000.00		111.034		19,986.12		111.144		20,005.92		154.69		20,160.61		0.23		Fixed Income		Corporates		Industrial				BBB+		11/30/19		Baa1		11/30/19		A-		11/30/19

		Fixed Income		927804FU3		927804FU		VIRGINIA ELEC & PWR		 3.150 JAN 15 26		26,000.00		26,000.00		97.126		25,252.64		104.425		27,150.50		309.40		27,459.90		0.32		Fixed Income		Corporates		Utility				BBB+		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		931142EK5		931142EK		WALMART INC		 3.400 JUN 26 23		35,000.00		35,000.00		100.466		35,163.17		104.98		36,743.00		512.36		37,255.36		0.43		Fixed Income		Corporates		Industrial				AA		11/30/19		Aa2		11/30/19		AA		11/30/19

		Fixed Income		94974BGP9		94974BGP		WELLS FARGO CO MTN B		 3.550 SEP 29 25		96,000.00		96,000.00		106.558		102,295.68		105.589		101,365.44		586.93		101,952.37		1.17		Fixed Income		Corporates		Financial				A-		11/30/19		A2		11/30/19		A+		11/30/19

		Fixed Income		912828P79		912828P7		UNITED STATES TREAS		 1.500 FEB 28 23		133,000.00		133,000.00		97.351		129,476.87		99.664		132,553.12		490.48		133,043.60		1.53		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828RC6		912828RC		UNITED STATES TREAS		 2.125 AUG 15 21		137,000.00		137,000.00		100.793		138,086.37		100.777		138,064.49		854.39		138,918.88		1.60		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828U24		912828U2		UNITED STATES TREAS		 2.000 NOV 15 26		331,000.00		331,000.00		96.507		319,437.36		101.805		336,974.55		290.99		337,265.54		3.88		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828V98		912828V9		UNITED STATES TREAS		 2.250 FEB 15 27		100,000.00		100,000.00		103.762		103,761.72		103.527		103,527.00		660.33		104,187.33		1.20		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828VS6		912828VS		UNITED STATES TREAS		 2.500 AUG 15 23		45,000.00		45,000.00		101.025		45,461.13		103.16		46,422.00		330.16		46,752.16		0.54		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828WZ9		912828WZ		UNITED STATES TREAS		 1.750 APR 30 22		96,000.00		96,000.00		100.168		96,161.25		100.34		96,326.40		143.08		96,469.48		1.11		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128286A3		9128286A		UNITED STATES TREAS		 2.625 JAN 31 26		244,000.00		244,000.00		101.272		247,103.16		105.359		257,075.96		2,140.80		259,216.76		2.99		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128286G0		9128286G		UNITED STATES TREAS		 2.375 FEB 29 24		54,000.00		54,000.00		102.377		55,283.55		103.031		55,636.74		315.31		55,952.05		0.64		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128286T2		9128286T		UNITED STATES TREAS		 2.375 MAY 15 29		94,000.00		94,000.00		103.193		97,001.02		105.109		98,802.46		98.13		98,900.59		1.14		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828B25		912828B2		UNITED STATES TREAS		 0.625 JAN 15 24		259,689.68		236,000.00		101.985		264,845.73		101.572		263,772.00		613.06		264,385.06		3.05		Fixed Income		US Treasuries		US Treasury Inflation Index				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828M49		912828M4		UNITED STATES TREAS		 1.875 OCT 31 22		76,000.00		76,000.00		95.871		72,862.02		100.762		76,579.12		121.36		76,700.48		0.88		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828N71		912828N7		UNITED STATES TREAS		 0.625 JAN 15 26		61,591.92		57,000.00		103.594		63,805.38		102.559		63,168.06		145.40		63,313.46		0.73		Fixed Income		US Treasuries		US Treasury Inflation Index				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128283F5		9128283F		UNITED STATES TREAS		 2.250 NOV 15 27		128,000.00		128,000.00		99.222		127,004.18		103.758		132,810.24		126.59		132,936.83		1.53		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128283V0		9128283V		UNITED STATES TREAS		 2.500 JAN 31 25		153,000.00		153,000.00		104.23		159,471.33		104.16		159,364.80		1,278.46		160,643.26		1.85		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128285M8		9128285M		UNITED STATES TREAS		 3.125 NOV 15 28		251,000.00		251,000.00		106.769		267,990.28		111.191		279,089.41		344.78		279,434.19		3.22		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128285P1		9128285P		UNITED STATES TREAS		 2.875 NOV 30 23		20,000.00		20,000.00		103.803		20,760.62		104.809		20,961.80		285.95		21,247.75		0.24		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128285T3		9128285T		UNITED STATES TREAS		 2.625 DEC 31 25		264,000.00		264,000.00		103.792		274,010.27		105.309		278,015.76		2,896.97		280,912.73		3.24		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128285U0		9128285U		UNITED STATES TREAS		 2.625 DEC 31 23		46,000.00		46,000.00		100.404		46,185.78		103.93		47,807.80		504.77		48,312.57		0.56		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		907833AJ6		907833AJ		UNION PACIFIC RR CO		 8.000 JAN 10 21		1,148.62		63,000.00		122.75		1,409.93		101.8		1,169.30		36.60		1,205.89		0.01		Fixed Income		Corporates		Industrial				AA-		11/30/19		Aa3		11/30/19

		Fixed Income		911312BR6		911312BR		UNITED PARCEL SERVIC		 3.400 MAR 15 29		8,000.00		8,000.00		99.882		7,990.56		107.608		8,608.64		57.42		8,666.06		0.10		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19

		Fixed Income		91159HHC7		91159HHC		U S BANCORP MTNS BK		 3.000 MAR 15 22		70,000.00		70,000.00		100.336		70,235.33		102.38		71,666.00		443.33		72,109.33		0.83		Fixed Income		Corporates		Financial				A+		11/30/19		A1		11/30/19		AA-		11/30/19

		Fixed Income		91159HHX1		91159HHX		U S BANCORP MTNS BK		 2.400 JUL 30 24		41,000.00		41,000.00		99.902		40,959.82		101.331		41,545.71		333.47		41,879.18		0.48		Fixed Income		Corporates		Financial				A+		11/30/19		A1		11/30/19		AA-		11/30/19

		Fixed Income		9128282P4		9128282P		UNITED STATES TREAS		 1.875 JUL 31 22		21,000.00		21,000.00		98.275		20,637.76		100.695		21,145.95		131.61		21,277.56		0.25		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128283D0		9128283D		UNITED STATES TREAS		 2.250 OCT 31 24		126,000.00		126,000.00		99.424		125,274.13		102.891		129,642.66		241.44		129,884.10		1.50		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		89153UAF8		89153UAF		TOTAL CAP CDA LTD		 2.750 JUL 15 23		41,000.00		41,000.00		96.396		39,522.29		103.012		42,234.92		425.94		42,660.86		0.49		Fixed Income		Corporates		Industrial				A+		11/30/19		Aa3		11/30/19		AA-		11/30/19

		Fixed Income		89236TCZ6		89236TCZ		TOYOTA MOTOR CREDIT		 1.900 APR 08 21		35,000.00		35,000.00		99.653		34,878.70		100.096		35,033.60		97.90		35,131.50		0.40		Fixed Income		Corporates		Industrial				AA-		11/30/19		Aa3		11/30/19		A+		11/30/19

		Fixed Income		90276EAA5		90276EAA		UBS COML MTG TR		 1.887 JUN 17 50		8,793.57		19,000.00		99.998		8,793.36		99.728		8,769.65		13.83		8,783.48		0.10		Fixed Income		Commercial MBS		Non US Agency CMBS								Aaa		11/30/19		AAA		11/30/19

		Fixed Income		90348JFF2		90348JFF		UBS BK USA SALT LAKE		 3.500 OCT 27 23		120,000.00		120,000.00		99.575		119,490.00		105.147		126,176.40		368.22		126,544.62		1.46		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		90348JJQ4		90348JJQ		UBS BK USA SALT LAKE		 2.900 APR 03 24		9,000.00		9,000.00		99.625		8,966.25		102.967		9,267.03		20.02		9,287.05		0.11		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		907818EY0		907818EY		UNION PACIFIC CORP		 3.950 SEP 10 28		31,000.00		31,000.00		99.398		30,813.53		110.641		34,298.71		275.51		34,574.22		0.40		Fixed Income		Corporates		Industrial				A-		11/30/19		Baa1		11/30/19

		Fixed Income		695114CP1		695114CP		PACIFICORP		 2.950 FEB 01 22		21,000.00		21,000.00		105.022		22,054.54		101.94		21,407.40		206.50		21,613.90		0.25		Fixed Income		Corporates		Utility				A+		11/30/19		A1		11/30/19		WD		11/30/19

		Fixed Income		7954503N3		7954503N		SALLIE MAE BK SLT LA		 2.400 JUN 20 22		105,000.00		105,000.00		99.675		104,658.75		100.84		105,882.00		1,139.18		107,021.18		1.23		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		80285MAE9		80285MAE		SANTANDER DRIVE AUTO		 3.010 MAR 15 22		10,383.99		25,000.00		100.105		10,394.94		100.07		10,391.26		13.89		10,405.15		0.12		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19		Aaa		11/30/19

		Fixed Income		80286HAD1		80286HAD		SANTANDER DRIVE AUTO		 2.160 NOV 15 22		23,000.00		23,000.00		99.989		22,997.55		100.05		23,011.50		22.08		23,033.58		0.27		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19		Aaa		11/30/19

		Fixed Income		857477AN3		857477AN		STATE STR CORP		 3.300 DEC 16 24		67,000.00		67,000.00		101.216		67,814.85		105.355		70,587.85		1,013.38		71,601.23		0.82		Fixed Income		Corporates		Financial				A		11/30/19		A1		11/30/19		AA-		11/30/19

		Fixed Income		89114QCA4		89114QCA		TD BANK		 2.650 JUN 12 24		24,000.00		24,000.00		99.986		23,996.64		102.02		24,484.80		299.70		24,784.50		0.29		Fixed Income		Corporates		Financial				A		11/30/19		Aa3		11/30/19

		Fixed Income		674599DC6		674599DC		OCCIDENTAL PETE CORP		 5.550 MAR 15 26		20,000.00		20,000.00		112.779		22,555.80		113.348		22,669.60		234.33		22,903.93		0.26		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa3		11/30/19		BBB+		11/30/19

		Fixed Income		68389XBL8		68389XBL		ORACLE CORP		 2.400 SEP 15 23		26,000.00		26,000.00		97.161		25,261.76		101.286		26,334.36		131.73		26,466.09		0.30		Fixed Income		Corporates		Industrial				A+		11/30/19		A1		11/30/19		A		11/30/19

		Fixed Income		68389XBM6		68389XBM		ORACLE CORP		 2.650 JUL 15 26		24,000.00		24,000.00		97.192		23,326.12		101.911		24,458.64		240.27		24,698.91		0.28		Fixed Income		Corporates		Industrial				A+		11/30/19		A1		11/30/19		A		11/30/19

		Fixed Income		693475AV7		693475AV		PNC FINANCIAL SERVIC		 3.500 JAN 23 24		98,000.00		98,000.00		100.712		98,697.76		105.293		103,187.14		1,219.56		104,406.70		1.20		Fixed Income		Corporates		Financial				A-		11/30/19		A3		11/30/19		A+		11/30/19

		Fixed Income		693476BN2		693476BN		PNC FUNDING CORP		 3.300 MAR 08 22		46,000.00		46,000.00		100.539		46,247.74		102.706		47,244.76		349.98		47,594.74		0.55		Fixed Income		Corporates		Financial				A-		11/30/19		A3		11/30/19		A+		11/30/19

		Fixed Income		695114CM8		695114CM		PACIFICORP		 3.850 JUN 15 21		44,000.00		44,000.00		103.225		45,419.04		102.524		45,110.56		781.12		45,891.68		0.53		Fixed Income		Corporates		Utility				A+		11/30/19		A1		11/30/19		WD		11/30/19

		Fixed Income		61760ASL4		61760ASL		MORGAN STANLEY PVT B		 3.550 NOV 24 23		46,000.00		46,000.00		99.35		45,701.00		105.361		48,466.06		35.79		48,501.85		0.56		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		61760AYB9		61760AYB		MORGAN STANLEY PVT B		 2.850 APR 04 24		28,000.00		28,000.00		99.375		27,825.00		102.699		28,755.72		126.81		28,882.53		0.33		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		65341KBC9		65341KBC		NEXTGEAR FLRPLN OWN		 2.365 OCT 16 23		100,000.00		100,000.00		100		100,000.00		100.184		100,184.00		105.13		100,289.13		1.16		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19		Aaa		11/30/19

		Fixed Income		654740AX7		654740AX		NISSAN MTR ACCEP COR		 2.150 JUL 13 20		16,000.00		16,000.00		100.224		16,035.84		100.011		16,001.76		131.87		16,133.63		0.19		Fixed Income		Corporates		Industrial				A- 		11/30/19		A3		11/30/19

		Fixed Income		666807BK7		666807BK		NORTHROP GRUMMAN COR		 3.200 FEB 01 27		27,000.00		27,000.00		98.152		26,501.04		104.058		28,095.66		288.00		28,383.66		0.33		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa2		11/30/19		BBB		11/30/19

		Fixed Income		674599CE3		674599CE		OCCIDENTAL PETE CORP		 2.700 FEB 15 23		25,000.00		25,000.00		96.663		24,165.63		100.541		25,135.25		198.75		25,334.00		0.29		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa3		11/30/19		BBB+		11/30/19

		Fixed Income		594918BX1		594918BX		MICROSOFT CORP		 2.875 FEB 06 24		81,000.00		81,000.00		100.555		81,449.90		103.821		84,095.01		743.91		84,838.92		0.98		Fixed Income		Corporates		Industrial				AAA		11/30/19		Aaa		11/30/19		AA+		11/30/19

		Fixed Income		59523UAN7		59523UAN		MID-AMERICA APTS LP		 3.600 JUN 01 27		25,000.00		25,000.00		96.149		24,037.30		106.491		26,622.75		450.00		27,072.75		0.31		Fixed Income		Corporates		Financial				BBB+		11/30/19		Baa1		11/30/19		BBB+		11/30/19

		Fixed Income		6174468J1		6174468J		MORGAN STANLEY		 2.720 JUL 22 25		38,000.00		38,000.00		100.834		38,316.92		101.187		38,451.06		367.50		38,818.56		0.45		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		61744YAH1		61744YAH		MORGAN STANLEY		 2.750 MAY 19 22		21,000.00		21,000.00		97.82		20,542.30		101.401		21,294.21		19.25		21,313.46		0.25		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		61744YAN8		61744YAN		MORGAN STANLEY		 3.125 JAN 23 23		39,000.00		39,000.00		100.154		39,060.16		102.689		40,048.71		433.33		40,482.04		0.47		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		61747MZ87		61747MZ8		MORGAN STANLEY BK N		 3.250 MAY 31 23		37,000.00		37,000.00		99.375		36,768.75		103.818		38,412.66		609.49		39,022.15		0.45		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		48128LRZ4		48128LRZ		JPMORGAN CHASE BK NA		2.00013 DEC 04 23		85,000.00		85,000.00		99.625		84,681.25		99.625		84,681.25		- 0		84,681.25		0.98		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		501044CX7		501044CX		KROGER CO		 3.300 JAN 15 21		27,000.00		27,000.00		102.77		27,747.78		101.308		27,353.16		336.60		27,689.76		0.32		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa1		11/30/19		WD		11/30/19

		Fixed Income		539830BH1		539830BH		LOCKHEED MARTIN CORP		 3.550 JAN 15 26		26,000.00		26,000.00		103.279		26,852.67		107.424		27,930.24		348.69		28,278.93		0.33		Fixed Income		Corporates		Industrial				A-		11/30/19		Baa1		11/30/19		A-		11/30/19

		Fixed Income		58013MEY6		58013MEY		MCDONALDS CORP MED T		 3.700 JAN 30 26		20,000.00		20,000.00		102.904		20,580.80		107.534		21,506.80		248.72		21,755.52		0.25		Fixed Income		Corporates		Industrial				BBB+		11/30/19		Baa1		11/30/19		WD		11/30/19

		Fixed Income		58933YAR6		58933YAR		MERCK & CO INC		 2.750 FEB 10 25		55,000.00		55,000.00		99.654		54,809.64		103.155		56,735.25		466.35		57,201.60		0.66		Fixed Income		Corporates		Industrial				AA		11/30/19		A1		11/30/19		A+		11/30/19

		Fixed Income		58933YAX3		58933YAX		MERCK & CO INC		 3.400 MAR 07 29		19,000.00		19,000.00		99.438		18,893.22		108.672		20,647.68		150.73		20,798.41		0.24		Fixed Income		Corporates		Industrial				AA		11/30/19		A1		11/30/19		A+		11/30/19

		Fixed Income		39154TAQ1		39154TAQ		GREAT AMER LEASE REC		 2.600 JUN 15 21		15,855.71		17,000.00		99.987		15,853.69		100.24		15,893.76		18.32		15,912.09		0.18		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		437076BN1		437076BN		HOME DEPOT INC		 2.125 SEP 15 26		62,000.00		62,000.00		93.347		57,875.14		100.098		62,060.76		278.14		62,338.90		0.72		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		44891ABD8		44891ABD		HYUNDAI CAP AMER INC		 3.500 NOV 02 26		24,000.00		24,000.00		99.975		23,994.00		100.659		24,158.16		72.33		24,230.49		0.28		Fixed Income		Corporates		Industrial				BBB+		11/30/19		Baa1		11/30/19

		Fixed Income		46625HJD3		46625HJD		JPMORGAN CHASE & CO		 4.500 JAN 24 22		37,000.00		37,000.00		105.419		39,005.03		104.928		38,823.36		587.38		39,410.74		0.45		Fixed Income		Corporates		Financial				A-		11/30/19		A2		11/30/19		AA-		11/30/19

		Fixed Income		46625HJE1		46625HJE		JPMORGAN CHASE & CO		 3.250 SEP 23 22		59,000.00		59,000.00		101.996		60,177.79		103.309		60,952.31		362.19		61,314.50		0.71		Fixed Income		Corporates		Financial				A-		11/30/19		A2		11/30/19		AA-		11/30/19

		Fixed Income		46647PAY2		46647PAY		JP MORGAN CHASE BANK		 4.023 DEC 05 24		37,000.00		37,000.00		100		37,000.00		106.391		39,364.67		727.72		40,092.39		0.46		Fixed Income		Corporates		Financial				A-		11/30/19		A2		11/30/19		AA-		11/30/19

		Fixed Income		36256GAF6		36256GAF		GM FINL AUTO LEASE T		 3.480 JUL 20 22		27,000.00		27,000.00		100.168		27,045.35		101.381		27,372.87		28.71		27,401.58		0.32		Fixed Income		Asset Backed Securities		Non US Agency ABS				AA		11/30/19		Aa1		11/30/19

		Fixed Income		37045XBW5		37045XBW		GENERAL MTRS FINL CO		 3.950 APR 13 24		35,000.00		35,000.00		102.45		35,857.57		103.937		36,377.95		184.33		36,562.28		0.42		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa3		11/30/19		BBB		11/30/19

		Fixed Income		37045XCR5		37045XCR		GENERAL MTRS FINL CO		 5.100 JAN 17 24		34,000.00		34,000.00		102.646		34,899.77		108.074		36,745.16		645.43		37,390.59		0.43		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa3		11/30/19		BBB		11/30/19

		Fixed Income		377372AM9		377372AM		GLAXOSMITHKLINE CAP		 3.625 MAY 15 25		39,000.00		39,000.00		99.432		38,778.63		107.088		41,764.32		62.83		41,827.15		0.48		Fixed Income		Corporates		Industrial				A+		11/30/19		A2		11/30/19		A-		11/30/19

		Fixed Income		38141GWQ3		38141GWQ		GOLDMAN SACHS GROUP		 3.272 SEP 29 25		83,000.00		83,000.00		99.256		82,382.34		103.468		85,878.44		467.71		86,346.15		0.99		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		38148P2K2		38148P2K		GOLDMAN SACHS BK USA		 3.600 NOV 28 23		158,000.00		158,000.00		99.625		157,407.50		105.566		166,794.28		46.75		166,841.03		1.92		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		31418CQM9		MA3159		FNMA PASSTHRU MA3159		 3.000 OCT 01 27		62,568.23		98,000.00		102.688		64,249.75		102.603		64,196.88		156.42		64,353.30		0.74		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		31418DFM9		MA3771		FNMA PASSTHRU MA3771		 3.000 SEP 01 39		25,557.60		26,000.00		102.812		26,276.41		102.437		26,180.44		63.89		26,244.33		0.30		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		31428XBV7		31428XBV		FEDEX CORP		 3.100 AUG 05 29		30,000.00		30,000.00		99.666		29,899.80		99.313		29,793.90		328.08		30,121.98		0.35		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa2		11/30/19

		Fixed Income		316773CX6		316773CX		FIFTH THIRD BANCORP		 3.650 JAN 25 24		31,000.00		31,000.00		99.814		30,942.34		105.291		32,640.21		396.03		33,036.24		0.38		Fixed Income		Corporates		Financial				BBB+		11/30/19		Baa1		11/30/19		A-		11/30/19

		Fixed Income		34528DAD5		34528DAD		FORD CREDIT AUTO LS		 2.220 OCT 15 22		45,000.00		45,000.00		99.983		44,992.14		100.477		45,214.65		44.40		45,259.05		0.52		Fixed Income		Asset Backed Securities		Non US Agency ABS								Aaa		11/30/19		AAA		11/30/19

		Fixed Income		345370CR9		345370CR		FORD MTR CO DEL		 4.346 DEC 08 26		37,000.00		37,000.00		96.133		35,569.33		100.974		37,360.38		772.74		38,133.12		0.44		Fixed Income		Corporates		Industrial				BBB-		11/30/19		Ba1		11/30/19		BBB		11/30/19

		Fixed Income		30231GAT9		30231GAT		EXXON MOBIL CORP		 3.043 MAR 01 26		27,000.00		27,000.00		103.672		27,991.39		105.307		28,432.89		205.40		28,638.29		0.33		Fixed Income		Corporates		Industrial				AA+		11/30/19		Aaa		11/30/19

		Fixed Income		3132D53T7		SB8010		FHLMC PC 15Y SB8010		 2.500 OCT 01 34		24,578.75		25,000.00		101.375		24,916.71		100.908		24,801.93		51.21		24,853.13		0.29		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		3132D53W0		SB8013		FHLMC PC 15Y SB8013		 2.500 SEP 01 34		77,682.42		80,000.00		101.656		78,969.04		100.908		78,387.78		161.84		78,549.61		0.90		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		31331FAX9		31331FAX		FEDERAL EXPRESS PASS		 6.720 JUL 15 23		36,513.87		165,000.00		108.45		39,599.29		103.087		37,641.05		940.04		38,581.09		0.44		Fixed Income		Corporates		Industrial				BBB+		11/30/19		A3		11/30/19

		Fixed Income		31331FBA8		31331FBA		FEDERAL EXPRESS PASS		 7.650 JUL 15 24		34,785.71		104,000.00		121.9		42,403.78		105.8		36,803.28		1,126.62		37,929.90		0.44		Fixed Income		Corporates		Industrial				BBB+		11/30/19		A3		11/30/19

		Fixed Income		3140X4HM1		FM1135		FNMA PASSTHRU FM1135		 3.000 APR 01 32		40,996.89		45,000.00		102.859		42,169.14		102.662		42,088.23		102.49		42,190.72		0.49		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		25468PDF0		25468PDF		DISNEY WALT CO MTNS		 3.150 SEP 17 25		16,000.00		16,000.00		97.559		15,609.44		106.316		17,010.56		103.60		17,114.16		0.20		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		25468PDM5		25468PDM		DISNEY WALT CO MTNS		 1.850 JUL 30 26		12,000.00		12,000.00		92.786		11,134.31		98.663		11,839.56		74.62		11,914.18		0.14		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		26078JAC4		26078JAC		DOWDUPONT INC		 4.493 NOV 15 25		16,000.00		16,000.00		100		16,000.00		110.025		17,604.00		31.95		17,635.95		0.20		Fixed Income		Corporates		Industrial				A-		11/30/19		Baa1		11/30/19		BBB+		11/30/19

		Fixed Income		26442CAS3		26442CAS		DUKE ENERGY CAROLINA		 2.950 DEC 01 26		74,000.00		74,000.00		99.758		73,820.92		104.091		77,027.34		1,091.50		78,118.84		0.90		Fixed Income		Corporates		Utility				A		11/30/19		Aa2		11/30/19		WD		11/30/19

		Fixed Income		30167LAC3		30167LAC		EXETER AUTO RECV TR		 3.060 MAY 15 23		20,000.00		20,000.00		99.992		19,998.50		100.929		20,185.80		27.20		20,213.00		0.23		Fixed Income		Asset Backed Securities		Non US Agency ABS				AA		11/30/19		Aaa		11/30/19

		Fixed Income		30219GAR9		30219GAR		EXPRESS SCRIPTS HLDG		 2.600 NOV 30 20		20,000.00		20,000.00		99.977		19,995.40		100.528		20,105.60		261.44		20,367.04		0.23		Fixed Income		Corporates		Industrial				A-		11/30/19		WR		11/30/19		BBB		11/30/19

		Fixed Income		20030NBJ9		20030NBJ		COMCAST CORP NEW		 3.600 MAR 01 24		62,000.00		62,000.00		102.745		63,702.19		105.896		65,655.52		558.00		66,213.52		0.76		Fixed Income		Corporates		Industrial				A-		11/30/19		A3		11/30/19		A-		11/30/19

		Fixed Income		20030NCS8		20030NCS		COMCAST CORP NEW		 3.950 OCT 15 25		12,000.00		12,000.00		99.877		11,985.24		109.043		13,085.16		60.57		13,145.73		0.15		Fixed Income		Corporates		Industrial				A-		11/30/19		A3		11/30/19		A-		11/30/19

		Fixed Income		200340AS6		200340AS		COMERICA INC		 3.700 JUL 31 23		14,000.00		14,000.00		99.991		13,998.74		105.219		14,730.66		174.11		14,904.77		0.17		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		24422EUX5		24422EUX		DEERE JOHN CAP CORP		 2.600 MAR 07 24		14,000.00		14,000.00		99.829		13,976.06		102.053		14,287.42		84.93		14,372.35		0.17		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		247361ZU5		247361ZU		DELTA AIR LINES INC		 2.900 OCT 28 24		18,000.00		18,000.00		99.603		17,928.54		98.858		17,794.44		47.85		17,842.29		0.21		Fixed Income		Corporates		Industrial				BB+		11/30/19		Baa3		11/30/19		BBB-		11/30/19

		Fixed Income		254687CK0		254687CK		DISNEY WALT CO		 4.500 FEB 15 21		63,000.00		63,000.00		108.018		68,051.34		103.078		64,939.14		834.75		65,773.89		0.76		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/29/19		A		11/30/19

		Fixed Income		166764AB6		166764AB		CHEVRON CORP NEW		 2.355 DEC 05 22		91,000.00		91,000.00		97.012		88,280.97		101.346		92,224.86		1,047.71		93,272.57		1.07		Fixed Income		Corporates		Industrial				AA		11/30/19		Aa2		11/30/19

		Fixed Income		17275RBD3		17275RBD		CISCO SYS INC		 2.200 FEB 28 21		43,000.00		43,000.00		99.801		42,914.32		100.503		43,216.29		244.38		43,460.67		0.50		Fixed Income		Corporates		Industrial				AA-		11/30/19		A1		11/30/19

		Fixed Income		172967LV1		172967LV		CITIGROUP INC		 3.142 JAN 24 23		95,000.00		95,000.00		98.429		93,507.88		101.824		96,732.80		1,053.01		97,785.81		1.13		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		172967MF5		172967MF		CITIGROUP INC		 3.352 APR 24 25		20,000.00		20,000.00		100		20,000.00		103.667		20,733.40		68.90		20,802.30		0.24		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		17312QW47		17312QW4		CITIBANK NATIONAL AS		 3.550 NOV 24 23		80,000.00		80,000.00		99.625		79,700.00		105.361		84,288.80		62.25		84,351.05		0.97		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		17312QX87		17312QX8		CITIBANK NATIONAL AS		 3.550 DEC 21 23		41,000.00		41,000.00		99.625		40,846.25		105.447		43,233.27		649.99		43,883.26		0.51		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		14041NFN6		14041NFN		CAPITAL ONE CC TR		 1.990 JUL 17 23		36,000.00		36,000.00		99.992		35,997.22		100.117		36,042.12		31.84		36,073.96		0.42		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		14042RLW9		14042RLW		CAPITAL ONE NATL ASS		 2.650 MAY 30 24		90,000.00		90,000.00		99.375		89,437.50		101.907		91,716.30		1,208.84		92,925.14		1.07		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		14042TAW7		14042TAW		CAPITAL ONE BANK (US		 2.500 JUN 19 24		79,000.00		79,000.00		99.375		78,506.25		101.282		80,012.78		892.81		80,905.59		0.93		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		14315WAD2		14315WAD		CARMAX AUTO OWNER TR		 2.020 NOV 15 24		61,000.00		61,000.00		99.996		60,997.58		100.079		61,048.19		54.76		61,102.95		0.70		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		14686XAD1		14686XAD		CARVANA AUTO REC TR		 2.510 APR 15 24		43,000.00		43,000.00		99.981		42,991.88		100.501		43,215.43		47.97		43,263.40		0.50		Fixed Income		Asset Backed Securities		Non US Agency ABS								Aa2		11/30/19

		Fixed Income		14912L6U0		14912L6U		CATERPILLAR FINL SVC		 1.700 AUG 09 21		37,000.00		37,000.00		95.7		35,408.91		99.572		36,841.64		195.69		37,037.33		0.43		Fixed Income		Corporates		Industrial				A		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		12636WAE6		12636WAE		CNH EQUIPMENT TR		 2.480 FEB 15 24		40,000.00		40,000.00		100.414		40,165.62		100.709		40,283.60		44.09		40,327.69		0.46		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		126408HJ5		126408HJ		CSX CORP		 3.800 MAR 01 28		10,000.00		10,000.00		96.553		9,655.30		109.037		10,903.70		95.00		10,998.70		0.13		Fixed Income		Corporates		Industrial				BBB+		11/30/19		Baa1		11/30/19

		Fixed Income		126410LM9		126410LM		CSX TRANS INC 2007-1		 6.251 JAN 15 23		20,109.35		43,000.00		98.25		19,757.44		110.043		22,128.93		481.11		22,610.04		0.26		Fixed Income		Corporates		Industrial				A+		11/30/19		Aa3		11/30/19

		Fixed Income		126650CX6		126650CX		CVS HEALTH CORP		 4.300 MAR 25 28		32,000.00		32,000.00		108.329		34,665.28		109.005		34,881.60		252.27		35,133.87		0.40		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa2		11/30/19

		Fixed Income		14040HBP9		14040HBP		CAPITAL ONE FINL COR		 2.500 MAY 12 20		12,000.00		12,000.00		99.842		11,981.04		100.182		12,021.84		15.83		12,037.67		0.14		Fixed Income		Corporates		Financial				BBB		11/30/19		Baa1		11/30/19		A-		11/30/19

		Fixed Income		14040HCA1		14040HCA		CAPITAL ONE FINL COR		 3.900 JAN 29 24		40,000.00		40,000.00		99.784		39,913.60		105.602		42,240.80		528.67		42,769.47		0.49		Fixed Income		Corporates		Financial				BBB		11/30/19		Baa1		11/30/19		A-		11/30/19

		Fixed Income		064159HM1		064159HM		BANK OF NOVA SCOTIA		 2.450 MAR 22 21		42,000.00		42,000.00		98.05		41,180.90		100.719		42,301.98		197.23		42,499.21		0.49		Fixed Income		Corporates		Financial				A+		11/30/19		Aa2		11/30/19		AA-		11/30/19

		Fixed Income		097023CH6		097023CH		BOEING CO		 3.100 MAY 01 26		29,000.00		29,000.00		99.719		28,918.51		104.117		30,193.93		74.92		30,268.85		0.35		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		10373QAL4		10373QAL		BP CAP MKTS AMER INC		 2.750 MAY 10 23		47,000.00		47,000.00		102.135		48,003.50		102.091		47,982.77		75.40		48,058.17		0.55		Fixed Income		Corporates		Industrial				A-		11/30/19		A1		11/30/19		A		11/30/19

		Fixed Income		10373QBE9		10373QBE		BP CAP MKTS AMER INC		 3.410 FEB 11 26		16,000.00		16,000.00		100		16,000.00		105.704		16,912.64		166.71		17,079.35		0.20		Fixed Income		Corporates		Industrial				A-		11/30/19		A1		11/30/19		A		11/30/19

		Fixed Income		110122CB2		110122CB		BRISTOL MYERS SQUIBB		 3.400 JUL 26 29		17,000.00		17,000.00		99.481		16,911.77		107.307		18,242.19		313.08		18,555.27		0.21		Fixed Income		Corporates		Industrial				A+		11/30/19		A2		11/30/19		A-		11/30/19

		Fixed Income		12510GAB8		12510GAB		CCG RECV TRUST		 2.800 SEP 14 26		100,000.00		100,000.00		99.989		99,988.83		100.775		100,775.00		132.22		100,907.22		1.16		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		05568BAA6		05568BAA		BNSF RAILWAY CO 2006		 5.720 JAN 15 24		22,871.39		78,000.00		112.801		25,799.22		106.614		24,384.10		500.15		24,884.26		0.29		Fixed Income		Corporates		Industrial				AA+		11/30/19		Aa2		11/30/19

		Fixed Income		05581JAA2		05581JAA		BNSF RAILWAY CO		 3.442 JUN 16 28		57,769.23		68,000.00		103.624		59,862.52		104.75		60,513.27		917.92		61,431.19		0.71		Fixed Income		Corporates		Industrial				AA+		11/30/19		Aa2		11/30/19

		Fixed Income		06051GHC6		06051GHC		BANK AMER CORP		 3.004 DEC 20 23		51,000.00		51,000.00		97.118		49,530.18		102.131		52,086.81		685.16		52,771.97		0.61		Fixed Income		Corporates		Financial				A-		11/30/19		A2		11/30/19		A+		11/30/19

		Fixed Income		06367TJX9		06367TJX		BANK OF MONTREAL		 1.900 AUG 27 21		41,000.00		41,000.00		96.068		39,387.96		99.919		40,966.79		203.41		41,170.20		0.47		Fixed Income		Corporates		Financial				A+		11/30/19		Aa2		11/30/19		AA-		11/30/19

		Fixed Income		06406HDF3		06406HDF		BANK NEW YORK MTN BK		 2.450 NOV 27 20		11,000.00		11,000.00		98.377		10,821.47		100.528		11,058.08		2.99		11,061.07		0.13		Fixed Income		Corporates		Financial				A		11/30/19		A1		11/30/19		AA-		11/30/19

		Fixed Income		06406RAE7		06406RAE		BANK NEW YORK MELLON		 2.950 JAN 29 23		84,000.00		84,000.00		100.96		84,806.01		102.98		86,503.20		839.77		87,342.97		1.01		Fixed Income		Corporates		Financial				A		11/30/19		A1		11/30/19		AA-		11/30/19

		Fixed Income		03066NAE4		03066NAE		AMERICREDIT AUTO REC		 2.130 JUL 18 25		66,000.00		66,000.00		99.987		65,991.62		99.987		65,991.42		50.77		66,042.19		0.76		Fixed Income		Asset Backed Securities		Non US Agency ABS				AA+		11/30/19

		Fixed Income		031162CJ7		031162CJ		AMGEN INC		 2.600 AUG 19 26		33,000.00		33,000.00		94.682		31,245.06		101.38		33,455.40		243.10		33,698.50		0.39		Fixed Income		Corporates		Industrial				A-		11/30/19		Baa1		11/30/19		BBB+		11/30/19

		Fixed Income		037411BE4		037411BE		APACHE CORP		 4.375 OCT 15 28		10,000.00		10,000.00		101.085		10,108.50		101.378		10,137.80		55.90		10,193.70		0.12		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa3		11/30/19		BBB		11/30/19

		Fixed Income		037833DF4		037833DF		APPLE INC		 2.750 JAN 13 25		19,000.00		19,000.00		101.723		19,327.33		103.19		19,606.10		200.29		19,806.39		0.23		Fixed Income		Corporates		Industrial				AA+		11/30/19		Aa1		11/30/19

		Fixed Income		05531FBJ1		05531FBJ		BB&T CORP SR MEDIUM		 2.200 MAR 16 23		86,000.00		86,000.00		99.926		85,936.36		100.309		86,265.74		394.17		86,659.91		1.00		Fixed Income		Corporates		Financial				A-		11/30/19		A2 		11/30/19		A+		11/30/19

		Fixed Income		05566SAA1		05566SAA		BNSF RY CO		 4.830 JAN 15 23		8,260.24		57,000.00		107.375		8,869.45		102.22		8,443.62		152.25		8,595.86		0.10		Fixed Income		Corporates		Industrial				AA+		11/30/19		Aa2		11/30/19
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																CTLCC						CTLCV						CTSCC						EQCT						CTFI														95815		Northern California Tile Industry Defined Benefit Plan		25815		BC Aggregate		BC Aggregate		FI		FI		FBFI		12/31/19 0:00		0.180269		8.716697		-0.069614		-0.05117		0.301211		0.180099		2.453827		5.608901		8.716697		4.273225		4.028445		3.681778		3.047803		3.529034		2.716178		2.902968		3.440015		3.746392		54.171897		4.063441		2/20/09 0:00		90		95		0		b		benchmark		12/31		0		F		B				8/1/13 0:00		TOTAL		BCIGC		100		BCIGC 100%		1																																																												8/1/13 0:00		FI        		BCIGC		100		BCIGC 100%		1

		12/31/19														CE		CE_NOCASH				MC		MC_NOCASH				SC		SC_NOCASH				DE		DE_NOCASH				FI		FI_NOCASH				IE								95815		Northern California Tile Industry Defined Benefit Plan		25815		BC Aggregate		BC Aggregate		FI		FI		CBFI		12/31/19 0:00		0.180269		8.716697		-0.069614		-0.05117		0.301211		0.180099		2.453827		5.608901		8.716697		4.273225		4.028445		3.681778		3.047803		3.529034		2.716178		2.902968		3.440015		3.746392		54.171897		4.063441		2/20/09 0:00		90		95		0		b		benchmark		12/31		1		C		B				2/20/09 0:00		TOTAL		BCAGG     		100		BCAGG 100%		1																																																												2/20/09 0:00		FI        		BCAGG     		100		BCAGG 100%		1

		1/1/19														VL		VL_NOCASH				MV		MV_NOCASH				SV		SV_NOCASH																								95815		Northern California Tile Industry Defined Benefit Plan		25815		BC Intermediate Gov Credit		BC Intermediate Gov Credit		FI		FI		FBFI		12/31/19 0:00		0.372584		6.801885		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801885		3.797717		3.240956		2.950041		2.571195		2.664264		2.152312		2.368251		2.74395		3.054613		42.64668		3.322159		2/20/09 0:00		90		95		0		b		benchmark		12/31		0		F		B

										2/20/09						N/A						N/A						N/A						N/A						2/20/09						N/A								95815		Northern California Tile Industry Defined Benefit Plan		25815		BC Intermediate Gov Credit		BC Intermediate Gov Credit		FI		FI		CBFI		12/31/19 0:00		0.372584		6.801885		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801885		3.797717		3.240956		2.950041		2.571195		2.664264		2.152312		2.368251		2.74395		3.054613		42.64668		3.322159		2/20/09 0:00		90		95		0		b		benchmark		12/31		1		C		B

										C																																												95815		Northern California Tile Industry Defined Benefit Plan		25815		Blend Index 		Blend Index 		FI		FI		BLFBFI		12/31/19 0:00		0.372586		6.801941		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801941		3.797689		3.241118		2.947713		2.569716		2.662426		1.97885		2.255345		2.861121		3.223185		46.594783		3.582028		2/20/09 0:00		90		99		1		b		benchmark		12/31		0		F		B

																																																						95815		Northern California Tile Industry Defined Benefit Plan		25815		Blend Index 		Blend Index 		FI		FI		BLCBFI		12/31/19 0:00		0.372586		6.801941		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801941		3.797689		3.241118		2.947713		2.569716		2.662426		1.97885		2.255345		2.861121		3.223185		46.594783		3.582028		2/20/09 0:00		90		99		1		b		benchmark		12/31		1		C		B

		MTD		5		Gross		G		0.19		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.19		0.19				  -  		  -  						95815		Northern California Tile Industry Defined Benefit Plan		25815		Fixed Income          		Fixed Income          		FI		FI_NOCASH		FNFI_NOCASH		12/31/19 0:00		0.434049		6.984084		0.170782		-0.124907		0.38821		0.434049		1.854219		4.449663		6.984084		3.829062		3.215534		2.910177		2.682796		2.713187		2.082192		2.449667		3.138523		3.52871		51.982934		3.926613		2/20/09 0:00		89		0		1		c		net		12/31		0		F		N

				5		Net		N		0.17		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.17		0.17				  -  		  -  						95815		Northern California Tile Industry Defined Benefit Plan		25815		Fixed Income          		Fixed Income          		FI		FI_NOCASH		CNFI_NOCASH		12/31/19 0:00		0.434049		6.984084		0.170782		-0.124907		0.38821		0.434049		1.854219		4.449663		6.984084		3.829062		3.215534		2.910177		2.682796		2.713187		2.082192		2.449667		3.138523		3.52871		51.982934		3.926613		2/20/09 0:00		89		0		1		c		net		12/31		1		C		N

				5		Bench		B		0.13		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.13		0.13				  -  		  -  						95815		Northern California Tile Industry Defined Benefit Plan		25815		Fixed Income          		Fixed Income          		FI		FI_NOCASH		FGFI_NOCASH		12/31/19 0:00		0.497353		7.251829		0.192053		-0.104382		0.409525		0.497353		1.982651		4.646555		7.251829		4.088932		3.473872		3.167754		2.939805		2.970272		2.337502		2.705918		3.396512		3.787688		56.141909		4.185085		2/20/09 0:00		89		0		1		c		gross		12/31		0		F		G

																																																						95815		Northern California Tile Industry Defined Benefit Plan		25815		Fixed Income          		Fixed Income          		FI		FI_NOCASH		CGFI_NOCASH		12/31/19 0:00		0.497353		7.251829		0.192053		-0.104382		0.409525		0.497353		1.982651		4.646555		7.251829		4.088932		3.473872		3.167754		2.939805		2.970272		2.337502		2.705918		3.396512		3.787688		56.141909		4.185085		2/20/09 0:00		89		0		1		c		gross		12/31		1		C		G

																																																						95815		Northern California Tile Industry Defined Benefit Plan		25815		Fixed Income & Cash             		Fixed Income          		FI		FI		FNFI		12/31/19 0:00		0.42657		6.927824		0.168779		-0.126937		0.384781		0.42657		1.837498		4.426802		6.927824		3.832286		3.229284		2.913026		2.683129		2.690495		2.057381		2.423757		3.079871		3.450058		50.649556		3.842386		2/20/09 0:00		90		0		1		c		net		12/31		0		F		N

		QTD		3		Gross		G		0.49		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.49		0.50				  -  		  -  						95815		Northern California Tile Industry Defined Benefit Plan		25815		Fixed Income & Cash             		Fixed Income          		FI		FI		CNFI		12/31/19 0:00		0.42657		6.927824		0.168779		-0.126937		0.384781		0.42657		1.837498		4.426802		6.927824		3.832286		3.229284		2.913026		2.683129		2.690495		2.057381		2.423757		3.079871		3.450058		50.649556		3.842386		2/20/09 0:00		90		0		1		c		net		12/31		1		C		N																																																																																																														1/14/20				0

				3		Net		N		0.43		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.43		0.43				  -  		  -  						95815		Northern California Tile Industry Defined Benefit Plan		25815		Fixed Income & Cash             		Fixed Income          		FI		FI		FGFI		12/31/19 0:00		0.489869		7.195428		0.190049		-0.106412		0.406095		0.489869		1.965909		4.62365		7.195428		4.092164		3.487657		3.170609		2.940138		2.947523		2.312629		2.679943		3.337713		3.70884		54.772053		4.100649		2/20/09 0:00		90		0		1		c		gross		12/31		0		F		G

				3		Bench		B		0.37		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.37		0.37				  -  		  -  						95815		Northern California Tile Industry Defined Benefit Plan		25815		Fixed Income & Cash             		Fixed Income          		FI		FI		CGFI		12/31/19 0:00		0.489869		7.195428		0.190049		-0.106412		0.406095		0.489869		1.965909		4.62365		7.195428		4.092164		3.487657		3.170609		2.940138		2.947523		2.312629		2.679943		3.337713		3.70884		54.772053		4.100649		2/20/09 0:00		90		0		1		c		gross		12/31		1		C		G																																																																																																						client_code		benchmark_code		weight		bm_trimmed		Column1		BM		Column2		Column3				benchmark_code		bm_trimmed		max_date

																																																						95815		Northern California Tile Industry Defined Benefit Plan		95815		BC Aggregate		BC Aggregate		TOTAL		TOTAL		FBTOTAL		12/31/19 0:00		0.180269		8.716697		-0.069614		-0.05117		0.301211		0.180099		2.453827		5.608901		8.716697		4.273225		4.028445		3.681778		3.047803		3.529034		2.716178		2.902968		3.440015		3.746392		54.171897		4.063441		2/20/09 0:00		98		95		0		b		benchmark		12/31		0		F		B																																																																																																						95815       		BCIGC		100		BCIGC		1/14/20				0		ERROR:#NAME?				BC13A     		BC13A		1/14/20

																																																						95815		Northern California Tile Industry Defined Benefit Plan		95815		BC Aggregate		BC Aggregate		TOTAL		TOTAL		CBTOTAL		12/31/19 0:00		0.180269		8.716697		-0.069614		-0.05117		0.301211		0.180099		2.453827		5.608901		8.716697		4.273225		4.028445		3.681778		3.047803		3.529034		2.716178		2.902968		3.440015		3.746392		54.171897		4.063441		2/20/09 0:00		98		95		0		b		benchmark		12/31		1		C		B																																																																																																																								BC13COR		BC13COR		1/14/20

		YTD		4		Gross		G		7.20		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				7.20		7.25				  -  		  -  						95815		Northern California Tile Industry Defined Benefit Plan		95815		BC Intermediate Gov Credit		BC Intermediate Gov Credit		TOTAL		TOTAL		FBTOTAL		12/31/19 0:00		0.372584		6.801885		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801885		3.797717		3.240956		2.950041		2.571195		2.664264		2.152312		2.368251		2.74395		3.054613		42.64668		3.322159		2/20/09 0:00		98		95		0		b		benchmark		12/31		0		F		B																																																																																																																								BC13G		BC13G		1/14/20

				4		Net		N		6.93		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				6.93		6.98				  -  		  -  						95815		Northern California Tile Industry Defined Benefit Plan		95815		BC Intermediate Gov Credit		BC Intermediate Gov Credit		TOTAL		TOTAL		CBTOTAL		12/31/19 0:00		0.372584		6.801885		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801885		3.797717		3.240956		2.950041		2.571195		2.664264		2.152312		2.368251		2.74395		3.054613		42.64668		3.322159		2/20/09 0:00		98		95		0		b		benchmark		12/31		1		C		B																																																																																																																								BC13GC		BC13GC		1/14/20

				4		Bench		B		6.80		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				6.80		6.80				  -  		  -  						95815		Northern California Tile Industry Defined Benefit Plan		95815		Blend Index 		Blend Index 		TOTAL		TOTAL		BLFBTOTAL		12/31/19 0:00		0.372586		6.801941		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801941		3.797689		3.241118		2.947713		2.569716		2.662426		1.97885		2.255345		2.861121		3.223185		46.594783		3.582028		2/20/09 0:00		98		99		0		b		benchmark		12/31		0		F		B																																																																																																																								BC13TRE		BC13TRE		1/14/20

																																																						95815		Northern California Tile Industry Defined Benefit Plan		95815		Blend Index 		Blend Index 		TOTAL		TOTAL		BLCBTOTAL		12/31/19 0:00		0.372586		6.801941		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801941		3.797689		3.241118		2.947713		2.569716		2.662426		1.97885		2.255345		2.861121		3.223185		46.594783		3.582028		2/20/09 0:00		98		99		0		b		benchmark		12/31		1		C		B																																																																																																																								BC15G		BC15G		12/31/15

																																																						95815		Northern California Tile Industry Defined Benefit Plan		95815		Total Portfolio                 		Total Portfolio                 		TOTAL		TOTAL		FNTOTAL		12/31/19 0:00		0.42657		6.927824		0.168779		-0.126937		0.384781		0.42657		1.837498		4.426802		6.927824		3.832286		3.229284		2.913026		2.683129		2.690495		2.057381		2.423757		3.079871		3.450058		50.649556		3.842386		2/20/09 0:00		98		0		0		c		net		12/31		0		F		N																																																																																																																								BCABS		BCABS		1/14/20

		1YR		11		Gross		G		7.20		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				7.20		7.25				  -  		  -  						95815		Northern California Tile Industry Defined Benefit Plan		95815		Total Portfolio                 		Total Portfolio                 		TOTAL		TOTAL		CNTOTAL		12/31/19 0:00		0.42657		6.927824		0.168779		-0.126937		0.384781		0.42657		1.837498		4.426802		6.927824		3.832286		3.229284		2.913026		2.683129		2.690495		2.057381		2.423757		3.079871		3.450058		50.649556		3.842386		2/20/09 0:00		98		0		0		c		net		12/31		1		C		N																																																																																																																								BCAG		BCAG		12/20/17

				11		Net		N		6.93		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				6.93		6.98				  -  		  -  						95815		Northern California Tile Industry Defined Benefit Plan		95815		Total Portfolio                 		Total Portfolio                 		TOTAL		TOTAL		FGTOTAL		12/31/19 0:00		0.489869		7.195428		0.190049		-0.106412		0.406095		0.489869		1.965909		4.62365		7.195428		4.092164		3.487657		3.170609		2.940138		2.947523		2.312629		2.679943		3.337713		3.70884		54.772053		4.100649		2/20/09 0:00		98		0		0		c		gross		12/31		0		F		G																																																																																																																								BCAGE		BCAGE		1/14/20

				11		Bench		B		6.80		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				6.80		6.80				  -  		  -  						95815		Northern California Tile Industry Defined Benefit Plan		95815		Total Portfolio                 		Total Portfolio                 		TOTAL		TOTAL		CGTOTAL		12/31/19 0:00		0.489869		7.195428		0.190049		-0.106412		0.406095		0.489869		1.965909		4.62365		7.195428		4.092164		3.487657		3.170609		2.940138		2.947523		2.312629		2.679943		3.337713		3.70884		54.772053		4.100649		2/20/09 0:00		98		0		0		c		gross		12/31		1		C		G																																																																																																																								BCAGEI		BCAGEI		1/14/20

																																																																																																																																																																																																																																																										BCAGG		BCAGG		1/14/20

																																																																																																																																																																																																																																																										BCAGGS		BCAGGS		1/14/20

		2YR		12		Gross		G		4.09		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				4.09		4.09				  -  		  -  																																																																																																																																																																																																										BCAGGSH		BCAGGSH		1/14/20

				12		Net		N		3.83		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.83		3.83				  -  		  -  																																																																																																																																																																																																										BCAL		BCAL		1/14/20

				12		Bench		B		3.80		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.80		3.80				  -  		  -  																																																																																																																																																																																																										BCCMBS		BCCMBS		1/14/20

																																																																																																																																																																																																																																																										BCCOR		BCCOR		1/14/20

																																																																																																																																																																																																																																																										BCG		BCG		1/14/20

		3YR		13		Gross		G		3.49		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.49		3.47				  -  		  -  																																																																																																																																																																																																										BCGC		BCGC		1/14/20

				13		Net		N		3.23		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.23		3.22				  -  		  -  																																																																																																																																																																																																										BCIAABS		BCIAABS		1/14/20

				13		Bench		B		3.24		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.24		3.24				  -  		  -  																																																																																																																																																																																																										BCIACMBS		BCIACMBS		1/14/20

																																																																																																																																																																																																																																																										BCIAGG		BCIAGG		1/14/20

																																																																																																																																																																																																																																																										BCIAGGSH		BCIAGGSH		1/14/20

		4YR		14		Gross		G		3.17		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.17		3.17				  -  		  -  																																																																																																																																																																																																										BCIAMBS		BCIAMBS		1/14/20

				14		Net		N		2.91		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.91		2.91				  -  		  -  																																																																																																																																																																																																										BCIC		BCIC		1/14/20

				14		Bench		B		2.95		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.95		2.95				  -  		  -  																																																																																																																																																																																																										BCIG		BCIG		1/14/20

																																																																																																																																																																																																																																																										BCIGC		BCIGC		1/14/20

																																																																																																																																																																																																																																																										BCIGCSG		BCIGCSG		1/14/20

		5YR		15		Gross		G		2.94		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.94		2.94				  -  		  -  																																																																																																																																																																																																										BCIGCSH		BCIGCSH		1/14/20

				15		Net		N		2.68		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.68		2.68				  -  		  -  																																																																																																																																																																																																										BCIGCSH50		BCIGCSH50		1/14/20

				15		Bench		B		2.57		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.57		2.57				  -  		  -  																																																																																																																																																																																																										BCLG		BCLG		1/14/20

																																																																																																																																																																																																																																																										BCMBS		BCMBS		1/14/20

																																																																																																																																																																																																																																																										BCNCOR		BCNCOR		1/14/20

		6YR		16		Gross		G		2.95		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.95		2.97				  -  		  -  																																																																																																																																																																																																										BCNCORI		BCNCORI		1/14/20

				16		Net		N		2.69		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.69		2.71				  -  		  -  																																																																																																																																																																																																										BCSGCABS		BCSGCABS		1/14/20

				16		Bench		B		2.66		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.66		2.66				  -  		  -  																																																																																																																																																																																																										BCSGCCMBS		BCSGCCMBS		1/14/20

																																																																																																																																																																																																																																																										BCSGCMBS		BCSGCMBS		1/14/20

																																																																																																																																																																																																																																																										BCTB      		BCTB		1/14/20

		7YR		17		Gross		G		2.31		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.31		2.34				  -  		  -  																																																																																																																																																																																																										BCTB3M		BCTB3M		1/14/20

				17		Net		N		2.06		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.06		2.08				  -  		  -  																																																																																																																																																																																																										BCTI		BCTI		1/14/20

				17		Bench		B		1.98		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				1.98		1.98				  -  		  -  																																																																																																																																																																																																										BCTIPS		BCTIPS		1/14/20

																																																																																																																																																																																																																																																										BCTL		BCTL		1/14/20

																																																																																																																																																																																																																																																										BCTRE		BCTRE		1/14/20

		8YR		18		Gross		G		2.68		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.68		2.71				  -  		  -  																																																																																																																																																																																																										BCUSGOV		BCUSGOV		1/14/20

				18		Net		N		2.42		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.42		2.45				  -  		  -  																																																																																																																																																																																																										DJIA      		DJIA		1/14/20

				18		Bench		B		2.26		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.26		2.26				  -  		  -  																																																																																																																																																																																																										EAFE		EAFE		1/14/20

																																																																																																																																																																																																																																																										LIBOR12		LIBOR12		1/14/20

																																																																																																																																																																																																																																																										ML13G		ML13G		12/31/05

		9YR		19		Gross		G		3.34		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.34		3.40				  -  		  -  																																																																																																																																																																																																										ML15G		ML15G		12/31/18

				19		Net		N		3.08		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.08		3.14				  -  		  -  																																																																																																																																																																																																										MLMB		MLMB		10/31/17

				19		Bench		B		2.86		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.86		2.86				  -  		  -  																																																																																																																																																																																																										PLCR		PLCR		1/14/20

																																																																																																																																																																																																																																																										R1000		R1000		1/14/20

																																																																																																																																																																																																																																																										R2000		R2000		1/14/20

		10YR		20		Gross		G		3.71		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.71		3.79				  -  		  -  																																																																																																																																																																																																										R2500		R2500		1/14/20

				20		Net		N		3.45		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.45		3.53				  -  		  -  																																																																																																																																																																																																										R3000		R3000		1/14/20

				20		Bench		B		3.22		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.22		3.22				  -  		  -  																																																																																																																																																																																																										RG1000		RG1000		1/14/20

																																																																																																																																																																																																																																																										RG2000		RG2000		4/30/17

																																																																																																																																																																																																																																																										RV1000		RV1000		1/14/20

		ITD Derived				Gross		G		4.10		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				4.10		4.19				  -  		  -  																																																																																																																																																																																																										RV2000		RV2000		1/14/20

						Net		N		3.84		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.84		3.93				  -  		  -  																																																																																																																																																																																																										RV2500		RV2500		1/14/20

						Bench		B		3.58		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.58		3.58				  -  		  -  																																																																																																																																																																																																										RV3000		RV3000		1/14/20

																																																																																																																																																																																																																																																										SIFMA		SIFMA		7/31/09

																																																																																																																																																																																																																																																										SP500		SP500		1/14/20

		ITD		21		Gross		G		54.77		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				54.77		56.14				  -  		  -  																																																																																																																																																																																																										SP500BV		SP500BV		1/14/20

				21		Net		N		50.65		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				50.65		51.98				  -  		  -  																																																																																																																																																																																																										USBELL3M		USBELL3M		1/14/20

				21		Bench		B		46.59		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				46.59		46.59				  -  		  -  																																																																																																																																																																																																										USTB3M		USTB3M		1/14/20

																																																																																																																																																																																																																																																										USTBILL		USTBILL		1/14/20

																																																																																																																																																																																																																																																										W5000     		W5000		1/14/20

		ITD_ANN		22		Gross		G		4.10		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				4.10		4.19				  -  		  -  

				22		Net		N		3.84		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.84		3.93				  -  		  -  

				22		Bench		B		3.58		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.58		3.58				  -  		  -  

										Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc

										8/1/13																														8/1/13

										BCIGC 100%		1																												BCIGC 100%		1

										2/20/09																														2/20/09

										BCAGG 100%		1																												BCAGG 100%		1





Summary Info

		Allocation Breakout						Summary Info

		Ending						Beginning						Ending						Contributions						Distributions						Income						Market Appreciation





		Large-Cap Core CT		- 0				Large-Cap Core CT		- 0				Large-Cap Core CT		- 0				Large-Cap Core CT		- 0				Large-Cap Core CT		- 0				Large-Cap Core CT		- 0				Large-Cap Core CT		- 0

		Large-Cap Value CT		- 0				Large-Cap Value CT		- 0				Large-Cap Value CT		- 0				Large-Cap Value CT		- 0				Large-Cap Value CT		- 0				Large-Cap Value CT		- 0				Large-Cap Value CT		- 0

		Absolute Return		- 0				Absolute Return		- 0				Absolute Return		- 0				Absolute Return		- 0				Absolute Return		- 0				Absolute Return		- 0				Absolute Return		- 0

		Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0

		Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0

		Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0

		Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0

		Small-Cap Core CT		- 0				Small-Cap Core CT		- 0				Small-Cap Core CT		- 0				Small-Cap Core CT		- 0				Small-Cap Core CT		- 0				Small-Cap Core CT		- 0				Small-Cap Core CT		- 0

		Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0

		Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0

		Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0

		Fixed Income		8,565,786.07				Fixed Income		8,682,337.63				Fixed Income		8,698,741.91				Fixed Income		- 0				Fixed Income		- 0				Fixed Income		19,627.13				Fixed Income		(3,222.85)

		Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0

		Cash		132,955.84				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0

		Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0

		Total Portfolio		8,698,741.91				Total		8,682,337.63				Total		8,698,741.91				Total		- 0				Total		- 0				Total		19,627.13				Total		(3,222.85)



		Chart Values																																										Summary Values		Total Portfolio						Large-Cap Equity						Smid-Cap Equity						Small-Cap Equity						Total Domestic Equity						Fixed Income						Intl Mutual Fund

																																												Beginning		8,682,337.63						- 0						- 0						- 0						- 0						8,682,337.63						- 0

		Large-Cap Equity		- 0				Large-Cap Equity		- 0				Large-Cap Equity		- 0				Large-Cap Equity		- 0				Large-Cap Equity		- 0				Large-Cap Equity		- 0				Large-Cap Equity		- 0

		Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Contributions		- 0						- 0						- 0						- 0						- 0						- 0						- 0

		Small-Cap Equity		- 0				Small-Cap Equity		- 0				Small-Cap Equity		- 0				Small-Cap Equity		- 0				Small-Cap Equity		- 0				Small-Cap Equity		- 0				Small-Cap Equity		- 0

		Fixed Income		8,565,786.07				Fixed Income		8,682,337.63				Fixed Income		8,698,741.91				Fixed Income		- 0				Fixed Income		- 0				Fixed Income		19,627.13				Fixed Income		(3,222.85)				Income		19,627.13						- 0						- 0						- 0						- 0						19,627.13						- 0

		Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0

		Cash		132,955.84				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0				Market Appreciation		(3,222.85)						- 0						- 0						- 0						- 0						(3,222.85)						- 0

		Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0

		Total Portfolio		8,698,741.91				Total		8,682,337.63				Total		8,698,741.91				Total		- 0				Total		- 0				Total		19,627.13				Total		(3,222.85)				Ending		8,698,741.91						- 0						- 0						- 0						- 0						8,698,741.91						- 0



																																												Dollar-Weighted Return		0.19%						 -       						 -       						 -       						 -       						0.19%						 -       





























Lists

		month_end_date				1/15/20				code		name		combined				Calendar				as_of_date		final_preliminary						security_code		market_value				security_code		market_value																code		name		benchmark_code		Column1				Code		Name

		12/31/19				12/31/19				90001		Domestic Equity Portfolio		90001 - Domestic Equity Portfolio				Fiscal				12/31/19		Final						CASH		132,955.84				CASH		132,955.84						1				25815						95815		Northern CA Tile Industry   		BCIGC		BC Int. Government Credit				BC13GC		BC 1-3 Yr Government Credit

		11/30/19								90002		US Government Portfolio		90002 - US Government Portfolio								11/30/19		Final						Total		132,955.84				Total		132,955.84																										BC13G		BC 1-3 Yr Government

		10/31/19								90005		Small Cap Equity		90005 - Small Cap Equity								10/31/19		Final																																								BCAGG		BC Aggregate 

		9/30/19								90010		Collective Trust LC Core Eq 		90010 - Collective Trust LC Core Eq 								9/30/19		Final																																								BCAGGS		BC Aggregate 80% & BC Corporate 20%

		8/31/19								90011		Collective Trust LC Value Eq		90011 - Collective Trust LC Value Eq								8/31/19		Final																																								BCAGGSH		BC Aggregate 70% & BC 1-3 Yr Government Credit 30%

		7/31/19								90012		Collective Trust SC Core Eq 		90012 - Collective Trust SC Core Eq 								7/31/19		Final																																								BCG		BC Government 

		6/30/19								90020		Collective Trust Agg Fixed  		90020 - Collective Trust Agg Fixed  								6/30/19		Final																																								BCGC		BC Government Credit

		5/31/19								90050		Hospitality Industry Benefit		90050 - Hospitality Industry Benefit								5/31/19		Final																																								BCIAGG		BC Int. Aggregate

		4/30/19								90100		Ret Plan for Emps of WPAHS  		90100 - Ret Plan for Emps of WPAHS  								4/30/19		Final																																								BCIAGGSH		BC Int. Aggregate 70% & BC 1-3 Yr Government Credit 30%

		3/31/19								90110		AGH Endowment               		90110 - AGH Endowment               								3/31/19		Final																																								BCIAGGSH50		BC Int. Aggregate 50% & BC 1-3 Yr Government Credit 50%

		2/28/19								90155		ACT		90155 - ACT								2/28/19		Final																																								BCIG		BC Int. Government

		1/31/19								90158		Alliance Development Fund		90158 - Alliance Development Fund								1/31/19		Final																																								BCIGC		BC Int. Government Credit

		12/31/18								90170		Akron Community Foundation  		90170 - Akron Community Foundation  								12/31/18		Final																																								BCIGCSH		BC Int. Government Credit 70% & BC 1-3 Yr Government Credit 30%

		11/30/18								90179		Alabama PACT                		90179 - Alabama PACT                								11/30/18		Final

		10/31/18								90180		Alabama Trust Fund          		90180 - Alabama Trust Fund          								10/31/18		Final

		9/30/18								90190		Albany, City of Pension Plan		90190 - Albany, City of Pension Plan								9/30/18		Final

		8/31/18								90191		Aleris Cash Balance Plan		90191 - Aleris Cash Balance Plan								8/31/18		Final

		7/31/18								90192		Aleris Cash Balance ALSCO		90192 - Aleris Cash Balance ALSCO								7/31/18		Final

		6/30/18								90193		Aleris Lewisport		90193 - Aleris Lewisport								6/30/18		Final

		5/31/18								90194		Aleris Retirement Plan		90194 - Aleris Retirement Plan								5/31/18		Final

		4/30/18								90200		Allegheny Cty Empl Ret      		90200 - Allegheny Cty Empl Ret      								4/30/18		Final

		3/31/18								90205		Allegheny County Treasury		90205 - Allegheny County Treasury								3/31/18		Final

		2/28/18								90211		Alle-Kiski Med Center Funded		90211 - Alle-Kiski Med Center Funded								2/28/18		Final

		1/31/18								90213		Allegheny-Kiski Health Found		90213 - Allegheny-Kiski Health Found								1/31/18		Final

		12/31/17								90215		Allied Industries Pension   		90215 - Allied Industries Pension   								12/31/17		Final

		11/30/17								90216		Allied Industries Benefit   		90216 - Allied Industries Benefit   								11/30/17		Final

		10/31/17								90217		Allied Pension Small Cap    		90217 - Allied Pension Small Cap    								10/31/17		Final

		9/30/17								90219		Kelly L. Alward Trust		90219 - Kelly L. Alward Trust								9/30/17		Final

		8/31/17								90220		Allegheny Energy FCU		90220 - Allegheny Energy FCU								8/31/17		Final

		7/31/17								90224		Local 1102  Amal. Pen.-SGC		90224 - Local 1102  Amal. Pen.-SGC								7/31/17		Final

		6/30/17								90225		Local 1102 Amal. Pen. Fund		90225 - Local 1102 Amal. Pen. Fund								6/30/17		Final

		5/31/17								90226		Local 1102 HBF		90226 - Local 1102 HBF								5/31/17		Final

		4/30/17								90230		Allen Jim L.                		90230 - Allen Jim L.                								4/30/17		Final

		3/31/17								90235		Andew & Sharon Hubregsen		90235 - Andew & Sharon Hubregsen								3/31/17		Final

		2/28/17								90240		Breathe Pennsylvania		90240 - Breathe Pennsylvania								2/28/17		Final

		1/31/17								90244		AGF Investments, Inc.		90244 - AGF Investments, Inc.								1/31/17		Final

		12/31/16								90247		City of Albany Pension Plan		90247 - City of Albany Pension Plan								12/31/16		Final

		11/30/16								90250		Anderson Tully Hourly CT    		90250 - Anderson Tully Hourly CT    								11/30/16		Final

		10/31/16								90253		Altoona Reg. Health-Barg.		90253 - Altoona Reg. Health-Barg.								10/31/16		Final

		9/30/16								90254		Altoona Regional H.S.		90254 - Altoona Regional H.S.								9/30/16		Final

		8/31/16								90260		Animal Rescue - Snaman      		90260 - Animal Rescue - Snaman      								8/31/16		Final

		7/31/16								90261		Animal Rescue - Verbofsky   		90261 - Animal Rescue - Verbofsky   								7/31/16		Final

		6/30/16								90275		APTAR                       		90275 - APTAR                       								6/30/16		Final

		5/31/16								90280		Anderson Area Medical Ctr		90280 - Anderson Area Medical Ctr								5/31/16		Final

		4/30/16								90285		CITW Fund, LP		90285 - CITW Fund, LP								4/30/16		Final

		3/31/16								90286		Priests' Retirement Bft. Tr.		90286 - Priests' Retirement Bft. Tr.								3/31/16		Final

		2/29/16								90287		Archdiocese DC General Fund 		90287 - Archdiocese DC General Fund 								2/29/16		Final

		1/31/16								90288		Forward in Faith		90288 - Forward in Faith								1/31/16		Final

		12/31/15								90289		Archdiocese DC Cornerstone  		90289 - Archdiocese DC Cornerstone  								12/31/15		Final

		11/30/15								90300		Armstrong Cty Empl Ret      		90300 - Armstrong Cty Empl Ret      								11/30/15		Final

		10/31/15								90325		George Aronoff		90325 - George Aronoff								10/31/15		Final

		9/30/15								90330		Arizona Industrial          		90330 - Arizona Industrial          								9/30/15		Final

		8/31/15								90340		Asante Health System        		90340 - Asante Health System        								8/31/15		Final

		7/31/15								90352		Asbestos #2 Equity          		90352 - Asbestos #2 Equity          								7/31/15		Final

		6/30/15								90353		Asbestos #2 Fixed           		90353 - Asbestos #2 Fixed           								6/30/15		Final

		5/31/15								90370		Asbestos Workers Local #81  		90370 - Asbestos Workers Local #81  								5/31/15		Final

		4/30/15								90375		Asbestos #23 Pension Plan		90375 - Asbestos #23 Pension Plan								4/30/15		Final

		3/31/15								90400		Ascension Alpha		90400 - Ascension Alpha								3/31/15		Final

		2/28/15								90410		Ashland Community Hospital		90410 - Ashland Community Hospital								2/28/15		Final

		1/31/15								90420		Aston Township Police       		90420 - Aston Township Police       								1/31/15		Final

		12/31/14								90430		Atlanta Firefighter's		90430 - Atlanta Firefighter's								12/31/14		Final

		11/30/14								90431		Atlanta Police Pension		90431 - Atlanta Police Pension								11/30/14		Final

		10/31/14								90437		Baltimore Fire & Police		90437 - Baltimore Fire & Police								10/31/14		Final

		9/30/14								90440		Auto Club Group		90440 - Auto Club Group								9/30/14		Final

		8/31/14								90444		Auto Mechanics #701		90444 - Auto Mechanics #701								8/31/14		Final

		7/31/14								90445		Lyda Hunt-Bunker Trust      		90445 - Lyda Hunt-Bunker Trust      								7/31/14		Final

		6/30/14								90450		Bakke James J. 1987 Trust   		90450 - Bakke James J. 1987 Trust   								6/30/14		Final

		5/31/14								90453		Bank Plus Corp. ESOP Trust  		90453 - Bank Plus Corp. ESOP Trust  								5/31/14		Final

		4/30/14								90457		FIRECO-Common Trust		90457 - FIRECO-Common Trust								4/30/14		Final

		3/31/14								90458		BancFirst Collective Trust-V		90458 - BancFirst Collective Trust-V								3/31/14		Final

		2/28/14								90460		Baptist Health South Florida		90460 - Baptist Health South Florida								2/28/14		Final

		1/31/14								90465		Barksdale, John David		90465 - Barksdale, John David								1/31/14		Final

		12/31/13								90470		Barrington Hills Police		90470 - Barrington Hills Police								12/31/13		Final

		11/30/13								90477		Bay County VEBA		90477 - Bay County VEBA								11/30/13		Final

		10/31/13								90480		Baxter Regional Medical Cntr		90480 - Baxter Regional Medical Cntr								10/31/13		Final

		9/30/13								90500		Beaver Cty Empl Ret		90500 - Beaver Cty Empl Ret								9/30/13		Final

		8/31/13								90501		Beaver County ERF-Equity		90501 - Beaver County ERF-Equity								8/31/13		Final

		7/31/13								90502		Beaver County ERF- Fx		90502 - Beaver County ERF- Fx								7/31/13		Final

		6/30/13								90525		Bechthold Ned & Helen       		90525 - Bechthold Ned & Helen       								6/30/13		Final

		5/31/13								90530		Bedford Cty Empl Ret        		90530 - Bedford Cty Empl Ret        								5/31/13		Final

		4/30/13								90550		Belmont Savings Bank		90550 - Belmont Savings Bank								4/30/13		Final

		3/31/13								90600		Benesch Friedlander et al   		90600 - Benesch Friedlander et al   								3/31/13		Final

		2/28/13								90601		Benesch Friedlander - Value 		90601 - Benesch Friedlander - Value 								2/28/13		Final

		1/31/13								90625		Berggren Dorothea L. Trust  		90625 - Berggren Dorothea L. Trust  								1/31/13		Final

		12/31/12								90650		Dorothea L Berggren Trust   		90650 - Dorothea L Berggren Trust   								12/31/12		Final

		11/30/12								90670		Bethany College             		90670 - Bethany College             								11/30/12		Final

		10/31/12								90675		City of Bethlehem		90675 - City of Bethlehem								10/31/12		Final

		9/30/12								90681		Bermuda (CPF)		90681 - Bermuda (CPF)								9/30/12		Final

		8/31/12								90682		Bermuda (PSSF)		90682 - Bermuda (PSSF)								8/31/12		Final

		7/31/12								90687		City of Berkley Public Safet		90687 - City of Berkley Public Safet								7/31/12		Final

		6/30/12								90690		Blessing Hospital Foundation		90690 - Blessing Hospital Foundation								6/30/12		Final

		5/31/12								90691		Blessing Hospital Oper A    		90691 - Blessing Hospital Oper A    								5/31/12		Final

		4/30/12								90692		Blessing Hospital Long Term		90692 - Blessing Hospital Long Term								4/30/12		Final

		3/31/12								90693		Blessing Hospital Int Term		90693 - Blessing Hospital Int Term								3/31/12		Final

		2/29/12								90694		Blessing Hospital Retirement		90694 - Blessing Hospital Retirement								2/29/12		Final

		1/31/12								90695		Blessing Hospital Self Insur		90695 - Blessing Hospital Self Insur								1/31/12		Final

		12/31/11								90696		Bluffton Firefighters		90696 - Bluffton Firefighters								12/31/11		Final

		11/30/11								90698		Robert & Pamela Bernstock		90698 - Robert & Pamela Bernstock								11/30/11		Final

		10/31/11								90700		Boca Raton Employee Pension 		90700 - Boca Raton Employee Pension 								10/31/11		Final

		9/30/11								90705		Birmingham Employees Retire 		90705 - Birmingham Employees Retire 								9/30/11		Final

		8/31/11								90706		Birmingham Health Care Fund 		90706 - Birmingham Health Care Fund 								8/31/11		Final

		7/31/11								90725		Binghamton		90725 - Binghamton								7/31/11		Final

		6/30/11								90750		Boilmakers #154 Ret		90750 - Boilmakers #154 Ret								6/30/11		Final

		5/31/11								90755		Boilmakers #154 Welfare		90755 - Boilmakers #154 Welfare								5/31/11		Final

		4/30/11								90800		Bradford Cty Empl Ret       		90800 - Bradford Cty Empl Ret       								4/30/11		Final

		3/31/11								90825		Brevard Cty Hospital        		90825 - Brevard Cty Hospital        								3/31/11		Final

		2/28/11								90850		Bricklayers Masons Local 22 		90850 - Bricklayers Masons Local 22 								2/28/11		Final

		1/31/11								90865		Bricklayers of WPA Welfare  		90865 - Bricklayers of WPA Welfare  								1/31/11		Final

		12/31/10								90870		Bricklayers Pension         		90870 - Bricklayers Pension         								12/31/10		Final

		11/30/10								90871		Bricklayers #1 of Kentucky		90871 - Bricklayers #1 of Kentucky								11/30/10		Final

		10/31/10								90872		Bricklayers #1 of Kentucky  		90872 - Bricklayers #1 of Kentucky  								10/31/10		Final

		9/30/10								90873		Bricklayers Pension WPA-Eq		90873 - Bricklayers Pension WPA-Eq								9/30/10		Final

		8/31/10								90874		Bricklayers Pension WPA-FI		90874 - Bricklayers Pension WPA-FI								8/31/10		Final

		7/31/10								90890		Broadwaters Partnership     		90890 - Broadwaters Partnership     								7/31/10		Final

		6/30/10								90940		Butler Cty Empl Ret		90940 - Butler Cty Empl Ret								6/30/10		Final

		5/31/10								90950		Bucks County Empl Ret Fund  		90950 - Bucks County Empl Ret Fund  								5/31/10		Final

		4/30/10								90954		Buchanan Ingersoll Rooney PC		90954 - Buchanan Ingersoll Rooney PC								4/30/10		Final

		3/31/10								90955		Buchanan Ingersoll II		90955 - Buchanan Ingersoll II								3/31/10		Final

		2/28/10								91000		Building Trades of WPA Fixed		91000 - Building Trades of WPA Fixed								2/28/10		Final

		1/31/10								91001		Building Trades of WPA Eqy  		91001 - Building Trades of WPA Eqy  								1/31/10		Final

		12/31/09								91005		Burlington Empl Ret Fund    		91005 - Burlington Empl Ret Fund    								12/31/09		Final

		11/30/09								91006		Burroughs Wellcome Fund		91006 - Burroughs Wellcome Fund								11/30/09		Final

		10/31/09								91008		Butler Cty Ret Fund - Intl  		91008 - Butler Cty Ret Fund - Intl  								10/31/09		Final

		9/30/09								91009		Butler County Empl Ret      		91009 - Butler County Empl Ret      								9/30/09		Final

		8/31/09								91010		Butler Twp Police Pension   		91010 - Butler Twp Police Pension   								8/31/09		Final

		7/31/09								91025		Calumet City Police		91025 - Calumet City Police								7/31/09		Final

		6/30/09								91030		Calvary Episcopal Church End		91030 - Calvary Episcopal Church End								6/30/09		Final

		5/31/09								91035		CA School Empl Ret          		91035 - CA School Empl Ret          								5/31/09		Final

		4/30/09								91036		CA School Legacy            		91036 - CA School Legacy            								4/30/09		Final

		3/31/09								91065		Cambria Cty Empl Ret        		91065 - Cambria Cty Empl Ret        								3/31/09		Final

		2/28/09								91070		Cambria County		91070 - Cambria County								2/28/09		Final

		1/31/09								91072		Upstate CAO IGC		91072 - Upstate CAO IGC								1/31/09		Final

		12/31/08								91073		Upstate CAO Short		91073 - Upstate CAO Short								12/31/08		Final

		11/30/08								91076		Cape Coral Firefighters'		91076 - Cape Coral Firefighters'								11/30/08		Final

		10/31/08								91077		Cape Coral Police		91077 - Cape Coral Police								10/31/08		Final

		9/30/08								91090		Canonsburg Police Ret		91090 - Canonsburg Police Ret								9/30/08		Final

		8/31/08								91091		Canonsburg Non-Uniformed Ret		91091 - Canonsburg Non-Uniformed Ret								8/31/08		Final

		7/31/08								91100		Captive Investors Fund		91100 - Captive Investors Fund								7/31/08		Final

		6/30/08								91125		Carbon County		91125 - Carbon County								6/30/08		Final

		5/31/08								91126		Carbon County Small Cap     		91126 - Carbon County Small Cap     								5/31/08		Final

		4/30/08								91130		Carnegie Library		91130 - Carnegie Library								4/30/08		Final

		3/31/08								91150		Carp Trust of Western Wash  		91150 - Carp Trust of Western Wash  								3/31/08		Final

		2/29/08								91155		SW Ohio D/C Carpenters P/S		91155 - SW Ohio D/C Carpenters P/S								2/29/08		Final

		1/31/08								91160		Catholic Sch. Fdn. Sioux C.		91160 - Catholic Sch. Fdn. Sioux C.								1/31/08		Final

		12/31/07								91175		Centerville Clinics Barg    		91175 - Centerville Clinics Barg    								12/31/07		Final

		11/30/07								91176		Centerville Clinics Non-Barg		91176 - Centerville Clinics Non-Barg								11/30/07		Final

		10/31/07								91185		Centre Cty Empl Ret         		91185 - Centre Cty Empl Ret         								10/31/07		Final

		9/30/07								91190		Central Florida Health      		91190 - Central Florida Health      								9/30/07		Final

		8/31/07								91192		Carson Valley		91192 - Carson Valley								8/31/07		Final

		7/31/07								91195		Charleston Firefighters Pens		91195 - Charleston Firefighters Pens								7/31/07		Final

		6/30/07								91196		Charleston Police Pension   		91196 - Charleston Police Pension   								6/30/07		Final

		5/31/07								91197		Charleston Police - Fixed		91197 - Charleston Police - Fixed								5/31/07		Final

		4/30/07								91198		Charles & Patricia Genuardi		91198 - Charles & Patricia Genuardi								4/30/07		Final

		3/31/07								91200		Charlotte Haynes Robuck F.T.		91200 - Charlotte Haynes Robuck F.T.								3/31/07		Final

		2/28/07								91205		Chatham College             		91205 - Chatham College             								2/28/07		Final

		1/31/07								91210		Chatham College Endowment   		91210 - Chatham College Endowment   								1/31/07		Final

		12/31/06								91211		Chatham College Cash Account		91211 - Chatham College Cash Account								12/31/06		Final

		11/30/06								91212		Chatham College Annuity Fund		91212 - Chatham College Annuity Fund								11/30/06		Final

		10/31/06								91225		Carpenters Pension Fund WV  		91225 - Carpenters Pension Fund WV  								10/31/06		Final

		9/30/06								91226		ETC Partners, LP		91226 - ETC Partners, LP								9/30/06		Final

		8/31/06								91227		Cheltenham Police Inc		91227 - Cheltenham Police Inc								8/31/06		Final

		7/31/06								91230		Cheltenham Commissioners Pen		91230 - Cheltenham Commissioners Pen								7/31/06		Final

		6/30/06								91231		Cheltenham Hourly Empl Pen  		91231 - Cheltenham Hourly Empl Pen  								6/30/06		Final

		5/31/06								91232		Cheltenham Police Pension   		91232 - Cheltenham Police Pension   								5/31/06		Final

		4/30/06								91233		Cheltenham Salaried Empl Pen		91233 - Cheltenham Salaried Empl Pen								4/30/06		Final

		3/31/06								91235		Chen Trust Fund Cynthia     		91235 - Chen Trust Fund Cynthia     								3/31/06		Final

		2/28/06								91236		Chen Trust Fund Adrian 1    		91236 - Chen Trust Fund Adrian 1    								2/28/06		Final

		1/31/06								91237		Chen Trust Fund Adrian A    		91237 - Chen Trust Fund Adrian A    								1/31/06		Final

		12/31/05								91238		CLAREMONT FINANCIAL SERVICES		91238 - CLAREMONT FINANCIAL SERVICES								12/31/05		Final

		11/30/05								91239		Claremont Fin. Real Estate		91239 - Claremont Fin. Real Estate								11/30/05		Final

		10/31/05								91240		Clarksburg Police Pension		91240 - Clarksburg Police Pension								10/31/05		Final

		9/30/05								91241		Clarksburg Fire Pension Plan		91241 - Clarksburg Fire Pension Plan								9/30/05		Final

		8/31/05								91245		NT - DeHaan, Christel		91245 - NT - DeHaan, Christel								8/31/05		Final

		7/31/05								91247		NT - Christel House Int'l		91247 - NT - Christel House Int'l								7/31/05		Final

		6/30/05								91249		NT - Christel Dehaan Family		91249 - NT - Christel Dehaan Family								6/30/05		Final

		5/31/05								91255		Claretians Continuing Care		91255 - Claretians Continuing Care								5/31/05		Final

		4/30/05								91256		Claretians Endowment Trust		91256 - Claretians Endowment Trust								4/30/05		Final

		3/31/05								91257		Claretians Inc.		91257 - Claretians Inc.								3/31/05		Final

		2/28/05								91260		Cleveland Regional Medical  		91260 - Cleveland Regional Medical  								2/28/05		Final

		1/31/05								91263		Cleveland State University  		91263 - Cleveland State University  								1/31/05		Final

		12/31/04								91270		Clinton Cty Empl Ret        		91270 - Clinton Cty Empl Ret        								12/31/04		Final

		11/30/04								91287		Colorado Fire & Police		91287 - Colorado Fire & Police								11/30/04		Final

		10/31/04								91290		Collective Equities         		91290 - Collective Equities         								10/31/04		Final

		9/30/04								91291		Collective Equities SQ      		91291 - Collective Equities SQ      								9/30/04		Final

		8/31/04								91292		University of Colorado		91292 - University of Colorado								8/31/04		Final

		7/31/04								91295		College Illinois            		91295 - College Illinois            								7/31/04		Final

		6/30/04								91300		Columbia Cty Empl Ret       		91300 - Columbia Cty Empl Ret       								6/30/04		Final

		5/31/04								91305		Combined Charities Inv Grp  		91305 - Combined Charities Inv Grp  								5/31/04		Final

		4/30/04								91310		Comprehensive Health OH Pnsn		91310 - Comprehensive Health OH Pnsn								4/30/04		Final

		3/31/04								91335		Colcom Foundation           		91335 - Colcom Foundation           								3/31/04		Final

		2/29/04								91340		Coleman Foundation          		91340 - Coleman Foundation          								2/29/04		Final

		1/31/04								91347		Community Memorial Fdn      		91347 - Community Memorial Fdn      								1/31/04		Final

		12/31/03								91349		Chapman Partnership		91349 - Chapman Partnership								12/31/03		Final

		11/30/03								91350		Community Hlth Spec Rev Fund		91350 - Community Hlth Spec Rev Fund								11/30/03		Final

		10/31/03								91357		Cosgrove, R. Joyce Trustee		91357 - Cosgrove, R. Joyce Trustee								10/31/03		Final

		9/30/03								91360		Cowen Kimberly H.           		91360 - Cowen Kimberly H.           								9/30/03		Final

		8/31/03								91362		The Commissariat		91362 - The Commissariat								8/31/03		Final

		7/31/03								91365		CPS South Texas Project NDT 		91365 - CPS South Texas Project NDT 								7/31/03		Final

		6/30/03								91370		Crawford County		91370 - Crawford County								6/30/03		Final

		5/31/03								91375		Crozer-Keystone Health Pens		91375 - Crozer-Keystone Health Pens								5/31/03		Final

		4/30/03								91376		Crozer Keystone Illiquid    		91376 - Crozer Keystone Illiquid    								4/30/03		Final

		3/31/03								91380		Crown Holdings Inc          		91380 - Crown Holdings Inc          								3/31/03		Final

		2/28/03								91390		Cumberland Cty Empl Ret     		91390 - Cumberland Cty Empl Ret     								2/28/03		Final

		1/31/03								91391		Cumberland County Equity    		91391 - Cumberland County Equity    								1/31/03		Final

		12/31/02								91392		Cumberland County Fixed     		91392 - Cumberland County Fixed     								12/31/02		Final

		11/30/02								91395		Cumberland MD&V Bld&Cons Emp		91395 - Cumberland MD&V Bld&Cons Emp								11/30/02		Final

		10/31/02								91410		Curnes Fund 2001            		91410 - Curnes Fund 2001            								10/31/02		Final

		9/30/02								91415		Curtiss Wright Retire Plan  		91415 - Curtiss Wright Retire Plan  								9/30/02		Final

		8/31/02								91450		Dairyland Power Cooperative 		91450 - Dairyland Power Cooperative 								8/31/02		Final

		7/31/02								91460		City of Danville ERS        		91460 - City of Danville ERS        								7/31/02		Final

		6/30/02								91462		DART		91462 - DART								6/30/02		Final

		5/31/02								91470		Dauphin County Empl Ret		91470 - Dauphin County Empl Ret								5/31/02		Final

		4/30/02								91473		City of East Point		91473 - City of East Point								4/30/02		Final

		3/31/02								91500		Diocese Sioux City-General		91500 - Diocese Sioux City-General								3/31/02		Final

		2/28/02								91502		Diocese of Sioux City - PPF		91502 - Diocese of Sioux City - PPF								2/28/02		Final

		1/31/02								91530		Deerfield Beach Fire Pension		91530 - Deerfield Beach Fire Pension								1/31/02		Final

		12/31/01								91533		Detroit Wayne Mental Health		91533 - Detroit Wayne Mental Health								12/31/01		Final

		11/30/01								91535		Reliance Std Life Insurance		91535 - Reliance Std Life Insurance								11/30/01		Final

		10/31/01								91540		Diageo North America        		91540 - Diageo North America        								10/31/01		Final

		9/30/01								91545		Diversified ALPHA           		91545 - Diversified ALPHA           								9/30/01		Final

		8/31/01								91550		Delaware Cty Empl Ret		91550 - Delaware Cty Empl Ret								8/31/01		Final

		7/31/01								91560		Deleware Valley Insurance		91560 - Deleware Valley Insurance								7/31/01		Final

		6/30/01								91565		Dominican Sisters		91565 - Dominican Sisters								6/30/01		Final

		5/31/01								91566		Dominican Sisters- Ecash		91566 - Dominican Sisters- Ecash								5/31/01		Final

		4/30/01								91568		Downers Grove Firefighters		91568 - Downers Grove Firefighters								4/30/01		Final

		3/31/01								91570		DSL of PSU                  		91570 - DSL of PSU                  								3/31/01		Final

		2/28/01								91573		John & Kathy Dolan		91573 - John & Kathy Dolan								2/28/01		Final

		1/31/01								91630		A Duda & Sons Inc		91630 - A Duda & Sons Inc								1/31/01		Final

		12/31/00								91675		Dunham & Associates         		91675 - Dunham & Associates         								12/31/00		Final

		11/30/00								91676		Dunham Lg Cap Value Fund    		91676 - Dunham Lg Cap Value Fund    								11/30/00		Final

		10/31/00								91700		Duquesne, City of		91700 - Duquesne, City of								10/31/00		Final

		9/30/00								91710		E. Buffalo Non-Uniformed Pns		91710 - E. Buffalo Non-Uniformed Pns								9/30/00		Final

		8/31/00								91711		E. Buffalo Police Pension   		91711 - E. Buffalo Police Pension   								8/31/00		Final

		7/31/00								91725		Economy Borough Police Pens.		91725 - Economy Borough Police Pens.								7/31/00		Final

		6/30/00								91740		East Liberty Presby Funds   		91740 - East Liberty Presby Funds   								6/30/00		Final

		5/31/00								91750		East Peoria Fire Broad Mrkt 		91750 - East Peoria Fire Broad Mrkt 								5/31/00		Final

		4/30/00								91751		East Peoria Fire Intermedate		91751 - East Peoria Fire Intermedate								4/30/00		Final

		3/31/00								91775		Easton City Pension Plan    		91775 - Easton City Pension Plan    								3/31/00		Final

		2/29/00								91800		IBEW #43 & Electrical Pns   		91800 - IBEW #43 & Electrical Pns   								2/29/00		Final

		1/31/00								91801		IBEW #43 Health & Wel		91801 - IBEW #43 Health & Wel								1/31/00		Final

										91802		IBEW #1919 Pension		91802 - IBEW #1919 Pension

										91810		IBEW #143 Pension		91810 - IBEW #143 Pension

										91820		IBEW #43 Annuity		91820 - IBEW #43 Annuity

										91830		Iron Workers Local 402      		91830 - Iron Workers Local 402      

										91840		Iron Workers #597 Equity		91840 - Iron Workers #597 Equity

										91900		Elgin Firefighters		91900 - Elgin Firefighters

										91902		Elgin Police		91902 - Elgin Police

										91920		Elk Cty Employees Retirement		91920 - Elk Cty Employees Retirement

										91925		Elk Grove Fire Pension      		91925 - Elk Grove Fire Pension      

										91927		Elk Grove Police		91927 - Elk Grove Police

										91930		Ellwood City Combined Invest		91930 - Ellwood City Combined Invest

										91935		Elwyn Inc                   		91935 - Elwyn Inc                   

										91950		EMH Foundation              		91950 - EMH Foundation              

										91951		EMH Regional Designated     		91951 - EMH Regional Designated     

										91965		Electrical Workers Local 369		91965 - Electrical Workers Local 369

										91980		Erie Cty Pension Plan		91980 - Erie Cty Pension Plan

										91985		ENO Transport Foundation    		91985 - ENO Transport Foundation    

										92000		Entenmann's Local 926       		92000 - Entenmann's Local 926       

										92005		Hilton Head Fire & Rescue   		92005 - Hilton Head Fire & Rescue   

										92035		East Bay Municipal		92035 - East Bay Municipal

										92040		East Moline Firefighters		92040 - East Moline Firefighters

										92041		East Moline Police		92041 - East Moline Police

										92050		Erie County Employees Ret   		92050 - Erie County Employees Ret   

										92051		Erie County FIXED           		92051 - Erie County FIXED           

										92060		Teamsters 175 & 505 H&W		92060 - Teamsters 175 & 505 H&W

										92065		ETC Partners LP             		92065 - ETC Partners LP             

										92080		Fire & Police Pen San Antoni		92080 - Fire & Police Pen San Antoni

										92085		First Mercantile-Value		92085 - First Mercantile-Value

										92086		First Merc Government FI		92086 - First Merc Government FI

										92090		Fitchburg MA Retirement Sys 		92090 - Fitchburg MA Retirement Sys 

										92100		Fairmont WV Fire Pension		92100 - Fairmont WV Fire Pension

										92105		F.A. Lennon Charitable Trust		92105 - F.A. Lennon Charitable Trust

										92110		Florida Intl University     		92110 - Florida Intl University     

										92112		Florida Strawberry Festival		92112 - Florida Strawberry Festival

										92200		Flint Group                 		92200 - Flint Group                 

										92210		Follansbee WV U.D.A.G. Trust		92210 - Follansbee WV U.D.A.G. Trust

										92250		Fort Pierce Police Off Ret  		92250 - Fort Pierce Police Off Ret  

										92400		Franciscans of Vice Province		92400 - Franciscans of Vice Province

										92401		Franciscans - Retirement		92401 - Franciscans - Retirement

										92402		Franciscan Alliance		92402 - Franciscan Alliance

										92405		Franciscan Srs Poor Charit  		92405 - Franciscan Srs Poor Charit  

										92406		Franciscan Srs Poor Congreg 		92406 - Franciscan Srs Poor Congreg 

										92407		Franciscan Srs of Chicago   		92407 - Franciscan Srs of Chicago   

										92445		City of Franklin Emp Pension		92445 - City of Franklin Emp Pension

										92450		Franklin Cty Empl Ret       		92450 - Franklin Cty Empl Ret       

										92451		Franklin County EQUITY      		92451 - Franklin County EQUITY      

										92452		Franklin County-SMID		92452 - Franklin County-SMID

										92455		University of New Hampshire		92455 - University of New Hampshire

										92457		Franklin Park Firefighter's		92457 - Franklin Park Firefighter's

										92460		Frederick County Empl Ret   		92460 - Frederick County Empl Ret   

										92500		Fulton Cty Ret              		92500 - Fulton Cty Ret              

										92507		F.F. Thompson Health		92507 - F.F. Thompson Health

										92515		Fulton County Collective    		92515 - Fulton County Collective    

										92595		GAR Foundation              		92595 - GAR Foundation              

										92600		Garda Value LLC             		92600 - Garda Value LLC             

										92610		Gateway Foundation Inc.     		92610 - Gateway Foundation Inc.     

										92620		Genuardi, Gasper A.		92620 - Genuardi, Gasper A.

										92621		Genuardi, Anthony D.		92621 - Genuardi, Anthony D.

										92622		Genuardi, Charles A.		92622 - Genuardi, Charles A.

										92623		Genuardi Family Foundation		92623 - Genuardi Family Foundation

										92624		Dana VEBA Non Union Retiree		92624 - Dana VEBA Non Union Retiree

										92625		Genuardi, Dominic S, Jr.		92625 - Genuardi, Dominic S, Jr.

										92626		Genuardi, Dominic & Janet		92626 - Genuardi, Dominic & Janet

										92700		Gila River Indian Comm      		92700 - Gila River Indian Comm      

										92704		Schuster, Gary F. Living Tru		92704 - Schuster, Gary F. Living Tru

										92715		Goshawk LLC                 		92715 - Goshawk LLC                 

										92718		Genesis Medical Center		92718 - Genesis Medical Center

										92725		Govt of Bermuda Pension     		92725 - Govt of Bermuda Pension     

										92726		Govt of Bermuda Superannuatn		92726 - Govt of Bermuda Superannuatn

										92780		Greater Atlanta Christian		92780 - Greater Atlanta Christian

										92790		Greater PA Carpenters       		92790 - Greater PA Carpenters       

										92792		Wayne Com Foundation		92792 - Wayne Com Foundation

										92800		Greensburg, City of		92800 - Greensburg, City of

										92810		Greenstone Insurance		92810 - Greenstone Insurance

										92870		Hamden Employee Retirement  		92870 - Hamden Employee Retirement  

										92903		Hamot Health Foundation     		92903 - Hamot Health Foundation     

										92950		H P & AC Pension		92950 - H P & AC Pension

										92960		Harrisburg City Police Pnsn 		92960 - Harrisburg City Police Pnsn 

										92961		HARRISBURG POLICE FIXED     		92961 - HARRISBURG POLICE FIXED     

										92965		State of Hawaii Emp Ret Fund		92965 - State of Hawaii Emp Ret Fund

										93000		Holy Family Foundation      		93000 - Holy Family Foundation      

										93100		Highmark Inc.		93100 - Highmark Inc.

										93105		Highmark Casualty Ins Co    		93105 - Highmark Casualty Ins Co    

										93110		HM Life Insurance Company   		93110 - HM Life Insurance Company   

										93130		Highmount - Everest Fund LLC		93130 - Highmount - Everest Fund LLC

										93150		Highmount - The Molly Trust 		93150 - Highmount - The Molly Trust 

										93167		Hialeah Police Pension		93167 - Hialeah Police Pension

										93170		Hiram College               		93170 - Hiram College               

										93180		Hodgkins Police             		93180 - Hodgkins Police             

										93200		Holzer Clinic Inc. P/S Plan 		93200 - Holzer Clinic Inc. P/S Plan 

										93210		Houston Area Teamsters		93210 - Houston Area Teamsters

										93230		Huffington Foundation       		93230 - Huffington Foundation       

										93233		Houston Hospital Capital Res		93233 - Houston Hospital Capital Res

										93234		Houston Hospitals Pension		93234 - Houston Hospitals Pension

										93239		Howard Rubin Trust		93239 - Howard Rubin Trust

										93240		Huffington Terry            		93240 - Huffington Terry            

										93250		Huntingdon County Empl Ret  		93250 - Huntingdon County Empl Ret  

										93267		James S. Courier Trust		93267 - James S. Courier Trust

										93313		I.A.T.S.E. Local #16 Pension		93313 - I.A.T.S.E. Local #16 Pension

										93315		ICO		93315 - ICO

										93316		Illinois Masonic Children's		93316 - Illinois Masonic Children's

										93317		Illinois Masonic Charities		93317 - Illinois Masonic Charities

										93318		Illinois Masonic Home		93318 - Illinois Masonic Home

										93319		Illinois Teamsters		93319 - Illinois Teamsters

										93320		Indiana County Empl Ret     		93320 - Indiana County Empl Ret     

										93321		Indiana County LCV		93321 - Indiana County LCV

										93325		Indiana State Teachers Ret		93325 - Indiana State Teachers Ret

										93326		Indiana PERF		93326 - Indiana PERF

										93327		IN Public Retirement System		93327 - IN Public Retirement System

										93330		IN State Council Roofers H&W		93330 - IN State Council Roofers H&W

										93340		IBEW Local 212		93340 - IBEW Local 212

										93342		IBEW 313 Health & Welfare   		93342 - IBEW 313 Health & Welfare   

										93345		IBEW Local 701              		93345 - IBEW Local 701              

										93346		IBEW 64 Collective		93346 - IBEW 64 Collective

										93350		IBEW 1919 Annuity Fund      		93350 - IBEW 1919 Annuity Fund      

										93351		IBEW 1919 Health & Welfare		93351 - IBEW 1919 Health & Welfare

										93352		IBEW 1919 Pension           		93352 - IBEW 1919 Pension           

										93370		IBEW Local 910 Annuity FD   		93370 - IBEW Local 910 Annuity FD   

										93371		IBEW Local 910 H&W          		93371 - IBEW Local 910 H&W          

										93372		IBEW Local 910 Pension		93372 - IBEW Local 910 Pension

										93376		IBEW Local 1249 Pension		93376 - IBEW Local 1249 Pension

										93390		ICSC General Fund           		93390 - ICSC General Fund           

										93391		ICSC Pension Trust          		93391 - ICSC Pension Trust          

										93392		ICSC Reserve Fund           		93392 - ICSC Reserve Fund           

										93400		Integris BMC Foundation     		93400 - Integris BMC Foundation     

										93401		Integris BMC Funded Depr    		93401 - Integris BMC Funded Depr    

										93402		Integris Health Cap Reserve 		93402 - Integris Health Cap Reserve 

										93403		Integris Health Limited Dur 		93403 - Integris Health Limited Dur 

										93404		Integris SWMC Foundation    		93404 - Integris SWMC Foundation    

										93405		Integris SWMC Funded Depr   		93405 - Integris SWMC Funded Depr   

										93406		Integris Retirement Pension 		93406 - Integris Retirement Pension 

										93415		Intl Heat Frost Local 17		93415 - Intl Heat Frost Local 17

										93428		I-CAR		93428 - I-CAR

										93439		IUOE #112 DC		93439 - IUOE #112 DC

										93440		IUOE #112 General		93440 - IUOE #112 General

										93441		IUOE #112 H&W		93441 - IUOE #112 H&W

										93442		IUOE #112 NDE Training		93442 - IUOE #112 NDE Training

										93449		IUOE Local #132 H&W		93449 - IUOE Local #132 H&W

										93450		IUOE Local #132 Pension Fund		93450 - IUOE Local #132 Pension Fund

										93455		IUOE Local #25 Marine		93455 - IUOE Local #25 Marine

										93500		Ironworkers  549 & 550		93500 - Ironworkers  549 & 550

										93555		Iron Workers #597 Fixed		93555 - Iron Workers #597 Fixed

										93600		Iron Workers WPA Pension FX		93600 - Iron Workers WPA Pension FX

										93601		Iron Workers WPA Pension EQ		93601 - Iron Workers WPA Pension EQ

										93602		Iron Workers of WPA Prof/Shr		93602 - Iron Workers of WPA Prof/Shr

										93603		Iron Workers WPA Welfare EQ		93603 - Iron Workers WPA Welfare EQ

										93604		Iron Workers WPA Welfare FX		93604 - Iron Workers WPA Welfare FX

										93605		Iron Workers Cumberland MD		93605 - Iron Workers Cumberland MD

										93610		JEWISH HOSPITAL OPERATING   		93610 - JEWISH HOSPITAL OPERATING   

										93611		Jewish Hospital Foundation  		93611 - Jewish Hospital Foundation  

										93612		Jewish Hospital Pension     		93612 - Jewish Hospital Pension     

										93613		Jewish Community Foundation 		93613 - Jewish Community Foundation 

										93614		Jewish Hospital Portfolio B		93614 - Jewish Hospital Portfolio B

										93616		Jewish Heritage Fund		93616 - Jewish Heritage Fund

										93695		Jackson County              		93695 - Jackson County              

										93700		Jacksonville Uni Endowment  		93700 - Jacksonville Uni Endowment  

										93705		Jerome Foundation           		93705 - Jerome Foundation           

										93715		Jeffrey Campagna Trust      		93715 - Jeffrey Campagna Trust      

										93749		JPM - MA 1994 B Shares LP   		93749 - JPM - MA 1994 B Shares LP   

										93750		JPM - Ted Arison Family FD  		93750 - JPM - Ted Arison Family FD  

										93790		City of Johnstown Pension   		93790 - City of Johnstown Pension   

										93795		City Joliet Firemens Pens   		93795 - City Joliet Firemens Pens   

										93800		Joseph B Fay Co Profit Share		93800 - Joseph B Fay Co Profit Share

										93809		Jupiter Police Fixed		93809 - Jupiter Police Fixed

										93810		Jupiter Police International		93810 - Jupiter Police International

										93900		Janet Fitzgerald Trust      		93900 - Janet Fitzgerald Trust      

										94049		K21 Foundation		94049 - K21 Foundation

										94050		Katherine Turner Campbell RT		94050 - Katherine Turner Campbell RT

										94051		Katherin Turner Campbell Fdn		94051 - Katherin Turner Campbell Fdn

										94100		Kent School Endowment       		94100 - Kent School Endowment       

										94110		Kent School Pension         		94110 - Kent School Pension         

										94112		Kent School PPRRSM          		94112 - Kent School PPRRSM          

										94115		Kentucky Insurance		94115 - Kentucky Insurance

										94120		Kissimmee                   		94120 - Kissimmee                   

										94175		Kohler John M. Trust        		94175 - Kohler John M. Trust        

										94200		Kingsley Assn Endowment		94200 - Kingsley Assn Endowment

										94270		Laborers DC WPA Pension		94270 - Laborers DC WPA Pension

										94271		Laborers DC Local #2 Pension		94271 - Laborers DC Local #2 Pension

										94272		Laborers DC WPA Small Cap		94272 - Laborers DC WPA Small Cap

										94273		Laborers DC WPA Welfare		94273 - Laborers DC WPA Welfare

										94274		Laborers 616 H&W		94274 - Laborers 616 H&W

										94276		Laborers Local #980 Pension		94276 - Laborers Local #980 Pension

										94277		Laborers Local #980 Trust		94277 - Laborers Local #980 Trust

										94285		Lathers Local 190 Pension   		94285 - Lathers Local 190 Pension   

										94300		Lackawanna Cty Empl Ret     		94300 - Lackawanna Cty Empl Ret     

										94350		Lake in the Hills Police		94350 - Lake in the Hills Police

										94400		Lancaster Cty Empl Ret      		94400 - Lancaster Cty Empl Ret      

										94401		Lancaster County - Equity   		94401 - Lancaster County - Equity   

										94500		Latrobe Area Hospital Inc.  		94500 - Latrobe Area Hospital Inc.  

										94530		Lawrence Hospital Pension		94530 - Lawrence Hospital Pension

										94575		Lazzara Charitable Foundtn  		94575 - Lazzara Charitable Foundtn  

										94576		Lazzara, Gasper & Irene		94576 - Lazzara, Gasper & Irene

										94600		Lebanon County ERF		94600 - Lebanon County ERF

										94650		Lebanon Firemen`s Pension   		94650 - Lebanon Firemen`s Pension   

										94670		BA Central Florida Health Al		94670 - BA Central Florida Health Al

										94700		Linda Hall Library Trusts   		94700 - Linda Hall Library Trusts   

										94800		Lehigh Cty Empl Ret         		94800 - Lehigh Cty Empl Ret         

										94802		Lehigh Valley Com. Fdn.		94802 - Lehigh Valley Com. Fdn.

										94810		Libertyville, Firefighters’		94810 - Libertyville, Firefighters’

										94815		Edward H. Linde Tr.		94815 - Edward H. Linde Tr.

										94820		Link-Belt Construction Co   		94820 - Link-Belt Construction Co   

										94822		Lippman Kanfer Family Fndtn 		94822 - Lippman Kanfer Family Fndtn 

										94824		Local 803 H&W		94824 - Local 803 H&W

										94826		Local 305 CIO's Pension Fund		94826 - Local 305 CIO's Pension Fund

										94827		Local 338 H&W		94827 - Local 338 H&W

										94828		Local 363 Pension Fund E    		94828 - Local 363 Pension Fund E    

										94829		Local 1102 Retirement Svgs  		94829 - Local 1102 Retirement Svgs  

										94830		Lock Haven Employees Ret    		94830 - Lock Haven Employees Ret    

										94831		Lock Haven Police Death Ben 		94831 - Lock Haven Police Death Ben 

										94832		Lock Haven Police Pension   		94832 - Lock Haven Police Pension   

										94840		Los Angeles Metro Authority 		94840 - Los Angeles Metro Authority 

										94841		Los Angeles MTA Distressed  		94841 - Los Angeles MTA Distressed  

										94842		Louisiana Carpenters Pension		94842 - Louisiana Carpenters Pension

										94843		Gulf Coast Carpenters Health		94843 - Gulf Coast Carpenters Health

										94844		Louisiana Carpenters Retirem		94844 - Louisiana Carpenters Retirem

										94845		Louisiana School Emp Ret    		94845 - Louisiana School Emp Ret    

										94850		Lower Chichester Police Pens		94850 - Lower Chichester Police Pens

										94890		Luzerne County Employees Ret		94890 - Luzerne County Employees Ret

										94900		Lycoming Cty Empl Ret       		94900 - Lycoming Cty Empl Ret       

										95000		Magee-Womens Funded Deprec		95000 - Magee-Womens Funded Deprec

										95001		Magee-Womens Foundation		95001 - Magee-Womens Foundation

										95050		Macdonald, Dr J Foundation		95050 - Macdonald, Dr J Foundation

										95055		Madison Cultural Arts Supprt		95055 - Madison Cultural Arts Supprt

										95056		Madison Cultural Arts Supprt		95056 - Madison Cultural Arts Supprt

										95057		Martin Memorial Health Sys  		95057 - Martin Memorial Health Sys  

										95060		Margaret Clark Morgan Fdtn  		95060 - Margaret Clark Morgan Fdtn  

										95061		M. Clark Morgan Fdtn (Fixed)		95061 - M. Clark Morgan Fdtn (Fixed)

										95062		Maryland BD Education OPEB  		95062 - Maryland BD Education OPEB  

										95063		NT - Walter, Matthew D.		95063 - NT - Walter, Matthew D.

										95065		MCKEE SHORT TERM INVEST     		95065 - MCKEE SHORT TERM INVEST     

										95068		Maryland-NCPPC ERS		95068 - Maryland-NCPPC ERS

										95071		Maywood Firefighters		95071 - Maywood Firefighters

										95075		Meadville Employees' Pension		95075 - Meadville Employees' Pension

										95076		Meadville Firemen's Pension 		95076 - Meadville Firemen's Pension 

										95077		Meadville Police Pension    		95077 - Meadville Police Pension    

										95078		Meadville Medical Center    		95078 - Meadville Medical Center    

										95079		Meadville Medical Center		95079 - Meadville Medical Center

										95082		George & Margaret Mee		95082 - George & Margaret Mee

										95090		South Broward Hospital Distr		95090 - South Broward Hospital Distr

										95100		Mercer Cty Empl Ret         		95100 - Mercer Cty Empl Ret         

										95101		Mercer Cty Empl Ret - Value 		95101 - Mercer Cty Empl Ret - Value 

										95105		MERS of Michigan		95105 - MERS of Michigan

										95110		MERS Michigan FIXED         		95110 - MERS Michigan FIXED         

										95111		MERS Michigan FIXED ILLIQUID		95111 - MERS Michigan FIXED ILLIQUID

										95115		Mercy Foundations           		95115 - Mercy Foundations           

										95118		Mercy Hosp Iowa FUNDED DEPR 		95118 - Mercy Hosp Iowa FUNDED DEPR 

										95119		Mercy Iowa Empl PENS TRUST  		95119 - Mercy Iowa Empl PENS TRUST  

										95120		Memphis Jewish Federation		95120 - Memphis Jewish Federation

										95127		MMRMA		95127 - MMRMA

										95130		Middletown Retirement System		95130 - Middletown Retirement System

										95135		Midwesterm Teamsters		95135 - Midwesterm Teamsters

										95145		Milbank Memorial Fund       		95145 - Milbank Memorial Fund       

										95150		Met Life - Broad Market		95150 - Met Life - Broad Market

										95151		Met Life - Intermed Broad		95151 - Met Life - Intermed Broad

										95155		Minneapolis Jewish- SGC		95155 - Minneapolis Jewish- SGC

										95156		Minneapolis Jewish- IGC		95156 - Minneapolis Jewish- IGC

										95160		District 82 Painting		95160 - District 82 Painting

										95168		Miramar Firefighters'		95168 - Miramar Firefighters'

										95175		MISERICORDIA                		95175 - MISERICORDIA                

										95195		Mon Valley Hospital Inc     		95195 - Mon Valley Hospital Inc     

										95200		Monroe Cty Empl Ret         		95200 - Monroe Cty Empl Ret         

										95250		Montour Cty Empl Ret        		95250 - Montour Cty Empl Ret        

										95251		Montour School District		95251 - Montour School District

										95350		Morgantown Empl Ret Benefit 		95350 - Morgantown Empl Ret Benefit 

										95353		Ron & Ann Morford		95353 - Ron & Ann Morford

										95355		Morgantown Utility Board    		95355 - Morgantown Utility Board    

										95357		Naperville Firefighter's		95357 - Naperville Firefighter's

										95360		Navistar, Inc.		95360 - Navistar, Inc.

										95370		Mundelein FF Pension Fund		95370 - Mundelein FF Pension Fund

										95375		Steve Muss                  		95375 - Steve Muss                  

										95400		Mount St. Scholastica       		95400 - Mount St. Scholastica       

										95530		New Island Investors LP     		95530 - New Island Investors LP     

										95543		New Mexico PERA             		95543 - New Mexico PERA             

										95545		New Orleans ILA             		95545 - New Orleans ILA             

										95547		New Hampshire Retirement Sys		95547 - New Hampshire Retirement Sys

										95550		New Port Richey Fire Pension		95550 - New Port Richey Fire Pension

										95600		New World Symphony          		95600 - New World Symphony          

										95620		NJ Transit Union Retire Plan		95620 - NJ Transit Union Retire Plan

										95795		Normal FF Pension Fund		95795 - Normal FF Pension Fund

										95796		Normal Police Pension		95796 - Normal Police Pension

										95800		Northampton Cty Empl Ret    		95800 - Northampton Cty Empl Ret    

										95801		Northampton Hugh Moore      		95801 - Northampton Hugh Moore      

										95802		Northampton Cty - SMID		95802 - Northampton Cty - SMID

										95803		Northampton County - LCV		95803 - Northampton County - LCV

										95804		Northampton Cty-Fixed		95804 - Northampton Cty-Fixed

										95813		NT - American Bar Assoc		95813 - NT - American Bar Assoc

										95815		Northern CA Tile Industry   		95815 - Northern CA Tile Industry   

										95822		NT - Wexler, Robert J.		95822 - NT - Wexler, Robert J.

										95824		NT - AFEBT NSL		95824 - NT - AFEBT NSL

										95825		NT - Army Emergency Relief  		95825 - NT - Army Emergency Relief  

										95826		NT - AFEBT		95826 - NT - AFEBT

										95827		NT - AFGT		95827 - NT - AFGT

										95828		NT - Sun Chemical Retiremnt 		95828 - NT - Sun Chemical Retiremnt 

										95829		NT - Oakleigh Thorne		95829 - NT - Oakleigh Thorne

										95830		Northumberland Cty Empl     		95830 - Northumberland Cty Empl     

										95831		NT - McCormack Trust-G Smith		95831 - NT - McCormack Trust-G Smith

										95832		NT - ALSAM Foundation       		95832 - NT - ALSAM Foundation       

										95833		NT - Wexter Family Trust		95833 - NT - Wexter Family Trust

										95834		NT - E&A Shay		95834 - NT - E&A Shay

										95835		NT - Lauder & Sons          		95835 - NT - Lauder & Sons          

										95836		NT - Pennington Foundation		95836 - NT - Pennington Foundation

										95837		NT - Goldman, Daniel Trust		95837 - NT - Goldman, Daniel Trust

										95838		NT - Goldman, William Trust		95838 - NT - Goldman, William Trust

										95839		NT - Goldman, Alice Trust		95839 - NT - Goldman, Alice Trust

										95840		NT - Lauder and Sons Tr # 2 		95840 - NT - Lauder and Sons Tr # 2 

										95841		NT - Engelstad Family Fdn   		95841 - NT - Engelstad Family Fdn   

										95842		NT - McCormack Trust-W Smith		95842 - NT - McCormack Trust-W Smith

										95843		NT - duPont, Jessie		95843 - NT - duPont, Jessie

										95844		NT - Patterson Foundation		95844 - NT - Patterson Foundation

										95846		NT - Bristlecone Investments		95846 - NT - Bristlecone Investments

										95847		NT - Little Harbor		95847 - NT - Little Harbor

										95850		Northumberland Cty - Eqy    		95850 - Northumberland Cty - Eqy    

										95851		Northumberland Cty - Fixed  		95851 - Northumberland Cty - Fixed  

										95852		NT - Avalon Investments, LP		95852 - NT - Avalon Investments, LP

										95853		NT - Biltmore Investments		95853 - NT - Biltmore Investments

										95854		NT - Northwoodside Invest		95854 - NT - Northwoodside Invest

										95855		NT - Shoreside Investments		95855 - NT - Shoreside Investments

										95900		Nuns - CCSF                 		95900 - Nuns - CCSF                 

										95903		Nuns - Plant                		95903 - Nuns - Plant                

										95905		Nuns - Health               		95905 - Nuns - Health               

										95950		NEW YORK POWER AUTHORITY    		95950 - NEW YORK POWER AUTHORITY    

										95955		NY Power NDT		95955 - NY Power NDT

										96000		Oakland County Employee Ret 		96000 - Oakland County Employee Ret 

										96001		Oakland County VEBA         		96001 - Oakland County VEBA         

										96002		Oakland Cty Road Commission 		96002 - Oakland Cty Road Commission 

										96003		Oakland Cty. Retiree Trust  		96003 - Oakland Cty. Retiree Trust  

										96004		Oakland County Superseding		96004 - Oakland County Superseding

										96005		OCAI/1995 LP                		96005 - OCAI/1995 LP                

										96009		NT - Walter, Peter		96009 - NT - Walter, Peter

										96010		OCHN		96010 - OCHN

										96011		OCHN Internal Services		96011 - OCHN Internal Services

										96013		NT - Parfet, William U.		96013 - NT - Parfet, William U.

										96014		NT - Solutia Inc Savings		96014 - NT - Solutia Inc Savings

										96015		OVHS Education & Endowment  		96015 - OVHS Education & Endowment  

										96016		OVHS POOL B                 		96016 - OVHS POOL B                 

										96017		OVHS POOL C                 		96017 - OVHS POOL C                 

										96018		Oakbrook Terrace Police		96018 - Oakbrook Terrace Police

										96020		Oklahoma UM Diversified Fund		96020 - Oklahoma UM Diversified Fund

										96021		Oklahoma UM Endowment Fund  		96021 - Oklahoma UM Endowment Fund  

										96022		OKLAHOMA UNITED METHODIST   		96022 - OKLAHOMA UNITED METHODIST   

										96025		Oklahoma OMESEGID		96025 - Oklahoma OMESEGID

										96030		OCAI Four 1999 Ltd Partner  		96030 - OCAI Four 1999 Ltd Partner  

										96033		OECI & Misc. Pension        		96033 - OECI & Misc. Pension        

										96040		Ornamental Institute NY     		96040 - Ornamental Institute NY     

										96045		Oakland Cty Empl Retire Sys 		96045 - Oakland Cty Empl Retire Sys 

										96046		Oakland Cty VEBA            		96046 - Oakland Cty VEBA            

										96047		Oakland Cty IRMB		96047 - Oakland Cty IRMB

										96050		Our Lady of the Lake Univ   		96050 - Our Lady of the Lake Univ   

										96054		Oak Park Firefighters		96054 - Oak Park Firefighters

										96060		Orange Bowl Committee       		96060 - Orange Bowl Committee       

										96090		Painters & Trades #35       		96090 - Painters & Trades #35       

										96091		Painters & Trades # 35 SC   		96091 - Painters & Trades # 35 SC   

										96092		Painters 35 FIXED INCOME    		96092 - Painters 35 FIXED INCOME    

										96093		Painters Allied Annuity FD  		96093 - Painters Allied Annuity FD  

										96095		Painters Dist Council 30 Pen		96095 - Painters Dist Council 30 Pen

										96100		PA Boroughs Balanced		96100 - PA Boroughs Balanced

										96105		Palm Tran Inc./ATU 1577 Pen 		96105 - Palm Tran Inc./ATU 1577 Pen 

										96110		PA Boroughs Fixed Income		96110 - PA Boroughs Fixed Income

										96120		Panama City Police Pension  		96120 - Panama City Police Pension  

										96125		Park Ridge Police		96125 - Park Ridge Police

										96132		Parish Medical Ctr Pension  		96132 - Parish Medical Ctr Pension  

										96133		Paris Firefighters		96133 - Paris Firefighters

										96134		Paris Police Pension Fund		96134 - Paris Police Pension Fund

										96140		Pema Foundation             		96140 - Pema Foundation             

										96147		Inner-City Education		96147 - Inner-City Education

										96150		Pasco-Hernando State Col.		96150 - Pasco-Hernando State Col.

										96175		Peacock Foundation Inc.     		96175 - Peacock Foundation Inc.     

										96190		PSAB		96190 - PSAB

										96191		PSAB		96191 - PSAB

										96200		PA Surf Coal Mining Ins Exch		96200 - PA Surf Coal Mining Ins Exch

										96210		PA TAP                      		96210 - PA TAP                      

										96250		Greater PA Carpenters Med   		96250 - Greater PA Carpenters Med   

										96265		PA CHAMBER BUSINESS INDUSTRY		96265 - PA CHAMBER BUSINESS INDUSTRY

										96270		Penn State Univ-Agg		96270 - Penn State Univ-Agg

										96272		Penn State Univ-Int GC		96272 - Penn State Univ-Int GC

										96275		PSAB		96275 - PSAB

										96282		PA Counties Risk Pool		96282 - PA Counties Risk Pool

										96283		PELICAN Insurance		96283 - PELICAN Insurance

										96284		PA Counties Workers' Comp.		96284 - PA Counties Workers' Comp.

										96290		PBGC		96290 - PBGC

										96300		Perry Cty Empl Ret          		96300 - Perry Cty Empl Ret          

										96350		Philadelphia Gas Works      		96350 - Philadelphia Gas Works      

										96360		co		96360 - co

										96400		Pitcairn-Crabbe Foundation		96400 - Pitcairn-Crabbe Foundation

										96410		Pipefitters Local 120 Pnsn  		96410 - Pipefitters Local 120 Pnsn  

										96420		Newport News Retirement		96420 - Newport News Retirement

										96450		PG Publishing Co. Merged		96450 - PG Publishing Co. Merged

										96500		Plasterers & Cement #526		96500 - Plasterers & Cement #526

										96525		Plasterers & Cement #31		96525 - Plasterers & Cement #31

										96550		Plant City Safety Empl Ret  		96550 - Plant City Safety Empl Ret  

										96551		Plant City Safety Emply. ST		96551 - Plant City Safety Emply. ST

										96580		Pleasant Hills Empl Ret     		96580 - Pleasant Hills Empl Ret     

										96581		Pleasant Hills Police Ret   		96581 - Pleasant Hills Police Ret   

										96591		Plumbers #27 Pension		96591 - Plumbers #27 Pension

										96593		PLUMBERS LOCAL 24 PENSION   		96593 - PLUMBERS LOCAL 24 PENSION   

										96594		Plumbers Local #14 Pension		96594 - Plumbers Local #14 Pension

										96595		Plumbers Local #24 Pension		96595 - Plumbers Local #24 Pension

										96600		P & P #152 Pension Trust		96600 - P & P #152 Pension Trust

										96601		P & P #152 Annuity		96601 - P & P #152 Annuity

										96610		P & P #490 Pension		96610 - P & P #490 Pension

										96612		P & P #490 Profit Sharing		96612 - P & P #490 Profit Sharing

										96650		Pittsburgh Pension Plan     		96650 - Pittsburgh Pension Plan     

										96690		P & P Local #354 Pension    		96690 - P & P Local #354 Pension    

										96694		Plumbers #625		96694 - Plumbers #625

										96695		Plumbers Local Union #16 Pen		96695 - Plumbers Local Union #16 Pen

										96696		Plumbers Local #625		96696 - Plumbers Local #625

										96700		P & S #83 Pension		96700 - P & S #83 Pension

										96703		P & S Local #47 Pension Fund		96703 - P & S Local #47 Pension Fund

										96710		P & S Local #521 Pension    		96710 - P & S Local #521 Pension    

										96750		P & S #73 Pension		96750 - P & S #73 Pension

										96780		Port Authority of AGH Equity		96780 - Port Authority of AGH Equity

										96781		Port Authority of AGH Fixed		96781 - Port Authority of AGH Fixed

										96782		Port Orange Fire & Rescue   		96782 - Port Orange Fire & Rescue   

										96783		Port Orange		96783 - Port Orange

										96800		Potter Cty Empl Ret         		96800 - Potter Cty Empl Ret         

										96801		PHP		96801 - PHP

										96802		PHS		96802 - PHS

										96805		Pressmens Publishers		96805 - Pressmens Publishers

										96810		Princeton Theological       		96810 - Princeton Theological       

										96815		Providence Trust            		96815 - Providence Trust            

										96825		PreferredOne CHP		96825 - PreferredOne CHP

										96833		Pueblo of Sandia		96833 - Pueblo of Sandia

										96834		AST NEW DISC AA PORT		96834 - AST NEW DISC AA PORT

										96837		Quebec, University of		96837 - Quebec, University of

										96840		Quality Vision		96840 - Quality Vision

										96845		Raytheon		96845 - Raytheon

										96870		Reinhart Robert A           		96870 - Reinhart Robert A           

										96880		Reserve Township Police		96880 - Reserve Township Police

										96881		Reserve Twp. Non-Uniform PP		96881 - Reserve Twp. Non-Uniform PP

										96890		Riceland Foods Inc.         		96890 - Riceland Foods Inc.         

										96900		Ridley Township Police      		96900 - Ridley Township Police      

										96901		Ridley Township		96901 - Ridley Township

										96920		Rockford Pipe Trades Pension		96920 - Rockford Pipe Trades Pension

										96940		Rogue Valley Medical Center 		96940 - Rogue Valley Medical Center 

										96950		Rochester Police Pension		96950 - Rochester Police Pension

										96952		Rochester, Borough of		96952 - Rochester, Borough of

										96956		Rock Island Police		96956 - Rock Island Police

										96959		Roland Park Place		96959 - Roland Park Place

										96960		Rolling Meadows Firefighters		96960 - Rolling Meadows Firefighters

										96962		Rolling Meadows Police		96962 - Rolling Meadows Police

										96963		Robert B Fay Jr             		96963 - Robert B Fay Jr             

										96964		Shawn & Heidi Fay           		96964 - Shawn & Heidi Fay           

										96970		Ronald McDonald House/Indian		96970 - Ronald McDonald House/Indian

										96971		Ronald McDonald House (II)		96971 - Ronald McDonald House (II)

										96980		Roofers #30 Pension		96980 - Roofers #30 Pension

										96981		Roofers #30 Annuity		96981 - Roofers #30 Annuity

										97000		Roofers #88 Pension         		97000 - Roofers #88 Pension         

										97010		Rosati, Robert S.		97010 - Rosati, Robert S.

										97030		Ross Township SC		97030 - Ross Township SC

										97032		Ross Township FI		97032 - Ross Township FI

										97033		Ross Township               		97033 - Ross Township               

										97034		Ross Twp Muni Emp Pension   		97034 - Ross Twp Muni Emp Pension   

										97035		Ross Township Police Pension		97035 - Ross Township Police Pension

										97050		Roofers & Waterproofers #37		97050 - Roofers & Waterproofers #37

										97070		Pleasant Rowland Foundation		97070 - Pleasant Rowland Foundation

										97071		Pleasant T Rowland Revocable		97071 - Pleasant T Rowland Revocable

										97080		Royal Oak, City of		97080 - Royal Oak, City of

										97085		RPM Inc.                    		97085 - RPM Inc.                    

										97090		St. Anthony's Medical Center		97090 - St. Anthony's Medical Center

										97093		St Charles Firefighters PENS		97093 - St Charles Firefighters PENS

										97094		St Charles Police Pension   		97094 - St Charles Police Pension   

										97099		St. Francis University		97099 - St. Francis University

										97100		Schenk Kathleen H. Annuity  		97100 - Schenk Kathleen H. Annuity  

										97101		St. Mary's Police Pension   		97101 - St. Mary's Police Pension   

										97102		St. Mary's Non-Uniformed Pns		97102 - St. Mary's Non-Uniformed Pns

										97200		SEIU #144 Nursing Home      		97200 - SEIU #144 Nursing Home      

										97300		Sacred Heart Hospital       		97300 - Sacred Heart Hospital       

										97310		Saginaw Police & Fire Pen   		97310 - Saginaw Police & Fire Pen   

										97315		Ohio School Employees		97315 - Ohio School Employees

										97320		School Sisters of Notre Dame		97320 - School Sisters of Notre Dame

										97322		School Sisters of ND Japan		97322 - School Sisters of ND Japan

										97330		Santa Rosa Children's Hosp. 		97330 - Santa Rosa Children's Hosp. 

										97335		Semmes Bowen & Semmes		97335 - Semmes Bowen & Semmes

										97338		Schuylkill County		97338 - Schuylkill County

										97400		Shadyside Presbyterian		97400 - Shadyside Presbyterian

										97401		Shadyside Presbyterian Rstrc		97401 - Shadyside Presbyterian Rstrc

										97402		Shadyside Presbyterian      		97402 - Shadyside Presbyterian      

										97500		Shaler Police Pension       		97500 - Shaler Police Pension       

										97501		Shaler Union Pension        		97501 - Shaler Union Pension        

										97502		Shaler Non-Union Pension    		97502 - Shaler Non-Union Pension    

										97550		Shapiro Stanley I & Carol E 		97550 - Shapiro Stanley I & Carol E 

										97560		Sharpsburg Police Pension		97560 - Sharpsburg Police Pension

										97600		Sharon Regional Health Sys  		97600 - Sharon Regional Health Sys  

										97640		Sheet Metal Workers 110 Hlth		97640 - Sheet Metal Workers 110 Hlth

										97645		Sheet Metal Workers #218		97645 - Sheet Metal Workers #218

										97650		Srs of Holy Family-Nazareth		97650 - Srs of Holy Family-Nazareth

										97660		Shor Toby                   		97660 - Shor Toby                   

										97680		Shrewsbury Retirement System		97680 - Shrewsbury Retirement System

										97695		Edgemont Equity LP          		97695 - Edgemont Equity LP          

										97700		Srs of St. Joseph Wichita   		97700 - Srs of St. Joseph Wichita   

										97710		Srs of the Precious Blood   		97710 - Srs of the Precious Blood   

										97712		Srs of the Precious Bld Fixe		97712 - Srs of the Precious Bld Fixe

										97720		Sisters Holy Fam Nazareth   		97720 - Sisters Holy Fam Nazareth   

										97730		Srs. of St. Francis         		97730 - Srs. of St. Francis         

										97750		Srs of St Joseph Master Fund		97750 - Srs of St Joseph Master Fund

										97751		Srs of St Joseph of Nazareth		97751 - Srs of St Joseph of Nazareth

										97790		Soc of Holy Child Jesus		97790 - Soc of Holy Child Jesus

										97791		Soc of Holy Child Jesus Ret 		97791 - Soc of Holy Child Jesus Ret 

										97792		SW Ohio Regl Council of Carp		97792 - SW Ohio Regl Council of Carp

										97800		Somerset Cty Empl Ret       		97800 - Somerset Cty Empl Ret       

										97805		SW Comm Health Sys Board SI 		97805 - SW Comm Health Sys Board SI 

										97806		SW Comm Health Sys Long Term		97806 - SW Comm Health Sys Long Term

										97807		SW Comm Health Sys Ret      		97807 - SW Comm Health Sys Ret      

										97811		Steamfitters #449 Pen - EQ		97811 - Steamfitters #449 Pen - EQ

										97813		Steamfitters Local 420 Pens 		97813 - Steamfitters Local 420 Pens 

										97814		Steamfitters Loc 420 Welfare		97814 - Steamfitters Loc 420 Welfare

										97815		Steamfitters #449 Retirement		97815 - Steamfitters #449 Retirement

										97816		Steamfitters #449 Pen - FI		97816 - Steamfitters #449 Pen - FI

										97817		Steamfitters Industry		97817 - Steamfitters Industry

										97818		STA ILA Baltimore Pension   		97818 - STA ILA Baltimore Pension   

										97819		STA ILA Baltimore Benefits  		97819 - STA ILA Baltimore Benefits  

										97820		Local 1102 Storeworkers Ret 		97820 - Local 1102 Storeworkers Ret 

										97821		Stonehouse Point LLC		97821 - Stonehouse Point LLC

										97825		Steel Institute NY          		97825 - Steel Institute NY          

										97828		STA ILA Pen Transition		97828 - STA ILA Pen Transition

										97829		STA ILA Benefits Transition		97829 - STA ILA Benefits Transition

										97835		Stroock Stroock & Lavan     		97835 - Stroock Stroock & Lavan     

										97839		Stumart Partners            		97839 - Stumart Partners            

										97840		Sumter Electric Coop        		97840 - Sumter Electric Coop        

										97844		Suburban General Hospital-EQ		97844 - Suburban General Hospital-EQ

										97845		Suburban General Hospital-FX		97845 - Suburban General Hospital-FX

										97850		Susquehanna Cty Empl Ret		97850 - Susquehanna Cty Empl Ret

										97851		Susquehanna Health System		97851 - Susquehanna Health System

										97852		Susquehanna Health Insurance		97852 - Susquehanna Health Insurance

										97853		Susquehanna Health NUFIC		97853 - Susquehanna Health NUFIC

										97855		Superior Insurance          		97855 - Superior Insurance          

										97860		Taunton Contributory Ret		97860 - Taunton Contributory Ret

										97875		Tift Regional Medical Equity		97875 - Tift Regional Medical Equity

										97876		Tift Regional Medical Fixed		97876 - Tift Regional Medical Fixed

										97880		Temple University Foundation		97880 - Temple University Foundation

										97881		Temple University Hospital		97881 - Temple University Hospital

										97882		Temple University Affiliated		97882 - Temple University Affiliated

										97883		Temple University Benefit		97883 - Temple University Benefit

										97884		Temple University TUHS		97884 - Temple University TUHS

										97885		Temple - American Oncologic		97885 - Temple - American Oncologic

										97886		Temple - Jeanes Hospital		97886 - Temple - Jeanes Hospital

										97887		Temple - Episcopal Hospital		97887 - Temple - Episcopal Hospital

										97888		TUHS Loan Proceeds		97888 - TUHS Loan Proceeds

										97889		Temple-ICR		97889 - Temple-ICR

										97890		Tinicum Twp Police          		97890 - Tinicum Twp Police          

										97891		Tinicum Municipal Empl      		97891 - Tinicum Municipal Empl      

										97892		Temple - AOH		97892 - Temple - AOH

										97900		Trinity Medical Center West 		97900 - Trinity Medical Center West 

										97901		Trinity Hlth Sys Foundation 		97901 - Trinity Hlth Sys Foundation 

										97902		Trinity Tri State Hlth Srvs 		97902 - Trinity Tri State Hlth Srvs 

										97903		Trinity Pension Non-Union   		97903 - Trinity Pension Non-Union   

										97904		Trinity Pension Ohio Nurses 		97904 - Trinity Pension Ohio Nurses 

										97905		Trinity Pension AFSCME/OPEIU		97905 - Trinity Pension AFSCME/OPEIU

										97906		Trinity Med Ctr Fd Dep Core 		97906 - Trinity Med Ctr Fd Dep Core 

										97907		Tri State Hlth Svs Fd Core  		97907 - Tri State Hlth Svs Fd Core  

										97910		Teamsters Local #500		97910 - Teamsters Local #500

										97920		Teamsters Employer 175 & 505		97920 - Teamsters Employer 175 & 505

										97921		Teamsters Local 175 Pension 		97921 - Teamsters Local 175 Pension 

										97922		Teamsters 175-505 Pension SG		97922 - Teamsters 175-505 Pension SG

										97925		SW PA & Maryland Teamsters  		97925 - SW PA & Maryland Teamsters  

										97927		Teamsters Local #491 H&W		97927 - Teamsters Local #491 H&W

										97928		Southern Region of Teamsters		97928 - Southern Region of Teamsters

										97930		Teamsters #210 General		97930 - Teamsters #210 General

										97931		Teamsters #210 Affil Health		97931 - Teamsters #210 Affil Health

										97932		Teamsters #210 Pension		97932 - Teamsters #210 Pension

										97933		Teamsters #210 Annuity		97933 - Teamsters #210 Annuity

										97934		Teamsters #210 Scholarship		97934 - Teamsters #210 Scholarship

										97935		Teamsters #210 Legal		97935 - Teamsters #210 Legal

										97940		Teamsters Local #677		97940 - Teamsters Local #677

										97950		Teamsters Construction Ind  		97950 - Teamsters Construction Ind  

										97953		Teamsters #210 Affiliated		97953 - Teamsters #210 Affiliated

										97955		Teamsters Local #211 Pension		97955 - Teamsters Local #211 Pension

										97957		Teamsters Local #639		97957 - Teamsters Local #639

										97959		Teamsters Local #863 Pension		97959 - Teamsters Local #863 Pension

										97960		Teamsters 731 Pension Plan  		97960 - Teamsters 731 Pension Plan  

										97961		Teamsters 731 Health Welfare		97961 - Teamsters 731 Health Welfare

										97963		Local 731 Garage Attendants		97963 - Local 731 Garage Attendants

										97965		Teamsters Local #819		97965 - Teamsters Local #819

										97970		Texas Medical Liability Tr  		97970 - Texas Medical Liability Tr  

										97975		Teamsters #500 Severance    		97975 - Teamsters #500 Severance    

										97980		TMT & BT Annuity Pension    		97980 - TMT & BT Annuity Pension    

										97985		Towson UF Endowment AGG		97985 - Towson UF Endowment AGG

										97986		Towson UF Endowment SGC		97986 - Towson UF Endowment SGC

										97987		Towson UF Operating SGC		97987 - Towson UF Operating SGC

										97990		TTC Collective Inv Fund     		97990 - TTC Collective Inv Fund     

										97991		TTC Common Trust Fund       		97991 - TTC Common Trust Fund       

										97992		TTC - DVR Family Trust		97992 - TTC - DVR Family Trust

										97993		TTC - Jane Flato Smith Fmly		97993 - TTC - Jane Flato Smith Fmly

										97994		TTC Smith Trust 2 FBO Edward		97994 - TTC Smith Trust 2 FBO Edward

										97995		TTC - Mary Louise Flato		97995 - TTC - Mary Louise Flato

										98000		Tioga Cty Empl Ret		98000 - Tioga Cty Empl Ret

										98100		Uniontown Health Resources  		98100 - Uniontown Health Resources  

										98110		UFCW 227 Pension Fund       		98110 - UFCW 227 Pension Fund       

										98115		USW America Staff		98115 - USW America Staff

										98116		USW Strike & Defense		98116 - USW Strike & Defense

										98117		USW General		98117 - USW General

										98118		USW Postretirement		98118 - USW Postretirement

										98119		USW Education		98119 - USW Education

										98120		USW District #7             		98120 - USW District #7             

										98123		US Army Dental Trust		98123 - US Army Dental Trust

										98125		UAW Allis Chalmers		98125 - UAW Allis Chalmers

										98140		USM Foundation		98140 - USM Foundation

										98150		Una Chapman Cox Foundation  		98150 - Una Chapman Cox Foundation  

										98160		United Scenic Artists       		98160 - United Scenic Artists       

										98170		Union Dale Cemetery		98170 - Union Dale Cemetery

										98172		Union Mutual Pension		98172 - Union Mutual Pension

										98175		Upper Peninsula P&P Pension 		98175 - Upper Peninsula P&P Pension 

										98176		Upstate Medical Ret Plan		98176 - Upstate Medical Ret Plan

										98177		Upstate Sustaining IGC		98177 - Upstate Sustaining IGC

										98178		Upstate Sustaining Short		98178 - Upstate Sustaining Short

										98200		United Stars Holdings Inc.		98200 - United Stars Holdings Inc.

										98205		Urban Land Inst Foundation  		98205 - Urban Land Inst Foundation  

										98206		Urban Land Institute Fund   		98206 - Urban Land Institute Fund   

										98207		Urban Land Inst Loan Accts  		98207 - Urban Land Inst Loan Accts  

										98210		Ursuline Srs of Cleveland		98210 - Ursuline Srs of Cleveland

										98215		VACo/VML Pooled OPEB Trust		98215 - VACo/VML Pooled OPEB Trust

										98216		Vanderburgh County Sherriff 		98216 - Vanderburgh County Sherriff 

										98220		Vernon Hills Police Pension 		98220 - Vernon Hills Police Pension 

										98222		Village of Milan Police		98222 - Village of Milan Police

										98224		Village of Palatine Police		98224 - Village of Palatine Police

										98225		Ascension Healthcare		98225 - Ascension Healthcare

										98230		Volvo Group Retire Trust    		98230 - Volvo Group Retire Trust    

										98250		Urbana Illinois Police      		98250 - Urbana Illinois Police      

										98259		Valley Hospital Association,		98259 - Valley Hospital Association,

										98270		VGM Group, Inc.		98270 - VGM Group, Inc.

										98275		W. Jerome Frautschi		98275 - W. Jerome Frautschi

										98277		W. Jerome Frautschi GRAT 3		98277 - W. Jerome Frautschi GRAT 3

										98278		W. Jerome Frautschi Grat 6		98278 - W. Jerome Frautschi Grat 6

										98300		Warren Cty Empl Ret         		98300 - Warren Cty Empl Ret         

										98310		WakeMed		98310 - WakeMed

										98311		WakeMed Operating ST Fixed		98311 - WakeMed Operating ST Fixed

										98312		WakeMed Short Term Fixed 2		98312 - WakeMed Short Term Fixed 2

										98379		Mid-Atlantic Carp Health    		98379 - Mid-Atlantic Carp Health    

										98380		Mid-Atlantic Carp Pension   		98380 - Mid-Atlantic Carp Pension   

										98400		Washington Cty Empl Ret     		98400 - Washington Cty Empl Ret     

										98405		Washington Hospital Dep FD  		98405 - Washington Hospital Dep FD  

										98420		Washington DC Cement Masons 		98420 - Washington DC Cement Masons 

										98421		Wash. DC Cement Masons Fixed		98421 - Wash. DC Cement Masons Fixed

										98450		Waterford Township Empl Ret 		98450 - Waterford Township Empl Ret 

										98458		Harry S. Tack FIXED		98458 - Harry S. Tack FIXED

										98460		Watson Institute            		98460 - Watson Institute            

										98461		Harry Tack Watson FDN		98461 - Harry Tack Watson FDN

										98462		DT Watson Rehab Hospital		98462 - DT Watson Rehab Hospital

										98470		Warehouse Employees #730		98470 - Warehouse Employees #730

										98471		Warehouse #730 Illiquid		98471 - Warehouse #730 Illiquid

										98500		Wayne Cty Empl Ret          		98500 - Wayne Cty Empl Ret          

										98502		Wilkinsburg Employee's Pensi		98502 - Wilkinsburg Employee's Pensi

										98503		Wilkinsburg Firefighters Pen		98503 - Wilkinsburg Firefighters Pen

										98504		Wilkinsburg Police Pension		98504 - Wilkinsburg Police Pension

										98525		WEA Insurance		98525 - WEA Insurance

										98530		City of Wheaton		98530 - City of Wheaton

										98600		Weirton WV Fire Pension		98600 - Weirton WV Fire Pension

										98601		Weirton WV Police Pension		98601 - Weirton WV Police Pension

										98650		W. Buffalo Non-Uniformed Pns		98650 - W. Buffalo Non-Uniformed Pns

										98651		W. Buffalo R. Lohr Pension  		98651 - W. Buffalo R. Lohr Pension  

										98700		W Penn Allegheny Health Sys 		98700 - W Penn Allegheny Health Sys 

										98701		W Penn Agh Health Sys Fixed 		98701 - W Penn Agh Health Sys Fixed 

										98702		West Penn Hospital Funded   		98702 - West Penn Hospital Funded   

										98703		West Penn Hosp Foundation		98703 - West Penn Hosp Foundation

										98706		WPA Electrical Insurance		98706 - WPA Electrical Insurance

										98708		WPA Electrical Pension		98708 - WPA Electrical Pension

										98710		WPA School for the Blind    		98710 - WPA School for the Blind    

										98711		WPA School for the Deaf     		98711 - WPA School for the Deaf     

										98712		WPA School Blind Child. SCC		98712 - WPA School Blind Child. SCC

										98730		WV Laborers Pension		98730 - WV Laborers Pension

										98731		WV Laborers Welfare		98731 - WV Laborers Welfare

										98732		WV Laborers Profit Sharing  		98732 - WV Laborers Profit Sharing  

										98740		WV P & S Welfare		98740 - WV P & S Welfare

										98742		WV Pipe Trades		98742 - WV Pipe Trades

										98743		P & P Local 152 Annuity     		98743 - P & P Local 152 Annuity     

										98744		P & P Local 152 Pension     		98744 - P & P Local 152 Pension     

										98745		WV P & S Trust Fund         		98745 - WV P & S Trust Fund         

										98760		WPA School - Blind Children		98760 - WPA School - Blind Children

										98797		Eleanor F Werra Rev Trust   		98797 - Eleanor F Werra Rev Trust   

										98800		Westfall Sandra K.          		98800 - Westfall Sandra K.          

										98850		Westmoreland Cty Empl Ret   		98850 - Westmoreland Cty Empl Ret   

										98860		Westmoreland Hosp Fnd Deprec		98860 - Westmoreland Hosp Fnd Deprec

										98865		Westmoreland Hosp Defind Ben		98865 - Westmoreland Hosp Defind Ben

										98890		Wheeling Municipal Empl Ret 		98890 - Wheeling Municipal Empl Ret 

										98891		Wheeling Firemens Pension   		98891 - Wheeling Firemens Pension   

										98892		Wheeling Police Pension     		98892 - Wheeling Police Pension     

										99000		Williamsport Offcrs & Empl  		99000 - Williamsport Offcrs & Empl  

										99002		Williamsport Fire           		99002 - Williamsport Fire           

										99004		Williamsport Police         		99004 - Williamsport Police         

										99020		Western Springs Police Pen		99020 - Western Springs Police Pen

										99025		Winnetka Firefighters'		99025 - Winnetka Firefighters'

										99026		Winnetka Police		99026 - Winnetka Police

										99150		Wilson Barry L. M.D.        		99150 - Wilson Barry L. M.D.        

										99170		Winston-Salem               		99170 - Winston-Salem               

										99175		Winston-Salem Reserve 2		99175 - Winston-Salem Reserve 2

										99200		Wyoming Cty Empl Ret		99200 - Wyoming Cty Empl Ret

										99250		The Woodlands Foundation    		99250 - The Woodlands Foundation    

										99300		Wyoming County Empl Ret     		99300 - Wyoming County Empl Ret     

										99301		Wyoming County		99301 - Wyoming County

										99350		Wyoming State Treasurer's		99350 - Wyoming State Treasurer's

										99351		Wyoming  Non-Managed		99351 - Wyoming  Non-Managed

										99352		WILD - Non Managed		99352 - WILD - Non Managed

										99353		WYLONG- Non Managed		99353 - WYLONG- Non Managed

										99650		York County Employees		99650 - York County Employees

										99680		Yuhasz George A. & Janet    		99680 - Yuhasz George A. & Janet    

										99800		POWER                       		99800 - POWER                       

										99900		Zoar Home Endowment		99900 - Zoar Home Endowment

										99999		TEST Preferred Account		99999 - TEST Preferred Account





FIC Account

						2		3		4		5		6		7		8		9		10		11		12		13		14		15		16		17		18		19		20		21		22		23		24		25		26		27		28		29		30		31		32		33		34		35		36		37		38		39		40		41		42		43		44		45		46		47		48		49		50		51		52		53		54		55		56		57		58		59		60		61		62		63		64		65		66		67		68		69		70		71		72		73		74		75		76		77		78		79		80		81		82		83		84		85		86		87		88		89		90		91		92		93		94		95		96		97		98		99		100		101		102		103		104		105		106		107		108		109		110		111		112		113		114

				code		Cash (%)		Nominal Tsy (%)		Tips (%)		Total Treasury  (%)		Agency (%)		Supranationals (%)		Sovereign (%)		Local Authority (%)		Industrials (%)		Financials (%)		Utilities (%)		Total Corporates (%)		MBS - Passthru (%)		MBS - ARM (%)		CMO (%)		ABS (%)		CMBS (%)		ETF or Mutual Fund (%)		TOTAL (%)		MV		# of Issues		Avg Coupon		Avg Quality		Maturity Yrs		Avg Maturity		Current Yield		YTM		YTW		Modified Duration		Spread Duration		Effective Duration		Convexity		Avg Price		OAS		Cash (%)2		Treasury (%)		Agency (%)3		AAA (%)		AAA Total (%)		AA (%)		A (%)		BBB (%)		BB (%)		B (%)		CCC (%)		CC (%)		C (%)		Default (%)		NA (%)		Quality TOTAL (%)		AVG LIFE (0-2.99 Yrs)		AVG LIFE (3-4.99 Yrs)		AVG LIFE (5-6.99 Yrs)		AVG LIFE (7-9.99 Yrs)		AVG LIFE (10-19.99 Yrs)		AVG LIFE (> 20 Yrs)		AC (0-0.99)		AC (1-1.99)		AC (2-2.99)		AC (3-3.99)		AC (4-4.99)		AC (5-5.99)		AC (6-6.99)		AC (7-7.99)		AC (8-8.99)		AC (9-9.99)		AC (10-14.99)		AC (> 15)		ED (< 0)		ED (0-0.99)		ED (1-1.99)		ED (2-2.99)		ED (3-3.99)		ED (4-4.99)		ED (5-5.99)		ED (6-6.99)		ED (7-7.99)		ED (8-8.99)		ED (9-9.99)		ED (> 10)		CED (<0)		CED (0-0.99)		CED (1-1.99)		CED (2-2.99)		CED (3-3.99)		CED (4-4.99)		CED (5-5.99)		CED (6-6.99)		CED (7-7.99)		CED (8-8.99)		CED (9-9.99)		CED (> 10)		Contribution - Cash		Contribution - Nominal Tsy		Contribution - TIPS		Contribution - Treasury TOTAL		Contribution - Agency		Contribution - Supra		Contribution - Sovereign		Contribution - Local Authority		Contribution - Industrials		Contribution - Financials		Contribution - Utilities		Contribution - Corporates TOTAL		Contribution - MBS - Passthru		Contribution - MBS - ARM		Contribution - CMO		Contribution - ABS		Contribution - CMBS		Contribution - ETF or Mutual Fund		Contribution - TOTAL		AVG LIFE (0-0.99 Yrs)		AVG LIFE (1-2.99 Yrs)

				25815		1.55		31.79		4.8		36.59		8.77						0		21.07		16.73		1.97		39.77		2.69						10.53		0.1				100						2.685		Aa2		4.301		4.272		2.611		2.004		1.995		3.962		2.069		3.879		0.094		102.938		30		1.55		36.59		8.77		13.06		59.97		8.42		24.47		7.14																100		999		33.06		23.65		11.16						4.8		11.49		47.42		30.51		3.66		0.98		0.7		0.43		0.01										9.25		11.38		15.2		23.8		9.34		12.73		9.4		5.88		2.79		0.23				0		0.358		0.441		0.589		0.923		0.362		0.493		0.364		0.228		0.108		0.008		0		0.001		1.684		0.184		1.868		0.295						0		0.884		0.521		0.081		1.486		0.086						0.143		0				3.879		6.8		25.33





FIC BM

						2		3		4		5		6		7		8		9		10		11		12		13		14		15		16		17		18		19		20		21		22		23		24		25		26		27		28		29		30		31		32		33		34		35		36		37		38		39		40		41		42		43		44		45		46		47		48		49		50		51		52		53		54		55		56		57		58		59		60		61		62		63		64		65		66		67		68		69		70		71		72		73		74		75		76		77		78		79		80		81		82		83		84		85		86		87		88		89		90		91		92		93		94		95		96		97		98		99		100		101		102		103		104		105		106		107		108		109		110		111		112		113		114

				code		Cash (%)		Nominal Tsy (%)		Tips (%)		Total Treasury  (%)		Agency (%)		Supranationals (%)		Sovereign (%)		Local Authority (%)		Industrials (%)		Financials (%)		Utilities (%)		Total Corporates (%)		MBS - Passthru (%)		MBS - ARM (%)		CMO (%)		ABS (%)		CMBS (%)		ETF or Mutual Fund (%)		TOTAL (%)		MV		# of Issues		Avg Coupon		Avg Quality		Maturity Yrs		Avg Maturity		Current Yield		YTM		YTW		Modified Duration		Spread Duration		Effective Duration		Convexity		Avg Price		OAS		Cash (%)2		Treasury (%)		Agency (%)3		AAA (%)		AAA Total (%)		AA (%)		A (%)		BBB (%)		BB (%)		B (%)		CCC (%)		CC (%)		C (%)		Default (%)		NA (%)		Quality TOTAL (%)		AVG LIFE (0-2.99 Yrs)		AVG LIFE (3-4.99 Yrs)		AVG LIFE (5-6.99 Yrs)		AVG LIFE (7-9.99 Yrs)		AVG LIFE (10-19.99 Yrs)		AVG LIFE (> 20 Yrs)		AC (0-0.99)		AC (1-1.99)		AC (2-2.99)		AC (3-3.99)		AC (4-4.99)		AC (5-5.99)		AC (6-6.99)		AC (7-7.99)		AC (8-8.99)		AC (9-9.99)		AC (10-14.99)		AC (> 15)		ED (< 0)		ED (0-0.99)		ED (1-1.99)		ED (2-2.99)		ED (3-3.99)		ED (4-4.99)		ED (5-5.99)		ED (6-6.99)		ED (7-7.99)		ED (8-8.99)		ED (9-9.99)		ED (> 10)		CED (<0)		CED (0-0.99)		CED (1-1.99)		CED (2-2.99)		CED (3-3.99)		CED (4-4.99)		CED (5-5.99)		CED (6-6.99)		CED (7-7.99)		CED (8-8.99)		CED (9-9.99)		CED (> 10)		Contribution - Cash		Contribution - Nominal Tsy		Contribution - TIPS		Contribution - Treasury TOTAL		Contribution - Agency		Contribution - Supra		Contribution - Sovereign		Contribution - Local Authority		Contribution - Industrials		Contribution - Financials		Contribution - Utilities		Contribution - Corporates TOTAL		Contribution - MBS - Passthru		Contribution - MBS - ARM		Contribution - CMO		Contribution - ABS		Contribution - CMBS		Contribution - ETF or Mutual Fund		Contribution - TOTAL		AVG LIFE (0-0.99 Yrs)		AVG LIFE (1-2.99 Yrs)

				BCIGC				61.45				61.45		3.85		2.44		0.96		0.67		17		12.14		1.49		30.63														100		12182245000000		4937		2.646		Aa2		4.292		4.26		2.573		1.941		1.93		3.935		1.565		3.91		0.106		102.942		24				61.45		3.85		0.8		66.1		4.24		13.41		16.25																100		999		27.82		18.52		15.71		0.02				0.03		24.7		47.01		16.93		7.19		2.14		1.13		0.54		0.26		0.05		0.02						0.57		22.34		17.97		15.18		14.29		10.2		9.67		6.38		2.98		0.42				0		0.022		0.873		0.702		0.593		0.558		0.398		0.378		0.249		0.116		0.016		0				2.34				2.34		0.12		0.076		0.044		0.026		0.736		0.499		0.069		1.304														3.91		0.46		37.47






Performance

		C.S. McKee, L.P.																						Asset Allocation																0

		Account Overview																						As of		12/31/19

																																												Fixed?		Y

		STA ILA Baltimore Benefits  																						Large-Cap Equity				$   - 0				0.00%										Holdings		Net Hidden?		Y						N

																								Small-Cap Equity				$   - 0				0.00%												Bench Hidden?		N						N

																								Fixed Income				$   5,144,740.94				98.66%										Transactions		Other years Hidden?		Y						Y

																								Intl Mutual Fund				$   - 0				0.00%												123119

																								Cash				$   69,870.21				1.34%										Pending Trades						27819

		Client Code:		97819																				Other				$   - 0				0.00%

		As Of Date:		12/31/19																				Total Portfolio:				$   5,214,611.15				100.00%								12 31 2019		FI Characteristics

		Report:		Calendar





		Performance

		As of		12/31/19



		Portfolio Summary - Month-to-Date				Total Portfolio						Large-Cap Equity						Small-Cap Equity						Total Domestic Equity						Fixed Income						Intl Mutual Fund



		Beginning Market Value:				5,204,708.24						- 0						- 0						- 0						5,204,708.24						- 0



		Net Contributions (Distributions):				- 0						- 0						- 0						- 0						- 0						- 0



		Income:				12,630.06						- 0						- 0						- 0						12,630.06						- 0



		Market Appreciation (Depreciation):				(2,727.16)						- 0						- 0						- 0						(2,727.16)						- 0



		Ending Market Value:				5,214,611.15						- 0						- 0						- 0						5,214,611.15						- 0



		Dollar-Weighted Return:				0.19%						 -       						 -       						 -       						0.19%						 -       





		Time-Weighted Returns				Total Portfolio						Large-Cap Equity						Small-Cap Equity						Total Domestic Equity						Fixed Income						Intl Mutual Fund

				Performance Start Date:		11/1/09						N/A						N/A						N/A						11/1/09						N/A



														Ex Cash						Ex Cash						Ex Cash						Ex Cash

		MTD		Gross		0.19%						  -  		  -  				  -  		  -  				  -  		  -  				0.19%		0.19%				  -  

				Net		0.17%						  -  		  -  				  -  		  -  				  -  		  -  				0.17%		0.17%				  -  

				Benchmark		0.13%						  -  		  -  				  -  		  -  				  -  		  -  				0.13%		0.13%				  -  

				Value Added (Gross)		0.06%						  -  		  -  				  -  		  -  				  -  		  -  				0.06%		0.06%				  -  



		QTD		Gross		0.46%						  -  		  -  				  -  		  -  				  -  		  -  				0.46%		0.46%				  -  

				Net		0.39%						  -  		  -  				  -  		  -  				  -  		  -  				0.39%		0.40%				  -  

				Benchmark		0.37%						  -  		  -  				  -  		  -  				  -  		  -  				0.37%		0.37%				  -  

				Value Added (Gross)		0.09%						  -  		  -  				  -  		  -  				  -  		  -  				0.09%		0.09%				  -  



		YTD		Gross		7.05%						  -  		  -  				  -  		  -  				  -  		  -  				7.05%		7.13%				  -  

				Net		6.78%						  -  		  -  				  -  		  -  				  -  		  -  				6.78%		6.86%				  -  

				Benchmark		6.80%						  -  		  -  				  -  		  -  				  -  		  -  				6.80%		6.80%				  -  

				Value Added (Gross)		0.25%						  -  		  -  				  -  		  -  				  -  		  -  				0.25%		0.33%				  -  



		1 Year		Gross		7.05%						  -  		  -  				  -  		  -  				  -  		  -  				7.05%		7.13%				  -  

				Net		6.78%						  -  		  -  				  -  		  -  				  -  		  -  				6.78%		6.86%				  -  

				Benchmark		6.80%						  -  		  -  				  -  		  -  				  -  		  -  				6.80%		6.80%				  -  

				Value Added (Gross)		0.25%						  -  		  -  				  -  		  -  				  -  		  -  				0.25%		0.33%				  -  



		2 Year		Gross		4.06%						  -  		  -  				  -  		  -  				  -  		  -  				4.06%		4.08%				  -  

				Net		3.80%						  -  		  -  				  -  		  -  				  -  		  -  				3.80%		3.82%				  -  

				Benchmark		3.80%						  -  		  -  				  -  		  -  				  -  		  -  				3.80%		3.80%				  -  

				Value Added (Gross)		0.26%						  -  		  -  				  -  		  -  				  -  		  -  				0.26%		0.28%				  -  



		3 Year		Gross		3.45%						  -  		  -  				  -  		  -  				  -  		  -  				3.45%		3.49%				  -  

				Net		3.20%						  -  		  -  				  -  		  -  				  -  		  -  				3.20%		3.23%				  -  

				Benchmark		3.24%						  -  		  -  				  -  		  -  				  -  		  -  				3.24%		3.24%				  -  

				Value Added (Gross)		0.21%						  -  		  -  				  -  		  -  				  -  		  -  				0.21%		0.25%				  -  



		4 Year		Gross		3.17%						  -  		  -  				  -  		  -  				  -  		  -  				3.17%		3.19%				  -  

				Net		2.92%						  -  		  -  				  -  		  -  				  -  		  -  				2.92%		2.94%				  -  

				Benchmark		2.95%						  -  		  -  				  -  		  -  				  -  		  -  				2.95%		2.95%				  -  

				Value Added (Gross)		0.22%						  -  		  -  				  -  		  -  				  -  		  -  				0.22%		0.24%				  -  



		5 Year		Gross		2.95%						  -  		  -  				  -  		  -  				  -  		  -  				2.95%		2.97%				  -  

				Net		2.70%						  -  		  -  				  -  		  -  				  -  		  -  				2.70%		2.73%				  -  

				Benchmark		2.57%						  -  		  -  				  -  		  -  				  -  		  -  				2.57%		2.57%				  -  

				Value Added (Gross)		0.38%						  -  		  -  				  -  		  -  				  -  		  -  				0.38%		0.40%				  -  



		6 Year		Gross		2.97%						  -  		  -  				  -  		  -  				  -  		  -  				2.97%		3.01%				  -  

				Net		2.72%						  -  		  -  				  -  		  -  				  -  		  -  				2.72%		2.76%				  -  

				Benchmark		2.66%						  -  		  -  				  -  		  -  				  -  		  -  				2.66%		2.66%				  -  

				Value Added (Gross)		0.31%						  -  		  -  				  -  		  -  				  -  		  -  				0.31%		0.35%				  -  



		7 Year		Gross		2.51%						  -  		  -  				  -  		  -  				  -  		  -  				2.51%		2.54%				  -  

				Net		2.26%						  -  		  -  				  -  		  -  				  -  		  -  				2.26%		2.30%				  -  

				Benchmark		2.11%						  -  		  -  				  -  		  -  				  -  		  -  				2.11%		2.11%				  -  

				Value Added (Gross)		0.40%						  -  		  -  				  -  		  -  				  -  		  -  				0.40%		0.43%				  -  



		8 Year		Gross		2.78%						  -  		  -  				  -  		  -  				  -  		  -  				2.78%		2.84%				  -  

				Net		2.54%						  -  		  -  				  -  		  -  				  -  		  -  				2.54%		2.60%				  -  

				Benchmark		2.28%						  -  		  -  				  -  		  -  				  -  		  -  				2.28%		2.28%				  -  

				Value Added (Gross)		0.50%						  -  		  -  				  -  		  -  				  -  		  -  				0.50%		0.56%				  -  



		9 Year		Gross		3.15%						  -  		  -  				  -  		  -  				  -  		  -  				3.15%		3.22%				  -  

				Net		2.91%						  -  		  -  				  -  		  -  				  -  		  -  				2.91%		2.98%				  -  

				Benchmark		2.69%						  -  		  -  				  -  		  -  				  -  		  -  				2.69%		2.69%				  -  

				Value Added (Gross)		0.46%						  -  		  -  				  -  		  -  				  -  		  -  				0.46%		0.53%				  -  



		10 Year		Gross		3.45%						  -  		  -  				  -  		  -  				  -  		  -  				3.45%		3.53%				  -  

				Net		3.21%						  -  		  -  				  -  		  -  				  -  		  -  				3.21%		3.29%				  -  

				Benchmark		3.03%						  -  		  -  				  -  		  -  				  -  		  -  				3.03%		3.03%				  -  

				Value Added (Gross)		0.42%						  -  		  -  				  -  		  -  				  -  		  -  				0.42%		0.50%				  -  



		ITD		Gross		3.40%						  -  		  -  				  -  		  -  				  -  		  -  				3.40%		3.47%				  -  

				Net		3.17%						  -  		  -  				  -  		  -  				  -  		  -  				3.17%		3.23%				  -  

				Benchmark		2.97%						  -  		  -  				  -  		  -  				  -  		  -  				2.97%		2.97%				  -  

				Value Added (Gross)		0.43%						  -  		  -  				  -  		  -  				  -  		  -  				0.43%		0.50%				  -  





				Benchmark History		Total Portfolio						Large-Cap Equity						Small-Cap Equity						Total Domestic Equity						Fixed Income						Intl Mutual Fund

				8/1/13																										8/1/13						

				BCIGC 100%																										BCIGC 100%						

				11/1/09																										11/1/09						

				BCIAGG 100%																										BCIAGG 100%						

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				



&P of &N	


0	0	5144740.9366000015	0	69870.210000000006	0	

Holdings

		C.S. McKee, L.P.

		Account Overview



		STA ILA Baltimore Benefits  						Back to Performance







		Holdings

		As of		12/31/19

		Product		Cusip		Ticker		Security Name		Issue		Shares		Original Face		Unit Cost		Total Cost		Market Price		Market Value		Accrued Income		Total Value		Percent of Portfolio		Unrealized Gain/Loss		Class		Sector		Industry		Market Cap		SP Rating		SP Rating Date		Moody Rating		Moody Rating Date		Fitch Rating		Fitch Rating Date		Price Source

		Fixed Income		CASH		CASH		CASH		CASH		69,870.21		69,870.21		1		69,870.21		1		69,870.21		- 0		69,870.21		1.34		- 0		Cash		UNCLASSIFIED		UNCLASSIFIED																

		Fixed Income		00206RDQ2		00206RDQ		AT&T INC		 4.250 MAR 01 27		40,000.00		40,000.00		104.925		41,969.92		109.838		43,935.20		571.39		44,506.59		0.85		1,965.28		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa2		12/31/19		A-		12/31/19		BDG

		Fixed Income		023135AN6		023135AN		AMAZON COM INC		 3.800 DEC 05 24		24,000.00		24,000.00		108.243		25,978.32		107.938		25,905.12		68.40		25,973.52		0.50		(73.20)		Fixed Income		Corporates		Industrial				AA-		12/31/19		A3		12/31/19		A+		12/31/19		BDG

		Fixed Income		023771R91		023771R9		AMER AIRLINE 16-3 AA		 3.000 OCT 15 28		10,462.32		12,000.00		97.758		10,227.71		101.936		10,664.87		67.14		10,732.01		0.21		437.16		Fixed Income		Corporates		Industrial				AA+		12/31/19		Aa3		12/31/19						BDG

		Fixed Income		0258M0DX4		0258M0DX		AMERICAN EXPRESS CR		 2.600 SEP 14 20		39,000.00		39,000.00		100.945		39,368.46		100.368		39,143.52		304.20		39,447.72		0.76		(224.94)		Fixed Income		Corporates		Financial				A-		12/31/19		A2		12/31/19		A		12/31/19		BDG

		Fixed Income		02665WCZ2		02665WCZ		AMERICAN HONDA FIN C		 2.400 JUN 27 24		14,000.00		14,000.00		99.775		13,968.50		101.119		14,156.66		4.67		14,161.33		0.27		188.16		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19						BDG

		Fixed Income		03066HAD9		03066HAD		AMERICREDIT AUTO REC		 3.070 DEC 19 22		20,000.00		20,000.00		99.982		19,996.34		100.616		20,123.20		23.88		20,147.08		0.39		126.86		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		981464HF0		981464HF		WORLD FIN NET CCMT		 2.210 JUL 15 26		13,000.00		13,000.00		99.992		12,998.92		100.139		13,018.07		13.57		13,031.64		0.25		19.15		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		98161VAC4		98161VAC		WORLD OMNI AUTO TR		 2.500 APR 17 23		21,653.71		22,000.00		99.975		21,648.24		100.467		21,754.83		25.56		21,780.40		0.42		106.59		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		98162VAD1		98162VAD		WORLD OMNI AUTO RECV		 2.590 JUL 15 24		30,000.00		30,000.00		99.998		29,999.29		101.148		30,344.40		36.69		30,381.09		0.58		345.11		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		98163BAC6		98163BAC		WORLD OMNI SELECT AU		 2.000 AUG 15 24		41,000.00		41,000.00		99.991		40,996.43		99.8		40,918.00		38.72		40,956.72		0.79		(78.43)		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		92343VDY7		92343VDY		VERIZON COMMUNICATIO		 4.125 MAR 16 27		11,000.00		11,000.00		111.034		12,213.74		111.024		12,212.64		133.60		12,346.24		0.24		(1.10)		Fixed Income		Corporates		Industrial				BBB+		12/31/19		Baa1		12/31/19		A-		12/31/19		BDG

		Fixed Income		927804FU3		927804FU		VIRGINIA ELEC & PWR		 3.150 JAN 15 26		16,000.00		16,000.00		97.126		15,540.16		104.549		16,727.84		233.80		16,961.64		0.33		1,187.68		Fixed Income		Corporates		Utility				BBB+		12/31/19		A2		12/31/19		A		12/31/19		BDG

		Fixed Income		931142EK5		931142EK		WALMART INC		 3.400 JUN 26 23		21,000.00		21,000.00		100.56		21,117.57		105.15		22,081.50		11.90		22,093.40		0.42		963.93		Fixed Income		Corporates		Industrial				AA		12/31/19		Aa2		12/31/19		AA		12/31/19		BDG

		Fixed Income		94974BGP9		94974BGP		WELLS FARGO CO MTN B		 3.550 SEP 29 25		62,000.00		62,000.00		106.558		66,065.96		106.19		65,837.80		568.59		66,406.39		1.27		(228.16)		Fixed Income		Corporates		Financial				A-		12/31/19		A2		12/31/19		A+		12/31/19		OVR

		Fixed Income		961214DS9		961214DS		WESTPAC BKG CORP		 2.750 JAN 11 23		25,000.00		25,000.00		99.703		24,925.79		101.894		25,473.50		326.56		25,800.06		0.49		547.71		Fixed Income		Corporates		Financial				AA-		12/31/19		Aa3		12/31/19		AA-		12/31/19		BDG

		Fixed Income		981464GH7		981464GH		WORLD FIN NETWORK CC		 2.310 AUG 15 24		52,000.00		52,000.00		99.395		51,685.45		100.193		52,100.36		56.72		52,157.08		1.00		414.91		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		912828U24		912828U2		UNITED STATES TREAS		 2.000 NOV 15 26		199,000.00		199,000.00		96.577		192,189.10		101.16		201,308.40		513.90		201,822.30		3.87		9,119.30		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828V98		912828V9		UNITED STATES TREAS		 2.250 FEB 15 27		60,000.00		60,000.00		103.762		62,257.03		102.828		61,696.80		509.92		62,206.72		1.19		(560.23)		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		912828VS6		912828VS		UNITED STATES TREAS		 2.500 AUG 15 23		26,000.00		26,000.00		101.488		26,386.83		102.996		26,778.96		245.52		27,024.48		0.52		392.13		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828WZ9		912828WZ		UNITED STATES TREAS		 1.750 APR 30 22		109,000.00		109,000.00		100.27		109,294.80		100.391		109,426.19		324.90		109,751.09		2.10		131.39		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		912828YB0		912828YB		UNITED STATES TREAS		 1.625 AUG 15 29		74,000.00		74,000.00		99.978		73,983.93		97.496		72,147.04		454.21		72,601.25		1.39		(1,836.89)		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828YS3		912828YS		UNITED STATES TREAS		 1.750 NOV 15 29		13,000.00		13,000.00		99.128		12,886.64		98.57		12,814.10		29.38		12,843.48		0.25		(72.54)		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828B25		912828B2		UNITED STATES TREAS		 0.625 JAN 15 24		181,968.60		165,000.00		102.003		185,614.19		102.1914		185,956.26		525.38		186,481.64		3.58		342.07		Fixed Income		US Treasuries		US Treasury Inflation Index				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		912828M49		912828M4		UNITED STATES TREAS		 1.875 OCT 31 22		46,000.00		46,000.00		96.018		44,168.37		100.746		46,343.16		146.91		46,490.07		0.89		2,174.79		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828N71		912828N7		UNITED STATES TREAS		 0.625 JAN 15 26		36,820.98		34,000.00		103.594		38,144.23		103.14844		37,980.27		106.31		38,086.58		0.73		(163.96)		Fixed Income		US Treasuries		US Treasury Inflation Index				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		912828P79		912828P7		UNITED STATES TREAS		 1.500 FEB 28 23		80,000.00		80,000.00		97.578		78,062.36		99.652		79,721.60		397.79		80,119.39		1.54		1,659.24		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828RC6		912828RC		UNITED STATES TREAS		 2.125 AUG 15 21		82,000.00		82,000.00		100.793		82,650.23		100.836		82,685.52		658.17		83,343.69		1.60		35.29		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828SA9		912828SA		UNITED STATES TREAS		 0.125 JAN 15 22		26,149.39		23,000.00		99.621		26,050.31		99.9961		26,148.37		15.10		26,163.47		0.50		98.06		Fixed Income		US Treasuries		US Treasury Inflation Index				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		9128285P1		9128285P		UNITED STATES TREAS		 2.875 NOV 30 23		12,000.00		12,000.00		103.712		12,445.47		104.598		12,551.76		28.43		12,580.19		0.24		106.29		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128285T3		9128285T		UNITED STATES TREAS		 2.625 DEC 31 25		159,000.00		159,000.00		103.833		165,094.04		104.879		166,757.61		11.47		166,769.08		3.20		1,663.57		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128285U0		9128285U		UNITED STATES TREAS		 2.625 DEC 31 23		27,000.00		27,000.00		100.477		27,128.91		103.731		28,007.37		1.95		28,009.32		0.54		878.46		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128286A3		9128286A		UNITED STATES TREAS		 2.625 JAN 31 26		147,000.00		147,000.00		101.329		148,953.72		104.895		154,195.65		1,614.80		155,810.45		2.99		5,241.93		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128286G0		9128286G		UNITED STATES TREAS		 2.375 FEB 29 24		32,000.00		32,000.00		102.43		32,777.58		102.852		32,912.64		251.93		33,164.57		0.64		135.06		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128286T2		9128286T		UNITED STATES TREAS		 2.375 MAY 15 29		56,000.00		56,000.00		103.208		57,796.36		104.012		58,246.72		171.73		58,418.45		1.12		450.36		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		91159HHX1		91159HHX		U S BANCORP MTNS BK		 2.400 JUL 30 24		25,000.00		25,000.00		99.902		24,975.50		101.639		25,409.75		253.33		25,663.08		0.49		434.25		Fixed Income		Corporates		Financial				A+		12/31/19		A1		12/31/19		AA-		12/31/19		OVR

		Fixed Income		9128282P4		9128282P		UNITED STATES TREAS		 1.875 JUL 31 22		87,000.00		87,000.00		100.355		87,308.59		100.707		87,615.09		682.64		88,297.73		1.69		306.50		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128283D0		9128283D		UNITED STATES TREAS		 2.250 OCT 31 24		76,000.00		76,000.00		99.516		75,631.94		102.617		77,988.92		291.26		78,280.18		1.50		2,356.98		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128283F5		9128283F		UNITED STATES TREAS		 2.250 NOV 15 27		77,000.00		77,000.00		99.291		76,454.39		102.844		79,189.88		223.70		79,413.58		1.52		2,735.49		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128283V0		9128283V		UNITED STATES TREAS		 2.500 JAN 31 25		92,000.00		92,000.00		104.255		95,914.14		103.922		95,608.24		962.50		96,570.74		1.85		(305.90)		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128285M8		9128285M		UNITED STATES TREAS		 3.125 NOV 15 28		151,000.00		151,000.00		106.857		161,354.19		110.047		166,170.97		609.29		166,780.26		3.20		4,816.78		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		89236TCZ6		89236TCZ		TOYOTA MOTOR CREDIT		 1.900 APR 08 21		21,000.00		21,000.00		99.675		20,931.66		100.138		21,028.98		93.10		21,122.08		0.41		97.32		Fixed Income		Corporates		Industrial				AA-		12/31/19		Aa3		12/31/19		A+		12/31/19		BDG

		Fixed Income		90276EAA5		90276EAA		UBS COML MTG TR		 1.887 JUN 17 50		5,320.64		12,000.00		99.998		5,320.52		99.692		5,304.25		8.65		5,312.90		0.10		(16.27)		Fixed Income		Commercial MBS		Non US Agency CMBS								Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		907818EY0		907818EY		UNION PACIFIC CORP		 3.950 SEP 10 28		19,000.00		19,000.00		99.392		18,884.39		110.501		20,995.19		233.49		21,228.68		0.41		2,110.80		Fixed Income		Corporates		Industrial				A-		12/31/19		Baa1		12/31/19						BDG

		Fixed Income		907825AA1		907825AA		UNION PACIFIC RR CO		 3.227 MAY 14 26		29,808.09		36,000.00		98.25		29,286.45		103.695		30,909.50		129.12		31,038.62		0.60		1,623.05		Fixed Income		Corporates		Industrial				AA-		12/31/19		Aa3		12/31/19						BDG

		Fixed Income		911312BR6		911312BR		UNITED PARCEL SERVIC		 3.400 MAR 15 29		5,000.00		5,000.00		99.882		4,994.10		107.432		5,371.60		50.53		5,422.13		0.10		377.50		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19						BDG

		Fixed Income		91159HHC7		91159HHC		U S BANCORP MTNS BK		 3.000 MAR 15 22		61,000.00		61,000.00		101.384		61,843.95		102.317		62,413.37		543.92		62,957.29		1.21		569.42		Fixed Income		Corporates		Financial				A+		12/31/19		A1		12/31/19		AA-		12/31/19		BDG

		Fixed Income		78013XW20		78013XW2		ROYAL BK OF CDA BD C		 3.700 OCT 05 23 C		25,000.00		25,000.00		99.792		24,948.00		105.723		26,430.75		220.97		26,651.72		0.51		1,482.75		Fixed Income		Corporates		Financial				A		12/31/19		A2		12/31/19		AA		12/31/19		BDG

		Fixed Income		80286HAD1		80286HAD		SANTANDER DRIVE AUTO		 2.160 NOV 15 22		14,000.00		14,000.00		99.989		13,998.51		100.148		14,020.72		14.28		14,035.00		0.27		22.21		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19		Aaa		12/31/19						BDG

		Fixed Income		822582CD2		822582CD		SHELL INTERNATIONAL		 2.375 NOV 07 29		26,000.00		26,000.00		98.773		25,680.98		99.19		25,789.40		92.63		25,882.03		0.50		108.42		Fixed Income		Corporates		Industrial				AA-		12/31/19		Aa2		12/31/19		AA-		12/31/19		BDG

		Fixed Income		857477AN3		857477AN		STATE STR CORP		 3.300 DEC 16 24		37,000.00		37,000.00		101.063		37,393.35		105.496		39,033.52		54.27		39,087.79		0.75		1,640.17		Fixed Income		Corporates		Financial				A		12/31/19		A1		12/31/19		AA-		12/31/19		BDG

		Fixed Income		89114QCA4		89114QCA		TD BANK		 2.650 JUN 12 24		14,000.00		14,000.00		99.986		13,998.04		102.439		14,341.46		20.33		14,361.79		0.28		343.42		Fixed Income		Corporates		Financial				A		12/31/19		Aa3		12/31/19		AA-		12/31/19		BDG

		Fixed Income		89153UAF8		89153UAF		TOTAL CAP CDA LTD		 2.750 JUL 15 23		21,000.00		21,000.00		96.325		20,228.25		102.58		21,541.80		267.90		21,809.70		0.42		1,313.55		Fixed Income		Corporates		Industrial				A+		12/31/19		Aa3		12/31/19		AA-		12/31/19		BDG

		Fixed Income		68389XBM6		68389XBM		ORACLE CORP		 2.650 JUL 15 26		14,000.00		14,000.00		96.966		13,575.31		102.299		14,321.86		172.10		14,493.96		0.28		746.55		Fixed Income		Corporates		Industrial				A+		12/31/19		A1		12/31/19		A		12/31/19		BDG

		Fixed Income		693475AV7		693475AV		PNC FINANCIAL SERVIC		 3.500 JAN 23 24		55,000.00		55,000.00		100.712		55,391.60		105.657		58,111.35		850.21		58,961.56		1.13		2,719.75		Fixed Income		Corporates		Financial				A-		12/31/19		A3		12/31/19		A+		12/31/19		OVR

		Fixed Income		693476BN2		693476BN		PNC FUNDING CORP		 3.300 MAR 08 22		16,000.00		16,000.00		101.677		16,268.36		102.741		16,438.56		167.20		16,605.76		0.32		170.20		Fixed Income		Corporates		Financial				A-		12/31/19		A3		12/31/19		A+		12/31/19		BDG

		Fixed Income		695114CM8		695114CM		PACIFICORP		 3.850 JUN 15 21		30,000.00		30,000.00		103.18		30,954.12		102.463		30,738.90		54.54		30,793.44		0.59		(215.22)		Fixed Income		Corporates		Utility				A+		12/31/19		A1		12/31/19		WD		12/31/19		BDG

		Fixed Income		695114CP1		695114CP		PACIFICORP		 2.950 FEB 01 22		15,000.00		15,000.00		105.062		15,759.28		101.96		15,294.00		185.60		15,479.60		0.30		(465.28)		Fixed Income		Corporates		Utility				A+		12/31/19		A1		12/31/19		WD		12/31/19		BDG

		Fixed Income		718172BX6		718172BX		PHILIP MORRIS INTL I		 2.000 FEB 21 20		33,000.00		33,000.00		99.388		32,798.04		99.986		32,995.38		240.17		33,235.55		0.64		197.34		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19		A		12/31/19		BDG

		Fixed Income		61744YAN8		61744YAN		MORGAN STANLEY		 3.125 JAN 23 23		23,000.00		23,000.00		100.133		23,030.68		102.809		23,646.07		317.45		23,963.52		0.46		615.39		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		61760ASL4		61760ASL		MORGAN STANLEY PVT B		 3.550 NOV 24 23		46,000.00		46,000.00		99.35		45,701.00		105.736		48,638.56		174.48		48,813.04		0.94		2,937.56		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		666807BK7		666807BK		NORTHROP GRUMMAN COR		 3.200 FEB 01 27		15,000.00		15,000.00		98.152		14,722.80		104.077		15,611.55		201.33		15,812.88		0.30		888.75		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa2		12/31/19		BBB		12/31/19		BDG

		Fixed Income		674599CE3		674599CE		OCCIDENTAL PETE CORP		 2.700 FEB 15 23		34,000.00		34,000.00		96.645		32,859.33		100.796		34,270.64		349.35		34,619.99		0.66		1,411.31		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa3		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		674599DC6		674599DC		OCCIDENTAL PETE CORP		 5.550 MAR 15 26		12,000.00		12,000.00		112.779		13,533.48		113.411		13,609.32		197.95		13,807.27		0.26		75.84		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa3		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		68389XBL8		68389XBL		ORACLE CORP		 2.400 SEP 15 23		13,000.00		13,000.00		98.495		12,804.39		101.67		13,217.10		92.73		13,309.83		0.26		412.71		Fixed Income		Corporates		Industrial				A+		12/31/19		A1		12/31/19		A		12/31/19		BDG

		Fixed Income		58933YAX3		58933YAX		MERCK & CO INC		 3.400 MAR 07 29		11,000.00		11,000.00		99.438		10,938.18		108.339		11,917.29		119.47		12,036.76		0.23		979.11		Fixed Income		Corporates		Industrial				AA		12/31/19		A1		12/31/19		A+		12/31/19		BDG

		Fixed Income		594918BX1		594918BX		MICROSOFT CORP		 2.875 FEB 06 24		43,000.00		43,000.00		101.345		43,578.55		103.766		44,619.38		501.37		45,120.75		0.87		1,040.83		Fixed Income		Corporates		Industrial				AAA		12/31/19		Aaa		12/31/19		AA+		12/31/19		BDG

		Fixed Income		59523UAN7		59523UAN		MID-AMERICA APTS LP		 3.600 JUN 01 27		15,000.00		15,000.00		99.707		14,956.03		106.137		15,920.55		46.50		15,967.05		0.31		964.52		Fixed Income		Corporates		Financial				BBB+		12/31/19		Baa1		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		60871RAG5		60871RAG		MOLSON COORS BEVERAG		 3.000 JUL 15 26		16,000.00		16,000.00		100.769		16,123.10		101.245		16,199.20		222.67		16,421.87		0.31		76.10		Fixed Income		Corporates		Industrial				BBB-		12/31/19		Baa3		12/31/19		BBB-		12/31/19		BDG

		Fixed Income		6174468J1		6174468J		MORGAN STANLEY		 2.720 JUL 22 25		23,000.00		23,000.00		100.834		23,191.82		101.264		23,290.72		276.31		23,567.03		0.45		98.90		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		61744YAH1		61744YAH		MORGAN STANLEY		 2.750 MAY 19 22		13,000.00		13,000.00		97.824		12,717.09		101.847		13,240.11		42.70		13,282.81		0.25		523.02		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		48128LRZ4		48128LRZ		JPMORGAN CHASE BK NA		2.00013 DEC 04 23		102,000.00		102,000.00		99.625		101,617.50		99.875		101,872.50		156.50		102,029.00		1.96		255.00		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		501044CX7		501044CX		KROGER CO		 3.300 JAN 15 21		15,000.00		15,000.00		102.773		15,416.01		101.295		15,194.25		229.63		15,423.88		0.30		(221.76)		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa1		12/31/19		WD		12/31/19		BDG

		Fixed Income		539830BH1		539830BH		LOCKHEED MARTIN CORP		 3.550 JAN 15 26		18,000.00		18,000.00		102.182		18,392.72		107.286		19,311.48		296.43		19,607.91		0.38		918.76		Fixed Income		Corporates		Industrial				A-		12/31/19		A3		12/31/19		A-		12/31/19		BDG

		Fixed Income		58013MEY6		58013MEY		MCDONALDS CORP MED T		 3.700 JAN 30 26		5,000.00		5,000.00		102.904		5,145.20		107.904		5,395.20		77.60		5,472.80		0.10		250.00		Fixed Income		Corporates		Industrial				BBB+		12/31/19		Baa1		12/31/19		WD		12/31/19		BDG

		Fixed Income		58769TAE5		58769TAE		MERC- BENZ AUTO REC		 2.040 JAN 15 26		45,000.00		45,000.00		99.992		44,996.47		99.657		44,845.65		43.35		44,889.00		0.86		(150.82)		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19		Aaa		12/31/19						BDG

		Fixed Income		58933YAR6		58933YAR		MERCK & CO INC		 2.750 FEB 10 25		31,000.00		31,000.00		99.671		30,898.04		103.76		32,165.60		336.26		32,501.86		0.62		1,267.56		Fixed Income		Corporates		Industrial				AA		12/31/19		A1		12/31/19		A+		12/31/19		BDG

		Fixed Income		38148P2K2		38148P2K		GOLDMAN SACHS BK USA		 3.600 NOV 28 23		151,000.00		151,000.00		99.625		150,433.75		105.912		159,927.12		506.37		160,433.49		3.08		9,493.37		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		40434AE62		40434AE6		HSBC BANK USA NA		 3.125 DEC 09 20		26,000.00		26,000.00		99.603		25,896.71		101.225		26,318.50		51.20		26,369.70		0.51		421.79		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		437076BN1		437076BN		HOME DEPOT INC		 2.125 SEP 15 26		12,000.00		12,000.00		93.347		11,201.64		99.954		11,994.48		75.79		12,070.27		0.23		792.84		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19		A		12/31/19		BDG

		Fixed Income		46625HJD3		46625HJD		JPMORGAN CHASE & CO		 4.500 JAN 24 22		18,000.00		18,000.00		105.419		18,975.42		105.002		18,900.36		355.50		19,255.86		0.37		(75.06)		Fixed Income		Corporates		Financial				A-		12/31/19		A2		12/31/19		AA-		12/31/19		BDG

		Fixed Income		46625HJE1		46625HJE		JPMORGAN CHASE & CO		 3.250 SEP 23 22		29,000.00		29,000.00		101.993		29,578.04		103.465		30,004.85		259.19		30,264.04		0.58		426.81		Fixed Income		Corporates		Financial				A-		12/31/19		A2		12/31/19		AA-		12/31/19		BDG

		Fixed Income		46647PAY2		46647PAY		JP MORGAN CHASE BANK		 4.023 DEC 05 24		21,000.00		21,000.00		100		21,000.00		106.647		22,395.87		63.36		22,459.23		0.43		1,395.87		Fixed Income		Corporates		Financial				A-		12/31/19		A2		12/31/19		AA-		12/31/19		BDG

		Fixed Income		345370CR9		345370CR		FORD MTR CO DEL		 4.346 DEC 08 26		20,000.00		20,000.00		101.105		20,220.96		103.332		20,666.40		57.95		20,724.35		0.40		445.44		Fixed Income		Corporates		Industrial				BBB-		12/31/19		Ba1		12/31/19		BBB		12/31/19		BDG

		Fixed Income		36256GAF6		36256GAF		GM FINL AUTO LEASE T		 3.480 JUL 20 22		15,000.00		15,000.00		100.168		15,025.20		101.263		15,189.45		17.40		15,206.85		0.29		164.25		Fixed Income		Asset Backed Securities		Non US Agency ABS				AA		12/31/19		Aa1		12/31/19						BDG

		Fixed Income		36257FAD2		36257FAD		GM FIN CON AUTO REC		 2.650 FEB 16 24		60,000.00		60,000.00		99.992		59,995.12		100.841		60,504.60		70.67		60,575.27		1.16		509.48		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19		Aaa		12/31/19						BDG

		Fixed Income		37045XCR5		37045XCR		GENERAL MTRS FINL CO		 5.100 JAN 17 24		19,000.00		19,000.00		102.635		19,500.58		108.563		20,626.97		444.13		21,071.10		0.40		1,126.39		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa3		12/31/19		BBB		12/31/19		BDG

		Fixed Income		377372AM9		377372AM		GLAXOSMITHKLINE CAP		 3.625 MAY 15 25		9,000.00		9,000.00		99.328		8,939.52		107.369		9,663.21		42.59		9,705.80		0.19		723.69		Fixed Income		Corporates		Industrial				A+		12/31/19		A2		12/31/19		A-		12/31/19		BDG

		Fixed Income		38141GWQ3		38141GWQ		GOLDMAN SACHS GROUP		 3.272 SEP 29 25		57,000.00		57,000.00		99.373		56,642.59		103.795		59,163.15		481.80		59,644.95		1.14		2,520.56		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		OVR

		Fixed Income		3140X4HM1		FM1135		FNMA PASSTHRU FM1135		 3.000 APR 01 32		24,229.12		27,000.00		102.859		24,921.92		102.771		24,900.51		62.59		24,963.10		0.48		(21.41)		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		31418CQM9		MA3159		FNMA PASSTHRU MA3159		 3.000 OCT 01 27		36,734.62		59,000.00		102.688		37,721.86		102.712		37,730.86		94.90		37,825.76		0.73		9.00		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		31418DFM9		MA3771		FNMA PASSTHRU MA3771		 3.000 SEP 01 39		24,418.03		25,000.00		102.812		25,104.79		102.443		25,014.56		63.08		25,077.64		0.48		(90.23)		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		31428XBV7		31428XBV		FEDEX CORP		 3.100 AUG 05 29		14,000.00		14,000.00		99.666		13,953.24		99.929		13,990.06		190.48		14,180.54		0.27		36.82		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa2		12/31/19						BDG

		Fixed Income		316773CX6		316773CX		FIFTH THIRD BANCORP		 3.650 JAN 25 24		18,000.00		18,000.00		99.814		17,966.52		105.552		18,999.36		286.53		19,285.89		0.37		1,032.84		Fixed Income		Corporates		Financial				BBB+		12/31/19		Baa1		12/31/19		A-		12/31/19		BDG

		Fixed Income		34528DAD5		34528DAD		FORD CREDIT AUTO LS		 2.220 OCT 15 22		30,000.00		30,000.00		99.983		29,994.76		100.371		30,111.30		31.45		30,142.75		0.58		116.54		Fixed Income		Asset Backed Securities		Non US Agency ABS								Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		26442CAS3		26442CAS		DUKE ENERGY CAROLINA		 2.950 DEC 01 26		54,000.00		54,000.00		99.758		53,869.32		103.308		55,786.32		137.18		55,923.50		1.07		1,917.00		Fixed Income		Corporates		Utility				A		12/31/19		Aa2		12/31/19		WD		12/31/19		BDG

		Fixed Income		278642AS2		278642AS		EBAY INC		 2.750 JAN 30 23		4,000.00		4,000.00		96.384		3,855.36		101.385		4,055.40		46.14		4,101.54		0.08		200.04		Fixed Income		Corporates		Industrial				BBB+		12/31/19		Baa1		12/31/19		BBB		12/31/19		BDG

		Fixed Income		30219GAR9		30219GAR		EXPRESS SCRIPTS HLDG		 2.600 NOV 30 20		11,000.00		11,000.00		99.977		10,997.47		100.561		11,061.71		23.83		11,085.54		0.21		64.24		Fixed Income		Corporates		Industrial				A-		12/31/19		WR		12/31/19		BBB		12/31/19		BDG

		Fixed Income		30231GAT9		30231GAT		EXXON MOBIL CORP		 3.043 MAR 01 26		17,000.00		17,000.00		103.704		17,629.74		104.916		17,835.72		173.87		18,009.59		0.35		205.98		Fixed Income		Corporates		Industrial				AA+		12/31/19		Aaa		12/31/19						BDG

		Fixed Income		31331FAX9		31331FAX		FEDERAL EXPRESS PASS		 6.720 JUL 15 23		44,259.23		200,000.00		110.844		49,058.60		102.919		45,551.16		1,399.17		46,950.33		0.90		(3,507.44)		Fixed Income		Corporates		Industrial				BBB+		12/31/19		A3		12/31/19						BDG

		Fixed Income		3138WJRT7		AS8597		FNMA PASSTHRU AS8597		 2.500 JAN 01 32		46,215.72		68,000.00		101.234		46,786.20		101.19		46,765.69		99.49		46,865.18		0.90		(20.51)		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		24422EUX5		24422EUX		DEERE JOHN CAP CORP		 2.600 MAR 07 24		8,000.00		8,000.00		99.829		7,986.32		102.297		8,183.76		66.44		8,250.20		0.16		197.44		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19		A		12/31/19		BDG

		Fixed Income		247361ZU5		247361ZU		DELTA AIR LINES INC		 2.900 OCT 28 24		11,000.00		11,000.00		99.603		10,956.33		100.043		11,004.73		56.71		11,061.44		0.21		48.40		Fixed Income		Corporates		Industrial				BB+		12/31/19		Baa3		12/31/19		BBB-		12/31/19		BDG

		Fixed Income		25468PDF0		25468PDF		DISNEY WALT CO MTNS		 3.150 SEP 17 25		9,000.00		9,000.00		97.559		8,780.31		106.287		9,565.83		82.69		9,648.52		0.19		785.52		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19		A		12/31/19		BDG

		Fixed Income		25468PDM5		25468PDM		DISNEY WALT CO MTNS		 1.850 JUL 30 26		7,000.00		7,000.00		92.792		6,495.47		98.279		6,879.53		54.32		6,933.85		0.13		384.06		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19		A		12/31/19		BDG

		Fixed Income		26078JAC4		26078JAC		DOWDUPONT INC		 4.493 NOV 15 25		9,000.00		9,000.00		100		9,000.00		110.139		9,912.51		52.79		9,965.30		0.19		912.51		Fixed Income		Corporates		Industrial				A- 		12/31/19		Baa1		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		26078JAD2		26078JAD		DOWDUPONT INC		 4.725 NOV 15 28		18,000.00		18,000.00		113.347		20,402.40		113.544		20,437.92		111.04		20,548.96		0.39		35.52		Fixed Income		Corporates		Industrial				A- 		12/31/19		Baa1		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		172967MF5		172967MF		CITIGROUP INC		 3.352 APR 24 25		11,000.00		11,000.00		100		11,000.00		104.081		11,448.91		69.65		11,518.56		0.22		448.91		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		17312QW47		17312QW4		CITIBANK NATIONAL AS		 3.550 NOV 24 23		45,000.00		45,000.00		99.625		44,831.25		105.736		47,581.20		170.69		47,751.89		0.92		2,749.95		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		17312QX87		17312QX8		CITIBANK NATIONAL AS		 3.550 DEC 21 23		23,000.00		23,000.00		99.625		22,913.75		105.809		24,336.07		24.61		24,360.68		0.47		1,422.32		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		20030NBJ9		20030NBJ		COMCAST CORP NEW		 3.600 MAR 01 24		28,000.00		28,000.00		103.012		28,843.48		106.015		29,684.20		338.80		30,023.00		0.58		840.72		Fixed Income		Corporates		Industrial				A-		12/31/19		A3		12/31/19		A-		12/31/19		BDG

		Fixed Income		20030NCS8		20030NCS		COMCAST CORP NEW		 3.950 OCT 15 25		8,000.00		8,000.00		99.877		7,990.16		109.141		8,731.28		67.59		8,798.87		0.17		741.12		Fixed Income		Corporates		Industrial				A-		12/31/19		A3		12/31/19		A-		12/31/19		BDG

		Fixed Income		200340AS6		200340AS		COMERICA INC		 3.700 JUL 31 23		8,000.00		8,000.00		99.991		7,999.28		105.126		8,410.08		124.16		8,534.24		0.16		410.80		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		14314EAC5		14314EAC		CARMAX AUTO OWNER TR		 1.390 MAY 17 21		7,036.90		75,000.00		99.06		6,970.76		99.924		7,031.55		4.62		7,036.17		0.13		60.79		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		14315WAD2		14315WAD		CARMAX AUTO OWNER TR		 2.020 NOV 15 24		28,000.00		28,000.00		99.996		27,998.89		100.226		28,063.28		26.71		28,089.99		0.54		64.39		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		14912L6U0		14912L6U		CATERPILLAR FINL SVC		 1.700 AUG 09 21		8,000.00		8,000.00		96.003		7,680.24		99.856		7,988.48		53.64		8,042.12		0.15		308.24		Fixed Income		Corporates		Industrial				A		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		166764AB6		166764AB		CHEVRON CORP NEW		 2.355 DEC 05 22		51,000.00		51,000.00		98.06		50,010.81		101.401		51,714.51		90.08		51,804.59		0.99		1,703.70		Fixed Income		Corporates		Industrial				AA		12/31/19		Aa2		12/31/19						BDG

		Fixed Income		17275RBD3		17275RBD		CISCO SYS INC		 2.200 FEB 28 21		26,000.00		26,000.00		99.952		25,987.46		100.585		26,152.10		197.02		26,349.12		0.51		164.64		Fixed Income		Corporates		Industrial				AA-		12/31/19		A1		12/31/19						BDG

		Fixed Income		172967LV1		172967LV		CITIGROUP INC		 3.142 JAN 24 23		28,000.00		28,000.00		99.063		27,737.71		101.959		28,548.52		386.12		28,934.64		0.55		810.81		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		126650CX6		126650CX		CVS HEALTH CORP		 4.300 MAR 25 28		19,000.00		19,000.00		108.329		20,582.51		109.244		20,756.36		220.14		20,976.50		0.40		173.85		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa2		12/31/19						BDG

		Fixed Income		14040HBP9		14040HBP		CAPITAL ONE FINL COR		 2.500 MAY 12 20		7,000.00		7,000.00		99.842		6,988.94		100.132		7,009.24		24.31		7,033.55		0.13		20.30		Fixed Income		Corporates		Financial				BBB		12/31/19		Baa1		12/31/19		A-		12/31/19		BDG

		Fixed Income		14040HCA1		14040HCA		CAPITAL ONE FINL COR		 3.900 JAN 29 24		23,000.00		23,000.00		99.784		22,950.32		106.069		24,395.87		381.23		24,777.09		0.48		1,445.55		Fixed Income		Corporates		Financial				BBB		12/31/19		Baa1		12/31/19		A-		12/31/19		BDG

		Fixed Income		14041NFN6		14041NFN		CAPITAL ONE CC TR		 1.990 JUL 17 23		42,000.00		42,000.00		100.006		42,002.60		100.106		42,044.52		39.47		42,083.99		0.81		41.92		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		14041NFT3		14041NFT		CAPITAL ONE CC TR		 2.840 DEC 16 24		59,000.00		59,000.00		100.002		59,000.91		102.028		60,196.52		79.13		60,275.65		1.16		1,195.61		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		14042RLW9		14042RLW		CAPITAL ONE NATL ASS		 2.650 MAY 30 24		54,000.00		54,000.00		99.375		53,662.50		102.25		55,215.00		117.62		55,332.62		1.06		1,552.50		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		10373QAL4		10373QAL		BP CAP MKTS AMER INC		 2.750 MAY 10 23		33,000.00		33,000.00		102.139		33,705.81		102.311		33,762.63		131.08		33,893.71		0.65		56.82		Fixed Income		Corporates		Industrial				A-		12/31/19		A1		12/31/19		A		12/31/19		BDG

		Fixed Income		10373QBE9		10373QBE		BP CAP MKTS AMER INC		 3.410 FEB 11 26		9,000.00		9,000.00		100		9,000.00		106.55		9,589.50		120.20		9,709.70		0.19		589.50		Fixed Income		Corporates		Industrial				A-		12/31/19		A1		12/31/19		A		12/31/19		BDG

		Fixed Income		124857AG8		124857AG		CBS CORP NEW		 3.375 MAR 01 22		5,000.00		5,000.00		98.562		4,928.10		102.31		5,115.50		56.72		5,172.22		0.10		187.40		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa2		12/31/19		BBB		12/31/19		BDG

		Fixed Income		12636WAE6		12636WAE		CNH EQUIPMENT TR		 2.480 FEB 15 24		30,000.00		30,000.00		100.414		30,124.22		100.605		30,181.50		35.13		30,216.63		0.58		57.28		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		126408HJ5		126408HJ		CSX CORP		 3.800 MAR 01 28		5,000.00		5,000.00		96.553		4,827.65		109.137		5,456.85		63.86		5,520.71		0.11		629.20		Fixed Income		Corporates		Industrial				BBB+		12/31/19		Baa1		12/31/19						BDG

		Fixed Income		126410LM9		126410LM		CSX TRANS INC 2007-1		 6.251 JAN 15 23		28,994.88		62,000.00		108		31,314.47		108.927		31,583.25		851.81		32,435.06		0.62		268.78		Fixed Income		Corporates		Industrial				A+		12/31/19		Aa3		12/31/19						BDG

		Fixed Income		06051GHC6		06051GHC		BANK AMER CORP		 3.004 DEC 20 23		51,000.00		51,000.00		99.992		50,995.72		102.567		52,309.17		51.07		52,360.24		1.00		1,313.45		Fixed Income		Corporates		Financial				A-		12/31/19		A2		12/31/19		A+		12/31/19		OVR

		Fixed Income		06367TJX9		06367TJX		BANK OF MONTREAL		 1.900 AUG 27 21		21,000.00		21,000.00		96.246		20,211.66		100.189		21,039.69		138.54		21,178.23		0.41		828.03		Fixed Income		Corporates		Financial				A+		12/31/19		Aa2		12/31/19		AA-		12/31/19		BDG

		Fixed Income		06406HDF3		06406HDF		BANK NEW YORK MTN BK		 2.450 NOV 27 20		6,000.00		6,000.00		98.377		5,902.62		100.487		6,029.22		14.29		6,043.51		0.12		126.60		Fixed Income		Corporates		Financial				A		12/31/19		A1		12/31/19		AA-		12/31/19		BDG

		Fixed Income		06406RAE7		06406RAE		BANK NEW YORK MELLON		 2.950 JAN 29 23		27,000.00		27,000.00		99.337		26,821.06		102.701		27,729.27		338.51		28,067.78		0.54		908.21		Fixed Income		Corporates		Financial				A		12/31/19		A1		12/31/19		AA-		12/31/19		BDG

		Fixed Income		064159HM1		064159HM		BANK OF NOVA SCOTIA		 2.450 MAR 22 21		13,000.00		13,000.00		98.175		12,762.75		100.809		13,105.17		87.59		13,192.76		0.25		342.42		Fixed Income		Corporates		Financial				A+		12/31/19		Aa2		12/31/19		AA-		12/31/19		BDG

		Fixed Income		097023CH6		097023CH		BOEING CO		 3.100 MAY 01 26		18,000.00		18,000.00		99.719		17,949.42		103.586		18,645.48		94.55		18,740.03		0.36		696.06		Fixed Income		Corporates		Industrial				A-		12/31/19		A3		12/31/19		A		12/31/19		OVR

		Fixed Income		03066NAE4		03066NAE		AMERICREDIT AUTO REC		 2.130 JUL 18 25		39,000.00		39,000.00		99.987		38,995.05		99.778		38,913.42		32.31		38,945.73		0.75		(81.63)		Fixed Income		Asset Backed Securities		Non US Agency ABS				AA+		12/31/19										BDG

		Fixed Income		031162CJ7		031162CJ		AMGEN INC		 2.600 AUG 19 26		24,000.00		24,000.00		94.682		22,723.68		101.313		24,315.12		230.53		24,545.65		0.47		1,591.44		Fixed Income		Corporates		Industrial				A-		12/31/19		Baa1		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		037833DF4		037833DF		APPLE INC		 2.750 JAN 13 25		34,000.00		34,000.00		101.845		34,627.21		103.335		35,133.90		438.93		35,572.83		0.68		506.69		Fixed Income		Corporates		Industrial				AA+		12/31/19		Aa1		12/31/19						BDG

		Fixed Income		05531FBJ1		05531FBJ		BB&T CORP SR MEDIUM		 2.200 MAR 16 23		52,000.00		52,000.00		99.926		51,961.52		100.664		52,345.28		336.84		52,682.12		1.01		383.76		Fixed Income		Corporates		Financial				A-		12/31/19		A3		12/31/19		A+		12/31/19		BDG

		Fixed Income		05565QDL9		05565QDL		BP CAP MKTS P L C		 3.224 APR 14 24		11,000.00		11,000.00		99.972		10,996.92		103.736		11,410.96		75.85		11,486.81		0.22		414.04		Fixed Income		Corporates		Industrial				A-		12/31/19		A1		12/31/19		A		12/31/19		BDG

		Fixed Income		05568BAA6		05568BAA		BNSF RAILWAY CO 2006		 5.720 JAN 15 24		23,751.06		81,000.00		113.77		27,021.58		106.597		25,317.92		633.96		25,951.88		0.50		(1,703.66)		Fixed Income		Corporates		Industrial				AA+		12/31/19		Aa2		12/31/19						BDG

		Total																5,081,882.31				5,184,408.16		30,202.98		5,214,611.15		100.00		102,525.85																				122
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		Product		Trade Date		Settle Date		Tran Type		Cusip		Ticker		Security Name		Issue		Shares		Original Face		Unit Cost		Total Cost		Market Price		SEC Fee		FX Rate		Commission		Income		Total Amount		Realized Gain		Broker Code		Class		Sector		Industry		Market Cap

		Fixed Income		12/3/19		12/5/19		Buy		912828SA9		912828SA		UNITED STATES TREAS		 0.125 JAN 15 22		26,099.48		23,000.00		99.62		22,912.85		99.62109375		- 0		1.00		- 0		(12.68)		(26,013.27)				CITI		Fixed Income		US Treasuries		US Treasury Inflation Index

		Fixed Income		12/5/19		12/9/19		Buy		912828WZ9		912828WZ		UNITED STATES TREAS		 1.750 APR 30 22		52,000.00		- 0		100.38		52,199.06		100.3828125		- 0		1.00		- 0		(97.50)		(52,296.56)				BOFA		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/9/19		12/11/19		Buy		26078JAD2		26078JAD		DOWDUPONT INC		 4.725 NOV 15 28		12,000.00		- 0		113.39		13,606.68		113.389		- 0		1.00		- 0		(40.95)		(13,647.63)				BOFA		Fixed Income		Corporates		Industrial

		Fixed Income		12/11/19		12/17/19		Buy		3138WJRT7		AS8597		FNMA PASSTHRU AS8597		 2.500 JAN 01 32		46,215.72		68,000.00		101.23		46,786.20		101.234375		- 0		1.00		- 0		(51.35)		(46,837.55)				IFCS		Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/12/19		12/16/19		Buy		857477AN3		857477AN		STATE STR CORP		 3.300 DEC 16 24		3,000.00		- 0		104.81		3,144.27		104.809		- 0		1.00		- 0		- 0		(3,144.27)				SIG		Fixed Income		Corporates		Financial

		Fixed Income		12/13/19		12/17/19		Buy		60871RAG5		60871RAG		MOLSON COORS BEVERAG		 3.000 JUL 15 26		13,000.00		- 0		100.76		13,098.80		100.76		- 0		1.00		- 0		(164.66)		(13,263.46)				DB		Fixed Income		Corporates		Industrial

		Fixed Income		12/1/19		12/26/19		Principal Paydown		31418CQM9		MA3159		FNMA PASSTHRU MA3159		 3.000 OCT 01 27		934.01		- 0		102.69		959.11		100		- 0		1.00		- 0		- 0		934.01		(25.10)				Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/6/19		12/9/19		Sale		7954503N3		7954503N		SALLIE MAE BK SLT LA		 2.400 JUN 20 22		63,000.00		- 0		99.68		62,795.25		100.775		- 0		1.00		- 0		716.65		64,204.90		693.00		SMMT		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/9/19		12/11/19		Sale		68389XBM6		68389XBM		ORACLE CORP		 2.650 JUL 15 26		12,000.00		- 0		96.97		11,635.98		102.151		- 0		1.00		- 0		128.96		12,387.08		622.14		BOFA		Fixed Income		Corporates		Industrial

		Fixed Income		12/11/19		12/17/19		Sale		3132D53W0		SB8013		FHLMC PC 15Y SB8013		 2.500 SEP 01 34		46,189.59		48,000.00		101.66		46,954.60		100.796875		- 0		1.00		- 0		51.32		46,608.98		(396.94)		IFCS		Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/13/19		12/17/19		Sale		037411BE4		037411BE		APACHE CORP		 4.375 OCT 15 28		5,000.00		- 0		101.09		5,054.25		102.123		- 0		1.00		- 0		37.68		5,143.83		51.90		CHAS		Fixed Income		Corporates		Industrial

		Fixed Income		12/13/19		12/17/19		Sale		912828YB0		912828YB		UNITED STATES TREAS		 1.625 AUG 15 29		8,000.00		- 0		99.98		7,998.26		97.515625		- 0		1.00		- 0		43.80		7,845.05		(197.01)		GOLD		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/16/19		12/17/19		Sale		40434AE62		40434AE6		HSBC BANK USA NA		 3.125 DEC 09 20		44,000.00		- 0		99.6		43,825.19		101.06		- 0		1.00		- 0		30.14		44,496.54		641.21		DADA		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/18/19		12/20/19		Sale		31428XBV7		31428XBV		FEDEX CORP		 3.100 AUG 05 29		4,000.00		- 0		99.67		3,986.64		98.888		- 0		1.00		- 0		50.29		4,005.81		(31.12)		JEFF		Fixed Income		Corporates		Industrial

		Fixed Income		12/1/19		12/26/19		Principal Paydown		3132D53W0		SB8013		FHLMC PC 15Y SB8013		 2.500 SEP 01 34		419.86		- 0		101.66		426.81		100		- 0		1.00		- 0		- 0		419.86		(6.95)				Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/26/19		Principal Paydown		3140X4HM1		FM1135		FNMA PASSTHRU FM1135		 3.000 APR 01 32		369.02		- 0		102.86		379.57		100		- 0		1.00		- 0		- 0		369.02		(10.55)				Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/26/19		Principal Paydown		31418DFM9		MA3771		FNMA PASSTHRU MA3771		 3.000 SEP 01 39		156.58		- 0		102.81		160.98		100		- 0		1.00		- 0		- 0		156.58		(4.40)				Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/17/19		Principal Paydown		90276EAA5		90276EAA		UBS COML MTG TR		 1.887 JUN 17 50		233.20		- 0		100		233.19		100		- 0		1.00		- 0		- 0		233.20		0.01				Fixed Income		Commercial MBS		Non US Agency CMBS

		Fixed Income		12/1/19		12/17/19		Interest		90276EAA5		90276EAA		UBS COML MTG TR		 1.887 JUN 17 50		5,553.84		- 0		0.16		8.73		0.1571885398		- 0		1.00		- 0		- 0		8.73						Fixed Income		Commercial MBS		Non US Agency CMBS

		Fixed Income		12/2/19		12/2/19		Interest		30219GAR9		30219GAR		EXPRESS SCRIPTS HLDG		 2.600 NOV 30 20		11,000.00		- 0		1.3		143.03		1.3002888889		- 0		1.00		- 0		- 0		143.03						Fixed Income		Corporates		Industrial

		Fixed Income		12/2/19		12/2/19		Interest		9128285P1		9128285P		UNITED STATES TREAS		 2.875 NOV 30 23		12,000.00		- 0		1.44		172.50		1.4375		- 0		1.00		- 0		- 0		172.50						Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/3/19		12/4/19		Sale		14042RLZ2		14042RLZ		CAPITAL ONE NATL ASS		 2.500 JUN 19 24		22,000.00		- 0		99.38		21,862.50		101.241		- 0		1.00		- 0		253.15		22,526.17		410.52		SMMT		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/5/19		12/5/19		Interest		023135AN6		023135AN		AMAZON COM INC		 3.800 DEC 05 24		24,000.00		- 0		1.9		456.00		1.9		- 0		1.00		- 0		- 0		456.00						Fixed Income		Corporates		Industrial

		Fixed Income		12/5/19		12/5/19		Interest		166764AB6		166764AB		CHEVRON CORP NEW		 2.355 DEC 05 22		51,000.00		- 0		1.18		600.53		1.1775		- 0		1.00		- 0		- 0		600.53						Fixed Income		Corporates		Industrial

		Fixed Income		12/9/19		12/9/19		Interest		40434AE62		40434AE6		HSBC BANK USA NA		 3.125 DEC 09 20		70,000.00		- 0		1.56		1,093.75		1.5625		- 0		1.00		- 0		- 0		1,093.75						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/12/19		12/12/19		Interest		17312QW47		17312QW4		CITIBANK NATIONAL AS		 3.550 NOV 24 23		1.00		- 0		657		6.57		657		- 0		1.00		- 0		- 0		6.57						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/12/19		12/12/19		Interest		38148P2K2		38148P2K		GOLDMAN SACHS BK USA		 3.600 NOV 28 23		1.00		- 0		2234		22.34		2234		- 0		1.00		- 0		- 0		22.34						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/12/19		12/12/19		Interest		61760ASL4		61760ASL		MORGAN STANLEY PVT B		 3.550 NOV 24 23		1.00		- 0		671		6.71		671		- 0		1.00		- 0		- 0		6.71						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/15/19		12/16/19		Principal Paydown		14314EAC5		14314EAC		CARMAX AUTO OWNER TR		 1.390 MAY 17 21		2,604.43		- 0		99.06		2,579.95		100		- 0		1.00		- 0		- 0		2,604.43		24.48				Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Principal Paydown		98161VAC4		98161VAC		WORLD OMNI AUTO TR		 2.500 APR 17 23		346.29		- 0		99.97		346.20		100		- 0		1.00		- 0		- 0		346.29		0.09				Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/1/19		12/1/19		Interest		26442CAS3		26442CAS		DUKE ENERGY CAROLINA		 2.950 DEC 01 26		54,000.00		- 0		1.48		796.50		1.475		- 0		1.00		- 0		- 0		796.50						Fixed Income		Corporates		Utility

		Fixed Income		12/2/19		12/2/19		Interest		14042RLW9		14042RLW		CAPITAL ONE NATL ASS		 2.650 MAY 30 24		54,000.00		- 0		1.34		721.24		1.3356328767		- 0		1.00		- 0		- 0		721.24						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/5/19		12/5/19		Interest		46647PAY2		46647PAY		JP MORGAN CHASE BANK		 4.023 DEC 05 24		21,000.00		- 0		2.01		422.41		2.0115		- 0		1.00		- 0		- 0		422.41						Fixed Income		Corporates		Financial

		Fixed Income		12/8/19		12/8/19		Interest		345370CR9		345370CR		FORD MTR CO DEL		 4.346 DEC 08 26		20,000.00		- 0		2.17		434.60		2.173		- 0		1.00		- 0		- 0		434.60						Fixed Income		Corporates		Industrial

		Fixed Income		12/12/19		12/12/19		Interest		89114QCA4		89114QCA		TD BANK		 2.650 JUN 12 24		14,000.00		- 0		1.32		185.50		1.325		- 0		1.00		- 0		- 0		185.50						Fixed Income		Corporates		Financial

		Fixed Income		12/15/19		12/16/19		Interest		12636WAE6		12636WAE		CNH EQUIPMENT TR		 2.480 FEB 15 24		30,000.00		- 0		0.21		62.00		0.2066666667		- 0		1.00		- 0		- 0		62.00						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		14041NFN6		14041NFN		CAPITAL ONE CC TR		 1.990 JUL 17 23		42,000.00		- 0		0.17		69.65		0.1658333333		- 0		1.00		- 0		- 0		69.65						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		14041NFT3		14041NFT		CAPITAL ONE CC TR		 2.840 DEC 16 24		59,000.00		- 0		0.24		139.63		0.2366610169		- 0		1.00		- 0		- 0		139.63						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		14314EAC5		14314EAC		CARMAX AUTO OWNER TR		 1.390 MAY 17 21		9,641.33		- 0		0.12		11.17		0.1158553851		- 0		1.00		- 0		- 0		11.17						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		14315WAD2		14315WAD		CARMAX AUTO OWNER TR		 2.020 NOV 15 24		28,000.00		- 0		0.17		47.13		0.1683214286		- 0		1.00		- 0		- 0		47.13						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		34528DAD5		34528DAD		FORD CREDIT AUTO LS		 2.220 OCT 15 22		30,000.00		- 0		0.19		55.50		0.185		- 0		1.00		- 0		- 0		55.50						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		58769TAE5		58769TAE		MERC- BENZ AUTO REC		 2.040 JAN 15 26		45,000.00		- 0		0.17		76.50		0.17		- 0		1.00		- 0		- 0		76.50						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/15/19		Interest		695114CM8		695114CM		PACIFICORP		 3.850 JUN 15 21		30,000.00		- 0		1.93		577.50		1.925		- 0		1.00		- 0		- 0		577.50						Fixed Income		Corporates		Utility

		Fixed Income		12/15/19		12/16/19		Interest		80286HAD1		80286HAD		SANTANDER DRIVE AUTO		 2.160 NOV 15 22		14,000.00		- 0		0.18		25.20		0.18		- 0		1.00		- 0		- 0		25.20						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		981464GH7		981464GH		WORLD FIN NETWORK CC		 2.310 AUG 15 24		52,000.00		- 0		0.19		100.10		0.1925		- 0		1.00		- 0		- 0		100.10						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		981464HF0		981464HF		WORLD FIN NET CCMT		 2.210 JUL 15 26		13,000.00		- 0		0.18		23.94		0.1841538462		- 0		1.00		- 0		- 0		23.94						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		98161VAC4		98161VAC		WORLD OMNI AUTO TR		 2.500 APR 17 23		22,000.00		- 0		0.21		45.83		0.2083181818		- 0		1.00		- 0		- 0		45.83						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		98162VAD1		98162VAD		WORLD OMNI AUTO RECV		 2.590 JUL 15 24		30,000.00		- 0		0.22		64.75		0.2158333333		- 0		1.00		- 0		- 0		64.75						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		98163BAC6		98163BAC		WORLD OMNI SELECT AU		 2.000 AUG 15 24		41,000.00		- 0		0.17		68.33		0.1666585366		- 0		1.00		- 0		- 0		68.33						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/16/19		12/16/19		Interest		36257FAD2		36257FAD		GM FIN CON AUTO REC		 2.650 FEB 16 24		60,000.00		- 0		0.22		132.50		0.2208333333		- 0		1.00		- 0		- 0		132.50						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/16/19		12/16/19		Interest		857477AN3		857477AN		STATE STR CORP		 3.300 DEC 16 24		34,000.00		- 0		1.65		561.00		1.65		- 0		1.00		- 0		- 0		561.00						Fixed Income		Corporates		Financial

		Fixed Income		12/17/19		12/17/19		Interest		CASH		CASH		CASH		CASH		53.30				1		53.30		1		- 0		1.00		- 0		- 0		53.30						Cash		UNCLASSIFIED		UNCLASSIFIED

		Fixed Income		12/18/19		12/18/19		Interest		03066HAD9		03066HAD		AMERICREDIT AUTO REC		 3.070 DEC 19 22		20,000.00		- 0		0.26		51.17		0.25585		- 0		1.00		- 0		- 0		51.17						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/18/19		12/18/19		Interest		03066NAE4		03066NAE		AMERICREDIT AUTO REC		 2.130 JUL 18 25		39,000.00		- 0		0.18		69.22		0.1774871795		- 0		1.00		- 0		- 0		69.22						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/20/19		12/20/19		Interest		06051GHC6		06051GHC		BANK AMER CORP		 3.004 DEC 20 23		51,000.00		- 0		1.5		766.02		1.502		- 0		1.00		- 0		- 0		766.02						Fixed Income		Corporates		Financial

		Fixed Income		12/20/19		12/20/19		Interest		36256GAF6		36256GAF		GM FINL AUTO LEASE T		 3.480 JUL 20 22		15,000.00		- 0		0.29		43.50		0.29		- 0		1.00		- 0		- 0		43.50						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/21/19		12/21/19		Interest		17312QX87		17312QX8		CITIBANK NATIONAL AS		 3.550 DEC 21 23		23,000.00		- 0		1.77		408.25		1.775		- 0		1.00		- 0		- 0		408.25						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/23/19		12/23/19		Interest		23242MAB7		23242MAB		CWHEQ HEQ LN TR 2006		 6.085 JUN 25 21		1.00		1.00		55699		556.99		55699		- 0		1.00		- 0		- 0		556.99						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/26/19		12/26/19		Interest		931142EK5		931142EK		WALMART INC		 3.400 JUN 26 23		21,000.00		- 0		1.7		357.00		1.7		- 0		1.00		- 0		- 0		357.00						Fixed Income		Corporates		Industrial

		Fixed Income		12/27/19		12/27/19		Interest		02665WCZ2		02665WCZ		AMERICAN HONDA FIN C		 2.400 JUN 27 24		14,000.00		- 0		1.2		168.00		1.2		- 0		1.00		- 0		- 0		168.00						Fixed Income		Corporates		Industrial

		Fixed Income		12/31/19		12/31/19		Interest		9128285T3		9128285T		UNITED STATES TREAS		 2.625 DEC 31 25		159,000.00		- 0		1.31		2,086.88		1.3125		- 0		1.00		- 0		- 0		2,086.88						Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/31/19		12/31/19		Interest		9128285U0		9128285U		UNITED STATES TREAS		 2.625 DEC 31 23		27,000.00		- 0		1.31		354.38		1.3125		- 0		1.00		- 0		- 0		354.38						Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/1/19		12/26/19		Interest		3132D53W0		SB8013		FHLMC PC 15Y SB8013		 2.500 SEP 01 34		46,609.45		- 0		0.21		97.10		0.2083268522		- 0		1.00		- 0		- 0		97.10						Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/26/19		Interest		3140X4HM1		FM1135		FNMA PASSTHRU FM1135		 3.000 APR 01 32		24,598.14		- 0		0.25		61.50		0.2500189039		- 0		1.00		- 0		- 0		61.50						Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/26/19		Interest		31418CQM9		MA3159		FNMA PASSTHRU MA3159		 3.000 OCT 01 27		37,668.63		- 0		0.25		94.17		0.2499958188		- 0		1.00		- 0		- 0		94.17						Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/26/19		Interest		31418DFM9		MA3771		FNMA PASSTHRU MA3771		 3.000 SEP 01 39		24,574.61		- 0		0.25		61.44		0.2500141406		- 0		1.00		- 0		- 0		61.44						Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/1/19		Interest		59523UAN7		59523UAN		MID-AMERICA APTS LP		 3.600 JUN 01 27		15,000.00		- 0		1.8		270.00		1.8		- 0		1.00		- 0		- 0		270.00						Fixed Income		Corporates		Financial

		Fixed Income		12/13/19		12/16/19		Buy		912828YS3		912828YS		UNITED STATES TREAS		 1.750 NOV 15 29		5,000.00		- 0		98.95		4,947.27		98.9453125		- 0		1.00		- 0		(7.45)		(4,954.72)				CHAS		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/18/19		12/20/19		Buy		912828YS3		912828YS		UNITED STATES TREAS		 1.750 NOV 15 29		4,000.00		- 0		98.61		3,944.38		98.609375		- 0		1.00		- 0		(6.73)		(3,951.11)				JEFF		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/19/19		12/23/19		Buy		26078JAD2		26078JAD		DOWDUPONT INC		 4.725 NOV 15 28		6,000.00		- 0		113.26		6,795.72		113.262		- 0		1.00		- 0		(29.93)		(6,825.65)				PIPR		Fixed Income		Corporates		Industrial

		Fixed Income		12/19/19		12/23/19		Buy		60871RAG5		60871RAG		MOLSON COORS BEVERAG		 3.000 JUL 15 26		3,000.00		- 0		100.81		3,024.30		100.81		- 0		1.00		- 0		(39.50)		(3,063.80)				PIPR		Fixed Income		Corporates		Industrial

		Fixed Income		12/30/19		12/31/19		Buy		9128282P4		9128282P		UNITED STATES TREAS		 1.875 JUL 31 22		74,000.00		- 0		100.68		74,500.08		100.67578125		- 0		1.00		- 0		(576.87)		(75,076.95)				CITD		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/30/19		12/31/19		Buy		912828B25		912828B2		UNITED STATES TREAS		 0.625 JAN 15 24		25,365.32		23,000.00		102.13		23,489.65		102.12890625		- 0		1.00		- 0		(72.81)		(25,978.13)				WFS		Fixed Income		US Treasuries		US Treasury Inflation Index
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FI Characteristics

		C.S. McKee, L.P.				The information that is presented in this sheet is directly from the fixed income portfolio analytical software (BondEdge). McKee utilizes the holdings in its accounting system but pricing/security attributes come directly from BondEdge’s independent source (IDC).  Occasional adjustments are made to prices in BondEdge based upon information obtained from independent brokers (i.e. missing or incorrect pricing).  Because McKee’s uses different independent security services (SVC and Bloomberg data), it is possible that the characteristics derived from BondEdge may be slightly different than the detail shown in the holdings worksheet.

		Fixed Income Characteristics



		STA ILA Baltimore Benefits  



		Portfolio Code:		27819		Back to Performance														27819

		As Of Date:		12/31/19																43830		43830		12/31/19		11/30/19

		Benchmark		BC Int. Government Credit																BCIGC







		Portfolio Characteristics vs. Benchmark

		Portfolio				Benchmark				Portfolio				Benchmark

		Market Value		$5,214,611		$12,182,245MM				YTW		1.992		1.930

		# Issues		142		4,937				Modified Duration		3.999		3.935

		Average Coupon		2.671		2.646				Spread Duration		2.098		1.565

		Average Quality		Aa2		Aa2				Effective Duration		3.903		3.910

		Maturity Years		4.342		4.292				Convexity		0.090		0.106

		Average Maturity		4.311		4.260				AVG Price		$102.954		$102.942

		Current Yield		2.597		2.573				OAS		30		24

		YTM		2.002		1.941



		Portfolio Sector Allocation vs. Benchmark (% of MV)

		Portfolio				Benchmark

		TREASURY SUBTOTAL		36.66		61.45

		NOMINAL TREASURY		31.85		61.45

		TIPS		4.81		- 0

		AGENCY		8.91		3.85

		SUPRANATIONALS		- 0		2.44

		SOVEREIGN		- 0		0.96

		LOCAL AUTHORITY		- 0		0.67

		CORPORATE SUBTOTAL		39.85		30.63

		INDUSTRIALS		21.12		17.00

		FINANCIALS		16.44		12.14

		UTILITIES		2.29		1.49

		PASSTHROUGH MBS		2.58		- 0

		ARM MBS		- 0		- 0

		CMO		- 0		- 0

		ABS		10.55		- 0

		CMBS		0.10		- 0

		ETF / MUTUAL FUNDS		- 0		- 0

		CASH		1.34		- 0

		TOTAL		100.00		100.00



		Contribution to Effective Duration by Sector vs. Benchmark

		Portfolio				Benchmark

		TREASURY SUBTOTAL		1.87		2.34

		NOMINAL TREASURY		1.69		2.34

		TIPS		0.18		- 0

		AGENCY		0.26		0.12

		SUPRANATIONALS		- 0		0.08

		SOVEREIGN		- 0		0.04

		LOCAL AUTHORITY		- 0		0.03

		CORPORATE SUBTOTAL		1.51		1.30

		INDUSTRIALS		0.88		0.74

		FINANCIALS		0.53		0.50

		UTILITIES		0.10		0.07

		PASSTHROUGH MBS		0.08		- 0

		ARM MBS		- 0		- 0

		CMO		- 0		- 0

		ABS		0.18		- 0

		CMBS		- 0		- 0

		ETF / MUTUAL FUNDS		- 0		- 0

		CASH		0.00		- 0

		TOTAL		3.90		3.91



		Portofolio Quality Breakdown vs. Benchmark (% of MV)

		Portfolio				Benchmark

		Aaa/AAA Subtotal		60.33		66.10

		Cash		1.34		- 0

		Treasury		36.66		61.45

		Agency		8.91		3.85

		Aaa/AAA		13.41		0.80

		Aa/AA		9.38		4.24

		A/A		22.94		13.41

		Baa/BBB		7.35		16.25

		Ba/BB		- 0		- 0

		B/B		- 0		- 0

		Caa/CCC		- 0		- 0

		Ca/CC		- 0		- 0

		C/C		- 0		- 0

		Default		- 0		- 0

		NA		- 0		- 0



		Portfolio Effective Duration vs. Benchmark (% of MV)

		Portfolio				Benchmark

		<0.00		- 0		- 0

		0.00 - 0.99		9.71		0.57

		1.00 - 1.99		9.68		22.34

		2.00 - 2.99		16.59		17.97

		3.00 - 3.99		22.96		15.18

		4.00 - 4.99		10.00		14.29

		5.00 - 5.99		13.81		10.20

		6.00 - 6.99		7.86		9.67

		7.00 - 7.99		5.86		6.38

		8.00 - 8.99		3.28		2.98

		9.00 - 9.99		0.25		0.42

		10.00+		- 0		- 0



		Portfolio Contribution to Effective Duration vs. Benchmark

		Portfolio				Benchmark

		<0.00		- 0		- 0

		0.00 - 0.99		0.38		0.02

		1.00 - 1.99		0.38		0.87

		2.00 - 2.99		0.65		0.70

		3.00 - 3.99		0.90		0.59

		4.00 - 4.99		0.39		0.56

		5.00 - 5.99		0.54		0.40

		6.00 - 6.99		0.31		0.38

		7.00 - 7.99		0.23		0.25

		8.00 - 8.99		0.13		0.12

		9.00 - 9.99		0.01		0.02

		10.00+		- 0		- 0



		Portfolio Average Coupon vs. Benchmark (% of MV)

		Portfolio				Benchmark

		0.00 - 0.99		4.81		0.03

		1.00 - 1.99		11.35		24.70

		2.00 - 2.99		48.48		47.01

		3.00 - 3.99		29.40		16.93

		4.00 - 4.99		3.28		7.19

		5.00 - 5.99		1.16		2.14

		6.00 - 6.99		1.52		1.13

		7.00 - 7.99		- 0		0.54

		8.00 - 8.99		- 0		0.26

		9.00 - 9.99		- 0		0.05

		10.00 - 14.99		- 0		0.02

		15.00+		- 0		- 0



		Portfolio Average Maturity vs. Benchmark (% of MV)

		Portfolio				Benchmark

		0.00 - 0.99		7.46		0.46

		1.00 - 2.99		23.52		37.47

		3.00 - 4.99		34.70		27.82

		5.00 - 6.99		22.69		18.52

		7.00 - 9.99		11.63		15.71

		10.00 - 19.99		- 0		0.02

		20.00+		- 0		- 0

																				5214611.1466















































Portfolio Sector Allocation vs. Benchmark (% of MV)



Portfolio	TREASURY SUBTOTAL	NOMINAL TREASURY	TIPS	AGENCY	SUPRANATIONALS	SOVEREIGN	LOCAL AUTHORITY	CORPORATE SUBTOTAL	INDUSTRIALS	FINANCIALS	UTILITIES	PASSTHROUGH MBS	ARM MBS	CMO	ABS	CMBS	ETF / MUTUAL FUNDS	CASH	36.659999999999997	31.85	4.8099999999999996	8.91	0	0	0	39.85	21.12	16.440000000000001	2.29	2.58	0	0	10.55	0.1	0	1.34	Benchmark	TREASURY SUBTOTAL	NOMINAL TREASURY	TIPS	AGENCY	SUPRANATIONALS	SOVEREIGN	LOCAL AUTHORITY	CORPORATE SUBTOTAL	INDUSTRIALS	FINANCIALS	UTILITIES	PASSTHROUGH MBS	ARM MBS	CMO	ABS	CMBS	ETF / MUTUAL FUNDS	CASH	61.45	61.45	0	3.85	2.44	0.96	0.67	30.63	17	12.14	1.49	0	0	0	0	0	0	0	







Contribution to Effective Duration by Sector vs. Benchmark



Portfolio	TREASURY SUBTOTAL	NOMINAL TREASURY	TIPS	AGENCY	SUPRANATIONALS	SOVEREIGN	LOCAL AUTHORITY	CORPORATE SUBTOTAL	INDUSTRIALS	FINANCIALS	UTILITIES	PASSTHROUGH MBS	ARM MBS	CMO	ABS	CMBS	ETF / MUTUAL FUNDS	CASH	TOTAL	1.8720000000000001	1.6879999999999999	0.184	0.25900000000000001	0	0	0	1.506	0.88200000000000001	0.52900000000000003	9.5000000000000001E-2	8.2000000000000003E-2	0	0	0.183	0	0	1E-3	3.903	Benchmark	TREASURY SUBTOTAL	NOMINAL TREASURY	TIPS	AGENCY	SUPRANATIONALS	SOVEREIGN	LOCAL AUTHORITY	CORPORATE SUBTOTAL	INDUSTRIALS	FINANCIALS	UTILITIES	PASSTHROUGH MBS	ARM MBS	CMO	ABS	CMBS	ETF / MUTUAL FUNDS	CASH	TOTAL	2.34	2.34	0	0.12	7.5999999999999998E-2	4.3999999999999997E-2	2.5999999999999999E-2	1.304	0.73599999999999999	0.499	6.9000000000000006E-2	0	0	0	0	0	0	0	3.91	







Portofolio Quality Breakdown vs. Benchmark (% of MV) 



Portfolio	Aaa/AAA Subtotal	Cash	Treasury	Agency	Aaa/AAA	Aa/AA	A/A	Baa/BBB	Ba/BB	B/B	Caa/CCC	Ca/CC	C/C	Default	NA	60.33	1.34	36.659999999999997	8.91	13.41	9.3800000000000008	22.94	7.35	0	0	0	0	0	0	0	Benchmark	Aaa/AAA Subtotal	Cash	Treasury	Agency	Aaa/AAA	Aa/AA	A/A	Baa/BBB	Ba/BB	B/B	Caa/CCC	Ca/CC	C/C	Default	NA	66.099999999999994	0	61.45	3.85	0.8	4.24	13.41	16.25	0	0	0	0	0	0	0	







Portfolio Effective Duration vs. Benchmark (% of MV) 



Portfolio	<	0.00	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00+	0	9.7100000000000009	9.68	16.59	22.96	10	13.81	7.86	5.86	3.28	0.25	0	Benchmark	<	0.00	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00+	0	0.56999999999999995	22.34	17.97	15.18	14.29	10.199999999999999	9.67	6.38	2.98	0.42	0	







Portfolio Contribution to Effective Duration vs. Benchmark 



Portfolio	<	0.00	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00+	0	0.378	0.377	0.64700000000000002	0.89600000000000002	0.39	0.53900000000000003	0.30599999999999999	0.22800000000000001	0.128	8.9999999999999993E-3	0	Benchmark	<	0.00	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00+	0	2.1999999999999999E-2	0.873	0.70199999999999996	0.59299999999999997	0.55800000000000005	0.39800000000000002	0.378	0.249	0.11600000000000001	1.6E-2	0	







Portfolio Average Coupon vs. Benchmark (% of MV) 



Portfolio	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00 - 14.99	15.00+	4.8099999999999996	11.35	48.48	29.4	3.28	1.1599999999999999	1.52	0	0	0	0	0	Benchmark	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00 - 14.99	15.00+	0.03	24.7	47.01	16.93	7.19	2.14	1.1299999999999999	0.54	0.26	0.05	0.02	0	







Portfolio Average Maturity vs. Benchmark (% of MV) 



Portfolio	0.00 - 0.99	1.00 - 2.99	3.00 - 4.99	5.00 - 6.99	7.00 - 9.99	10.00 - 19.99	20.00+	7.46	23.52	34.700000000000003	22.69	11.63	0	0	Benchmark	0.00 - 0.99	1.00 - 2.99	3.00 - 4.99	5.00 - 6.99	7.00 - 9.99	10.00 - 19.99	20.00+	0.46	37.47	27.82	18.52	15.71	0.02	0	









Prior Month Holdings

		Holdings

		As of		11/30/19

		Product		Cusip		Ticker		Security Name		Issue		Shares		Original Face		Unit Cost		Total Cost		Market Price		Market Value		Accrued Income		Total Value		Percent of Portfolio		Class		Sector		Industry		Market Cap		SP Rating		SP Rating Date		Moody Rating		Moody Rating Date		Fitch Rating		Fitch Rating Date

		Fixed Income		CASH		CASH		CASH		CASH		120,011.51		120,011.51		1		120,011.51		1		120,011.51		- 0		120,011.51		2.31		Cash		UNCLASSIFIED		UNCLASSIFIED

		Fixed Income		00206RDQ2		00206RDQ		AT&T INC		 4.250 MAR 01 27		40,000.00		40,000.00		104.925		41,969.92		109.401		43,760.40		425.00		44,185.40		0.85		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa2		11/30/19		A-		11/30/19

		Fixed Income		023135AN6		023135AN		AMAZON COM INC		 3.800 DEC 05 24		24,000.00		24,000.00		108.243		25,978.32		108.103		25,944.72		445.87		26,390.59		0.51		Fixed Income		Corporates		Industrial				AA-		11/30/19		A3		11/30/19		A+		11/30/19

		Fixed Income		023771R91		023771R9		AMER AIRLINE 16-3 AA		 3.000 OCT 15 28		10,462.32		12,000.00		97.758		10,227.71		101.526		10,621.98		40.46		10,662.43		0.20		Fixed Income		Corporates		Industrial				AA+		11/30/19		Aa3		11/30/19

		Fixed Income		0258M0DX4		0258M0DX		AMERICAN EXPRESS CR		 2.600 SEP 14 20		39,000.00		39,000.00		100.945		39,368.46		100.439		39,171.21		216.88		39,388.09		0.76		Fixed Income		Corporates		Financial				A-		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		02665WCZ2		02665WCZ		AMERICAN HONDA FIN C		 2.400 JUN 27 24		14,000.00		14,000.00		99.775		13,968.50		100.959		14,134.26		143.73		14,277.99		0.27		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19

		Fixed Income		03066HAD9		03066HAD		AMERICREDIT AUTO REC		 3.070 DEC 19 22		20,000.00		20,000.00		99.982		19,996.34		100.676		20,135.20		22.17		20,157.37		0.39		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		981464HF0		981464HF		WORLD FIN NET CCMT		 2.210 JUL 15 26		13,000.00		13,000.00		99.992		12,998.92		100.313		13,040.69		12.77		13,053.46		0.25		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		98161VAC4		98161VAC		WORLD OMNI AUTO TR		 2.500 APR 17 23		22,000.00		22,000.00		99.975		21,994.45		100.459		22,100.98		24.44		22,125.42		0.43		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		98162VAD1		98162VAD		WORLD OMNI AUTO RECV		 2.590 JUL 15 24		30,000.00		30,000.00		99.998		29,999.29		101.193		30,357.90		34.53		30,392.43		0.58		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		98163BAC6		98163BAC		WORLD OMNI SELECT AU		 2.000 AUG 15 24		41,000.00		41,000.00		99.991		40,996.43		99.778		40,908.98		36.44		40,945.42		0.79		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		92343VDY7		92343VDY		VERIZON COMMUNICATIO		 4.125 MAR 16 27		11,000.00		11,000.00		111.034		12,213.74		111.144		12,225.84		94.53		12,320.37		0.24		Fixed Income		Corporates		Industrial				BBB+		11/30/19		Baa1		11/30/19		A-		11/30/19

		Fixed Income		927804FU3		927804FU		VIRGINIA ELEC & PWR		 3.150 JAN 15 26		16,000.00		16,000.00		97.126		15,540.16		104.425		16,708.00		190.40		16,898.40		0.32		Fixed Income		Corporates		Utility				BBB+		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		931142EK5		931142EK		WALMART INC		 3.400 JUN 26 23		21,000.00		21,000.00		100.56		21,117.57		104.98		22,045.80		307.42		22,353.22		0.43		Fixed Income		Corporates		Industrial				AA		11/30/19		Aa2		11/30/19		AA		11/30/19

		Fixed Income		94974BGP9		94974BGP		WELLS FARGO CO MTN B		 3.550 SEP 29 25		62,000.00		62,000.00		106.558		66,065.96		105.589		65,465.18		379.06		65,844.24		1.27		Fixed Income		Corporates		Financial				A-		11/30/19		A2		11/30/19		A+		11/30/19

		Fixed Income		961214DS9		961214DS		WESTPAC BKG CORP		 2.750 JAN 11 23		25,000.00		25,000.00		99.703		24,925.79		101.814		25,453.50		267.36		25,720.86		0.49		Fixed Income		Corporates		Financial				AA-		11/30/19		Aa3		11/30/19		AA-		11/30/19

		Fixed Income		981464GH7		981464GH		WORLD FIN NETWORK CC		 2.310 AUG 15 24		52,000.00		52,000.00		99.395		51,685.45		100.197		52,102.44		53.39		52,155.83		1.00		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		912828U24		912828U2		UNITED STATES TREAS		 2.000 NOV 15 26		199,000.00		199,000.00		96.577		192,189.10		101.805		202,591.95		174.95		202,766.90		3.90		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828V98		912828V9		UNITED STATES TREAS		 2.250 FEB 15 27		60,000.00		60,000.00		103.762		62,257.03		103.527		62,116.20		396.20		62,512.40		1.20		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828VS6		912828VS		UNITED STATES TREAS		 2.500 AUG 15 23		26,000.00		26,000.00		101.488		26,386.83		103.16		26,821.60		190.76		27,012.36		0.52		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828WZ9		912828WZ		UNITED STATES TREAS		 1.750 APR 30 22		57,000.00		57,000.00		100.168		57,095.74		100.34		57,193.80		84.95		57,278.75		1.10		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828YB0		912828YB		UNITED STATES TREAS		 1.625 AUG 15 29		82,000.00		82,000.00		99.978		81,982.19		98.516		80,783.12		391.06		81,174.18		1.56		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828YS3		912828YS		UNITED STATES TREAS		 1.750 NOV 15 29		4,000.00		4,000.00		99.875		3,995.00		99.738		3,989.52		3.08		3,992.60		0.08		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128286T2		9128286T		UNITED STATES TREAS		 2.375 MAY 15 29		56,000.00		56,000.00		103.208		57,796.36		105.109		58,861.04		58.46		58,919.50		1.13		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828B25		912828B2		UNITED STATES TREAS		 0.625 JAN 15 24		156,253.96		142,000.00		101.983		159,352.61		101.572		158,710.27		368.87		159,079.15		3.06		Fixed Income		US Treasuries		US Treasury Inflation Index				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828M49		912828M4		UNITED STATES TREAS		 1.875 OCT 31 22		46,000.00		46,000.00		96.018		44,168.37		100.762		46,350.52		73.45		46,423.97		0.89		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828N71		912828N7		UNITED STATES TREAS		 0.625 JAN 15 26		36,739.04		34,000.00		103.594		38,059.35		102.559		37,679.19		86.73		37,765.92		0.73		Fixed Income		US Treasuries		US Treasury Inflation Index				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828P79		912828P7		UNITED STATES TREAS		 1.500 FEB 28 23		80,000.00		80,000.00		97.578		78,062.36		99.664		79,731.20		295.03		80,026.23		1.54		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828RC6		912828RC		UNITED STATES TREAS		 2.125 AUG 15 21		82,000.00		82,000.00		100.793		82,650.23		100.777		82,637.14		511.39		83,148.53		1.60		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128285M8		9128285M		UNITED STATES TREAS		 3.125 NOV 15 28		151,000.00		151,000.00		106.857		161,354.19		111.191		167,898.41		207.42		168,105.83		3.23		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128285P1		9128285P		UNITED STATES TREAS		 2.875 NOV 30 23		12,000.00		12,000.00		103.712		12,445.47		104.809		12,577.08		171.57		12,748.65		0.24		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128285T3		9128285T		UNITED STATES TREAS		 2.625 DEC 31 25		159,000.00		159,000.00		103.833		165,094.04		105.309		167,441.31		1,744.76		169,186.07		3.25		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128285U0		9128285U		UNITED STATES TREAS		 2.625 DEC 31 23		27,000.00		27,000.00		100.477		27,128.91		103.93		28,061.10		296.28		28,357.38		0.54		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128286A3		9128286A		UNITED STATES TREAS		 2.625 JAN 31 26		147,000.00		147,000.00		101.329		148,953.72		105.359		154,877.73		1,289.75		156,167.48		3.00		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128286G0		9128286G		UNITED STATES TREAS		 2.375 FEB 29 24		32,000.00		32,000.00		102.43		32,777.58		103.031		32,969.92		186.85		33,156.77		0.64		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		91159HHC7		91159HHC		U S BANCORP MTNS BK		 3.000 MAR 15 22		61,000.00		61,000.00		101.384		61,843.95		102.38		62,451.80		386.33		62,838.13		1.21		Fixed Income		Corporates		Financial				A+		11/30/19		A1		11/30/19		AA-		11/30/19

		Fixed Income		91159HHX1		91159HHX		U S BANCORP MTNS BK		 2.400 JUL 30 24		25,000.00		25,000.00		99.902		24,975.50		101.331		25,332.75		203.33		25,536.08		0.49		Fixed Income		Corporates		Financial				A+		11/30/19		A1		11/30/19		AA-		11/30/19

		Fixed Income		9128282P4		9128282P		UNITED STATES TREAS		 1.875 JUL 31 22		13,000.00		13,000.00		98.527		12,808.52		100.695		13,090.35		81.47		13,171.82		0.25		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128283D0		9128283D		UNITED STATES TREAS		 2.250 OCT 31 24		76,000.00		76,000.00		99.516		75,631.94		102.891		78,197.16		145.63		78,342.79		1.51		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128283F5		9128283F		UNITED STATES TREAS		 2.250 NOV 15 27		77,000.00		77,000.00		99.291		76,454.39		103.758		79,893.66		76.15		79,969.81		1.54		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128283V0		9128283V		UNITED STATES TREAS		 2.500 JAN 31 25		92,000.00		92,000.00		104.255		95,914.14		104.16		95,827.20		768.75		96,595.95		1.86		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		89153UAF8		89153UAF		TOTAL CAP CDA LTD		 2.750 JUL 15 23		21,000.00		21,000.00		96.325		20,228.25		103.012		21,632.52		218.17		21,850.69		0.42		Fixed Income		Corporates		Industrial				A+		11/30/19		Aa3		11/30/19		AA-		11/30/19

		Fixed Income		89236TCZ6		89236TCZ		TOYOTA MOTOR CREDIT		 1.900 APR 08 21		21,000.00		21,000.00		99.675		20,931.66		100.096		21,020.16		58.74		21,078.90		0.40		Fixed Income		Corporates		Industrial				AA-		11/30/19		Aa3		11/30/19		A+		11/30/19

		Fixed Income		90276EAA5		90276EAA		UBS COML MTG TR		 1.887 JUN 17 50		5,553.84		12,000.00		99.998		5,553.71		99.728		5,538.73		8.73		5,547.47		0.11		Fixed Income		Commercial MBS		Non US Agency CMBS								Aaa		11/30/19		AAA		11/30/19

		Fixed Income		907818EY0		907818EY		UNION PACIFIC CORP		 3.950 SEP 10 28		19,000.00		19,000.00		99.392		18,884.39		110.641		21,021.79		168.86		21,190.65		0.41		Fixed Income		Corporates		Industrial				A-		11/30/19		Baa1		11/30/19

		Fixed Income		907825AA1		907825AA		UNION PACIFIC RR CO		 3.227 MAY 14 26		29,808.09		36,000.00		98.25		29,286.45		103.267		30,781.92		45.73		30,827.65		0.59		Fixed Income		Corporates		Industrial				AA-		11/30/19		Aa3		11/30/19

		Fixed Income		911312BR6		911312BR		UNITED PARCEL SERVIC		 3.400 MAR 15 29		5,000.00		5,000.00		99.882		4,994.10		107.608		5,380.40		35.89		5,416.29		0.10		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19

		Fixed Income		78013XW20		78013XW2		ROYAL BK OF CDA BD C		 3.700 OCT 05 23 C		25,000.00		25,000.00		99.792		24,948.00		105.489		26,372.25		143.89		26,516.14		0.51		Fixed Income		Corporates		Financial				A		11/30/19		A2		11/30/19		AA		11/30/19

		Fixed Income		7954503N3		7954503N		SALLIE MAE BK SLT LA		 2.400 JUN 20 22		63,000.00		63,000.00		99.675		62,795.25		100.84		63,529.20		683.51		64,212.71		1.23		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		80286HAD1		80286HAD		SANTANDER DRIVE AUTO		 2.160 NOV 15 22		14,000.00		14,000.00		99.989		13,998.51		100.05		14,007.00		13.44		14,020.44		0.27		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19		Aaa		11/30/19

		Fixed Income		822582CD2		822582CD		SHELL INTERNATIONAL		 2.375 NOV 07 29		26,000.00		26,000.00		98.773		25,680.98		98.948		25,726.48		41.17		25,767.65		0.50		Fixed Income		Corporates		Industrial				AA-		11/30/19		Aa2		11/30/19		AA-		11/30/19

		Fixed Income		857477AN3		857477AN		STATE STR CORP		 3.300 DEC 16 24		34,000.00		34,000.00		100.733		34,249.08		105.355		35,820.70		514.25		36,334.95		0.70		Fixed Income		Corporates		Financial				A		11/30/19		A1		11/30/19		AA-		11/30/19

		Fixed Income		89114QCA4		89114QCA		TD BANK		 2.650 JUN 12 24		14,000.00		14,000.00		99.986		13,998.04		102.02		14,282.80		174.83		14,457.63		0.28		Fixed Income		Corporates		Financial				A		11/30/19		Aa3		11/30/19

		Fixed Income		68389XBM6		68389XBM		ORACLE CORP		 2.650 JUL 15 26		26,000.00		26,000.00		96.966		25,211.29		101.911		26,496.86		260.29		26,757.15		0.51		Fixed Income		Corporates		Industrial				A+		11/30/19		A1		11/30/19		A		11/30/19

		Fixed Income		693475AV7		693475AV		PNC FINANCIAL SERVIC		 3.500 JAN 23 24		55,000.00		55,000.00		100.712		55,391.60		105.293		57,911.15		684.44		58,595.59		1.13		Fixed Income		Corporates		Financial				A-		11/30/19		A3		11/30/19		A+		11/30/19

		Fixed Income		693476BN2		693476BN		PNC FUNDING CORP		 3.300 MAR 08 22		16,000.00		16,000.00		101.677		16,268.36		102.706		16,432.96		121.73		16,554.69		0.32		Fixed Income		Corporates		Financial				A-		11/30/19		A3		11/30/19		A+		11/30/19

		Fixed Income		695114CM8		695114CM		PACIFICORP		 3.850 JUN 15 21		30,000.00		30,000.00		103.18		30,954.12		102.524		30,757.20		532.58		31,289.78		0.60		Fixed Income		Corporates		Utility				A+		11/30/19		A1		11/30/19		WD		11/30/19

		Fixed Income		695114CP1		695114CP		PACIFICORP		 2.950 FEB 01 22		15,000.00		15,000.00		105.062		15,759.28		101.94		15,291.00		147.50		15,438.50		0.30		Fixed Income		Corporates		Utility				A+		11/30/19		A1		11/30/19		WD		11/30/19

		Fixed Income		718172BX6		718172BX		PHILIP MORRIS INTL I		 2.000 FEB 21 20		33,000.00		33,000.00		99.388		32,798.04		99.991		32,997.03		183.33		33,180.36		0.64		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		61744YAN8		61744YAN		MORGAN STANLEY		 3.125 JAN 23 23		23,000.00		23,000.00		100.133		23,030.68		102.689		23,618.47		255.56		23,874.03		0.46		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		61760ASL4		61760ASL		MORGAN STANLEY PVT B		 3.550 NOV 24 23		46,000.00		46,000.00		99.35		45,701.00		105.361		48,466.06		35.79		48,501.85		0.93		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		666807BK7		666807BK		NORTHROP GRUMMAN COR		 3.200 FEB 01 27		15,000.00		15,000.00		98.152		14,722.80		104.058		15,608.70		160.00		15,768.70		0.30		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa2		11/30/19		BBB		11/30/19

		Fixed Income		674599CE3		674599CE		OCCIDENTAL PETE CORP		 2.700 FEB 15 23		34,000.00		34,000.00		96.645		32,859.33		100.541		34,183.94		270.30		34,454.24		0.66		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa3		11/30/19		BBB+		11/30/19

		Fixed Income		674599DC6		674599DC		OCCIDENTAL PETE CORP		 5.550 MAR 15 26		12,000.00		12,000.00		112.779		13,533.48		113.348		13,601.76		140.60		13,742.36		0.26		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa3		11/30/19		BBB+		11/30/19

		Fixed Income		68389XBL8		68389XBL		ORACLE CORP		 2.400 SEP 15 23		13,000.00		13,000.00		98.495		12,804.39		101.286		13,167.18		65.87		13,233.05		0.25		Fixed Income		Corporates		Industrial				A+		11/30/19		A1		11/30/19		A		11/30/19

		Fixed Income		58933YAR6		58933YAR		MERCK & CO INC		 2.750 FEB 10 25		31,000.00		31,000.00		99.671		30,898.04		103.155		31,978.05		262.85		32,240.90		0.62		Fixed Income		Corporates		Industrial				AA		11/30/19		A1		11/30/19		A+		11/30/19

		Fixed Income		58933YAX3		58933YAX		MERCK & CO INC		 3.400 MAR 07 29		11,000.00		11,000.00		99.438		10,938.18		108.672		11,953.92		87.27		12,041.19		0.23		Fixed Income		Corporates		Industrial				AA		11/30/19		A1		11/30/19		A+		11/30/19

		Fixed Income		594918BX1		594918BX		MICROSOFT CORP		 2.875 FEB 06 24		43,000.00		43,000.00		101.345		43,578.55		103.821		44,643.03		394.91		45,037.94		0.87		Fixed Income		Corporates		Industrial				AAA		11/30/19		Aaa		11/30/19		AA+		11/30/19

		Fixed Income		59523UAN7		59523UAN		MID-AMERICA APTS LP		 3.600 JUN 01 27		15,000.00		15,000.00		99.707		14,956.03		106.491		15,973.65		270.00		16,243.65		0.31		Fixed Income		Corporates		Financial				BBB+		11/30/19		Baa1		11/30/19		BBB+		11/30/19

		Fixed Income		6174468J1		6174468J		MORGAN STANLEY		 2.720 JUL 22 25		23,000.00		23,000.00		100.834		23,191.82		101.187		23,273.01		222.44		23,495.45		0.45		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		61744YAH1		61744YAH		MORGAN STANLEY		 2.750 MAY 19 22		13,000.00		13,000.00		97.824		12,717.09		101.401		13,182.13		11.92		13,194.05		0.25		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		46647PAY2		46647PAY		JP MORGAN CHASE BANK		 4.023 DEC 05 24		21,000.00		21,000.00		100		21,000.00		106.391		22,342.11		413.03		22,755.14		0.44		Fixed Income		Corporates		Financial				A-		11/30/19		A2		11/30/19		AA-		11/30/19

		Fixed Income		48128LRZ4		48128LRZ		JPMORGAN CHASE BK NA		2.00013 DEC 04 23		102,000.00		102,000.00		99.625		101,617.50		99.625		101,617.50		- 0		101,617.50		1.95		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		501044CX7		501044CX		KROGER CO		 3.300 JAN 15 21		15,000.00		15,000.00		102.773		15,416.01		101.308		15,196.20		187.00		15,383.20		0.30		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa1		11/30/19		WD		11/30/19

		Fixed Income		539830BH1		539830BH		LOCKHEED MARTIN CORP		 3.550 JAN 15 26		18,000.00		18,000.00		102.182		18,392.72		107.424		19,336.32		241.40		19,577.72		0.38		Fixed Income		Corporates		Industrial				A-		11/30/19		Baa1		11/30/19		A-		11/30/19

		Fixed Income		58013MEY6		58013MEY		MCDONALDS CORP MED T		 3.700 JAN 30 26		5,000.00		5,000.00		102.904		5,145.20		107.534		5,376.70		62.18		5,438.88		0.10		Fixed Income		Corporates		Industrial				BBB+		11/30/19		Baa1		11/30/19		WD		11/30/19

		Fixed Income		58769TAE5		58769TAE		MERC- BENZ AUTO REC		 2.040 JAN 15 26		45,000.00		45,000.00		99.992		44,996.47		99.969		44,986.05		40.80		45,026.85		0.87		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19		Aaa		11/30/19

		Fixed Income		38141GWQ3		38141GWQ		GOLDMAN SACHS GROUP		 3.272 SEP 29 25		57,000.00		57,000.00		99.373		56,642.59		103.468		58,976.76		321.20		59,297.96		1.14		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		38148P2K2		38148P2K		GOLDMAN SACHS BK USA		 3.600 NOV 28 23		151,000.00		151,000.00		99.625		150,433.75		105.566		159,404.66		44.68		159,449.34		3.06		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		40434AE62		40434AE6		HSBC BANK USA NA		 3.125 DEC 09 20		70,000.00		70,000.00		99.603		69,721.90		101.126		70,788.20		1,048.80		71,837.00		1.38		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		437076BN1		437076BN		HOME DEPOT INC		 2.125 SEP 15 26		12,000.00		12,000.00		93.347		11,201.64		100.098		12,011.76		53.83		12,065.59		0.23		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		46625HJD3		46625HJD		JPMORGAN CHASE & CO		 4.500 JAN 24 22		18,000.00		18,000.00		105.419		18,975.42		104.928		18,887.04		285.75		19,172.79		0.37		Fixed Income		Corporates		Financial				A-		11/30/19		A2		11/30/19		AA-		11/30/19

		Fixed Income		46625HJE1		46625HJE		JPMORGAN CHASE & CO		 3.250 SEP 23 22		29,000.00		29,000.00		101.993		29,578.04		103.309		29,959.61		178.03		30,137.64		0.58		Fixed Income		Corporates		Financial				A-		11/30/19		A2		11/30/19		AA-		11/30/19

		Fixed Income		34528DAD5		34528DAD		FORD CREDIT AUTO LS		 2.220 OCT 15 22		30,000.00		30,000.00		99.983		29,994.76		100.477		30,143.10		29.60		30,172.70		0.58		Fixed Income		Asset Backed Securities		Non US Agency ABS								Aaa		11/30/19		AAA		11/30/19

		Fixed Income		345370CR9		345370CR		FORD MTR CO DEL		 4.346 DEC 08 26		20,000.00		20,000.00		101.105		20,220.96		100.974		20,194.80		417.70		20,612.50		0.40		Fixed Income		Corporates		Industrial				BBB-		11/30/19		Ba1		11/30/19		BBB		11/30/19

		Fixed Income		36256GAF6		36256GAF		GM FINL AUTO LEASE T		 3.480 JUL 20 22		15,000.00		15,000.00		100.168		15,025.20		101.381		15,207.15		15.95		15,223.10		0.29		Fixed Income		Asset Backed Securities		Non US Agency ABS				AA		11/30/19		Aa1		11/30/19

		Fixed Income		36257FAD2		36257FAD		GM FIN CON AUTO REC		 2.650 FEB 16 24		60,000.00		60,000.00		99.992		59,995.12		100.977		60,586.20		66.25		60,652.45		1.17		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19		Aaa		11/30/19

		Fixed Income		37045XCR5		37045XCR		GENERAL MTRS FINL CO		 5.100 JAN 17 24		19,000.00		19,000.00		102.635		19,500.58		108.074		20,534.06		360.68		20,894.74		0.40		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa3		11/30/19		BBB		11/30/19

		Fixed Income		377372AM9		377372AM		GLAXOSMITHKLINE CAP		 3.625 MAY 15 25		9,000.00		9,000.00		99.328		8,939.52		107.088		9,637.92		14.50		9,652.42		0.19		Fixed Income		Corporates		Industrial				A+		11/30/19		A2		11/30/19		A-		11/30/19

		Fixed Income		31331FAX9		31331FAX		FEDERAL EXPRESS PASS		 6.720 JUL 15 23		44,259.23		200,000.00		110.844		49,058.60		103.087		45,625.51		1,139.44		46,764.96		0.90		Fixed Income		Corporates		Industrial				BBB+		11/30/19		A3		11/30/19

		Fixed Income		3140X4HM1		FM1135		FNMA PASSTHRU FM1135		 3.000 APR 01 32		24,598.14		27,000.00		102.859		25,301.49		102.662		25,252.94		61.50		25,314.44		0.49		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		31418CQM9		MA3159		FNMA PASSTHRU MA3159		 3.000 OCT 01 27		37,668.63		59,000.00		102.688		38,680.97		102.603		38,649.14		94.17		38,743.32		0.74		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		31418DFM9		MA3771		FNMA PASSTHRU MA3771		 3.000 SEP 01 39		24,574.61		25,000.00		102.812		25,265.77		102.437		25,173.49		61.44		25,234.93		0.48		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		31428XBV7		31428XBV		FEDEX CORP		 3.100 AUG 05 29		18,000.00		18,000.00		99.666		17,939.88		99.313		17,876.34		196.85		18,073.19		0.35		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa2		11/30/19

		Fixed Income		316773CX6		316773CX		FIFTH THIRD BANCORP		 3.650 JAN 25 24		18,000.00		18,000.00		99.814		17,966.52		105.291		18,952.38		229.95		19,182.33		0.37		Fixed Income		Corporates		Financial				BBB+		11/30/19		Baa1		11/30/19		A-		11/30/19

		Fixed Income		26078JAC4		26078JAC		DOWDUPONT INC		 4.493 NOV 15 25		9,000.00		9,000.00		100		9,000.00		110.025		9,902.25		17.97		9,920.22		0.19		Fixed Income		Corporates		Industrial				A-		11/30/19		Baa1		11/30/19		BBB+		11/30/19

		Fixed Income		26442CAS3		26442CAS		DUKE ENERGY CAROLINA		 2.950 DEC 01 26		54,000.00		54,000.00		99.758		53,869.32		104.091		56,209.14		796.50		57,005.64		1.10		Fixed Income		Corporates		Utility				A		11/30/19		Aa2		11/30/19		WD		11/30/19

		Fixed Income		278642AS2		278642AS		EBAY INC		 2.750 JAN 30 23		4,000.00		4,000.00		96.384		3,855.36		101.336		4,053.44		36.97		4,090.41		0.08		Fixed Income		Corporates		Industrial				BBB+		11/30/19		Baa1		11/30/19		BBB		11/30/19

		Fixed Income		30219GAR9		30219GAR		EXPRESS SCRIPTS HLDG		 2.600 NOV 30 20		11,000.00		11,000.00		99.977		10,997.47		100.528		11,058.08		143.79		11,201.87		0.22		Fixed Income		Corporates		Industrial				A-		11/30/19		WR		11/30/19		BBB		11/30/19

		Fixed Income		30231GAT9		30231GAT		EXXON MOBIL CORP		 3.043 MAR 01 26		17,000.00		17,000.00		103.704		17,629.74		105.307		17,902.19		129.33		18,031.52		0.35		Fixed Income		Corporates		Industrial				AA+		11/30/19		Aaa		11/30/19

		Fixed Income		3132D53W0		SB8013		FHLMC PC 15Y SB8013		 2.500 SEP 01 34		46,609.45		48,000.00		101.656		47,381.42		100.908		47,032.66		97.10		47,129.77		0.91		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		20030NCS8		20030NCS		COMCAST CORP NEW		 3.950 OCT 15 25		8,000.00		8,000.00		99.877		7,990.16		109.043		8,723.44		40.38		8,763.82		0.17		Fixed Income		Corporates		Industrial				A-		11/30/19		A3		11/30/19		A-		11/30/19

		Fixed Income		200340AS6		200340AS		COMERICA INC		 3.700 JUL 31 23		8,000.00		8,000.00		99.991		7,999.28		105.219		8,417.52		99.49		8,517.01		0.16		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		24422EUX5		24422EUX		DEERE JOHN CAP CORP		 2.600 MAR 07 24		8,000.00		8,000.00		99.829		7,986.32		102.053		8,164.24		48.53		8,212.77		0.16		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		247361ZU5		247361ZU		DELTA AIR LINES INC		 2.900 OCT 28 24		11,000.00		11,000.00		99.603		10,956.33		98.858		10,874.38		29.24		10,903.62		0.21		Fixed Income		Corporates		Industrial				BB+		11/30/19		Baa3		11/30/19		BBB-		11/30/19

		Fixed Income		25468PDF0		25468PDF		DISNEY WALT CO MTNS		 3.150 SEP 17 25		9,000.00		9,000.00		97.559		8,780.31		106.316		9,568.44		58.28		9,626.72		0.18		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		25468PDM5		25468PDM		DISNEY WALT CO MTNS		 1.850 JUL 30 26		7,000.00		7,000.00		92.792		6,495.47		98.663		6,906.41		43.53		6,949.94		0.13		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		17275RBD3		17275RBD		CISCO SYS INC		 2.200 FEB 28 21		26,000.00		26,000.00		99.952		25,987.46		100.503		26,130.78		147.77		26,278.55		0.50		Fixed Income		Corporates		Industrial				AA-		11/30/19		A1		11/30/19

		Fixed Income		172967LV1		172967LV		CITIGROUP INC		 3.142 JAN 24 23		28,000.00		28,000.00		99.063		27,737.71		101.824		28,510.72		310.36		28,821.08		0.55		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		172967MF5		172967MF		CITIGROUP INC		 3.352 APR 24 25		11,000.00		11,000.00		100		11,000.00		103.667		11,403.37		37.90		11,441.27		0.22		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		17312QW47		17312QW4		CITIBANK NATIONAL AS		 3.550 NOV 24 23		45,000.00		45,000.00		99.625		44,831.25		105.361		47,412.45		35.01		47,447.46		0.91		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		17312QX87		17312QX8		CITIBANK NATIONAL AS		 3.550 DEC 21 23		23,000.00		23,000.00		99.625		22,913.75		105.447		24,252.81		364.63		24,617.44		0.47		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		20030NBJ9		20030NBJ		COMCAST CORP NEW		 3.600 MAR 01 24		28,000.00		28,000.00		103.012		28,843.48		105.896		29,650.88		252.00		29,902.88		0.57		Fixed Income		Corporates		Industrial				A-		11/30/19		A3		11/30/19		A-		11/30/19

		Fixed Income		14042RLW9		14042RLW		CAPITAL ONE NATL ASS		 2.650 MAY 30 24		54,000.00		54,000.00		99.375		53,662.50		101.907		55,029.78		725.30		55,755.08		1.07		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		14042RLZ2		14042RLZ		CAPITAL ONE NATL ASS		 2.500 JUN 19 24		22,000.00		22,000.00		99.375		21,862.50		101.282		22,282.04		248.63		22,530.67		0.43		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		14314EAC5		14314EAC		CARMAX AUTO OWNER TR		 1.390 MAY 17 21		9,641.33		75,000.00		99.06		9,550.72		99.902		9,631.88		5.96		9,637.84		0.19		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		14315WAD2		14315WAD		CARMAX AUTO OWNER TR		 2.020 NOV 15 24		28,000.00		28,000.00		99.996		27,998.89		100.079		28,022.12		25.14		28,047.26		0.54		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		14912L6U0		14912L6U		CATERPILLAR FINL SVC		 1.700 AUG 09 21		8,000.00		8,000.00		96.003		7,680.24		99.572		7,965.76		42.31		8,008.07		0.15		Fixed Income		Corporates		Industrial				A		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		166764AB6		166764AB		CHEVRON CORP NEW		 2.355 DEC 05 22		51,000.00		51,000.00		98.06		50,010.81		101.346		51,686.46		587.18		52,273.64		1.00		Fixed Income		Corporates		Industrial				AA		11/30/19		Aa2		11/30/19

		Fixed Income		126410LM9		126410LM		CSX TRANS INC 2007-1		 6.251 JAN 15 23		28,994.88		62,000.00		108		31,314.47		110.043		31,906.84		693.69		32,600.53		0.63		Fixed Income		Corporates		Industrial				A+		11/30/19		Aa3		11/30/19

		Fixed Income		126650CX6		126650CX		CVS HEALTH CORP		 4.300 MAR 25 28		19,000.00		19,000.00		108.329		20,582.51		109.005		20,710.95		149.78		20,860.73		0.40		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa2		11/30/19

		Fixed Income		14040HBP9		14040HBP		CAPITAL ONE FINL COR		 2.500 MAY 12 20		7,000.00		7,000.00		99.842		6,988.94		100.182		7,012.74		9.24		7,021.98		0.13		Fixed Income		Corporates		Financial				BBB		11/30/19		Baa1		11/30/19		A-		11/30/19

		Fixed Income		14040HCA1		14040HCA		CAPITAL ONE FINL COR		 3.900 JAN 29 24		23,000.00		23,000.00		99.784		22,950.32		105.602		24,288.46		303.98		24,592.44		0.47		Fixed Income		Corporates		Financial				BBB		11/30/19		Baa1		11/30/19		A-		11/30/19

		Fixed Income		14041NFN6		14041NFN		CAPITAL ONE CC TR		 1.990 JUL 17 23		42,000.00		42,000.00		100.006		42,002.60		100.117		42,049.14		37.15		42,086.29		0.81		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		14041NFT3		14041NFT		CAPITAL ONE CC TR		 2.840 DEC 16 24		59,000.00		59,000.00		100.002		59,000.91		102.178		60,285.02		74.47		60,359.49		1.16		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		097023CH6		097023CH		BOEING CO		 3.100 MAY 01 26		18,000.00		18,000.00		99.719		17,949.42		104.117		18,741.06		46.50		18,787.56		0.36		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		10373QAL4		10373QAL		BP CAP MKTS AMER INC		 2.750 MAY 10 23		33,000.00		33,000.00		102.139		33,705.81		102.091		33,690.03		52.94		33,742.97		0.65		Fixed Income		Corporates		Industrial				A-		11/30/19		A1		11/30/19		A		11/30/19

		Fixed Income		10373QBE9		10373QBE		BP CAP MKTS AMER INC		 3.410 FEB 11 26		9,000.00		9,000.00		100		9,000.00		105.704		9,513.36		93.78		9,607.14		0.18		Fixed Income		Corporates		Industrial				A-		11/30/19		A1		11/30/19		A		11/30/19

		Fixed Income		124857AG8		124857AG		CBS CORP NEW		 3.375 MAR 01 22		5,000.00		5,000.00		98.562		4,928.10		102.317		5,115.85		42.19		5,158.04		0.10		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa2		11/30/19		BBB		11/30/19

		Fixed Income		12636WAE6		12636WAE		CNH EQUIPMENT TR		 2.480 FEB 15 24		30,000.00		30,000.00		100.414		30,124.22		100.709		30,212.70		33.07		30,245.77		0.58		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		126408HJ5		126408HJ		CSX CORP		 3.800 MAR 01 28		5,000.00		5,000.00		96.553		4,827.65		109.037		5,451.85		47.50		5,499.35		0.11		Fixed Income		Corporates		Industrial				BBB+		11/30/19		Baa1		11/30/19

		Fixed Income		05568BAA6		05568BAA		BNSF RAILWAY CO 2006		 5.720 JAN 15 24		23,751.06		81,000.00		113.77		27,021.58		106.614		25,321.96		519.39		25,841.34		0.50		Fixed Income		Corporates		Industrial				AA+		11/30/19		Aa2		11/30/19

		Fixed Income		06051GHC6		06051GHC		BANK AMER CORP		 3.004 DEC 20 23		51,000.00		51,000.00		99.992		50,995.72		102.131		52,086.81		685.16		52,771.97		1.01		Fixed Income		Corporates		Financial				A-		11/30/19		A2		11/30/19		A+		11/30/19

		Fixed Income		06367TJX9		06367TJX		BANK OF MONTREAL		 1.900 AUG 27 21		21,000.00		21,000.00		96.246		20,211.66		99.919		20,982.99		104.18		21,087.17		0.41		Fixed Income		Corporates		Financial				A+		11/30/19		Aa2		11/30/19		AA-		11/30/19

		Fixed Income		06406HDF3		06406HDF		BANK NEW YORK MTN BK		 2.450 NOV 27 20		6,000.00		6,000.00		98.377		5,902.62		100.528		6,031.68		1.63		6,033.31		0.12		Fixed Income		Corporates		Financial				A		11/30/19		A1		11/30/19		AA-		11/30/19

		Fixed Income		06406RAE7		06406RAE		BANK NEW YORK MELLON		 2.950 JAN 29 23		27,000.00		27,000.00		99.337		26,821.06		102.98		27,804.60		269.93		28,074.52		0.54		Fixed Income		Corporates		Financial				A		11/30/19		A1		11/30/19		AA-		11/30/19

		Fixed Income		064159HM1		064159HM		BANK OF NOVA SCOTIA		 2.450 MAR 22 21		13,000.00		13,000.00		98.175		12,762.75		100.719		13,093.47		61.05		13,154.52		0.25		Fixed Income		Corporates		Financial				A+		11/30/19		Aa2		11/30/19		AA-		11/30/19

		Fixed Income		03066NAE4		03066NAE		AMERICREDIT AUTO REC		 2.130 JUL 18 25		39,000.00		39,000.00		99.987		38,995.05		99.987		38,994.93		30.00		39,024.93		0.75		Fixed Income		Asset Backed Securities		Non US Agency ABS				AA+		11/30/19

		Fixed Income		031162CJ7		031162CJ		AMGEN INC		 2.600 AUG 19 26		24,000.00		24,000.00		94.682		22,723.68		101.38		24,331.20		176.80		24,508.00		0.47		Fixed Income		Corporates		Industrial				A-		11/30/19		Baa1		11/30/19		BBB+		11/30/19

		Fixed Income		037411BE4		037411BE		APACHE CORP		 4.375 OCT 15 28		5,000.00		5,000.00		101.085		5,054.25		101.378		5,068.90		27.95		5,096.85		0.10		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa3		11/30/19		BBB		11/30/19

		Fixed Income		037833DF4		037833DF		APPLE INC		 2.750 JAN 13 25		34,000.00		34,000.00		101.845		34,627.21		103.19		35,084.60		358.42		35,443.02		0.68		Fixed Income		Corporates		Industrial				AA+		11/30/19		Aa1		11/30/19

		Fixed Income		05531FBJ1		05531FBJ		BB&T CORP SR MEDIUM		 2.200 MAR 16 23		52,000.00		52,000.00		99.926		51,961.52		100.309		52,160.68		238.33		52,399.01		1.01		Fixed Income		Corporates		Financial				A-		11/30/19		A2 		11/30/19		A+		11/30/19

		Fixed Income		05565QDL9		05565QDL		BP CAP MKTS P L C		 3.224 APR 14 24		11,000.00		11,000.00		99.972		10,996.92		102.226		11,244.86		46.30		11,291.16		0.22		Fixed Income		Corporates		Industrial				A-		11/30/19		A1		11/30/19		A		11/30/19
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																CTLCC						CTLCV						CTSCC						EQCT						CTFI														97819		STA-ILA of Baltimore Benefits Fund		27819		BC Intermediate Aggregate		BC Intermediate Aggregate		FI		FI		FBFI		12/31/19 0:00		0.466376		6.671153		0.165909		-0.079653		0.379787		0.466239		1.853207		4.288347		6.671153		3.755651		3.25845		2.934855		2.588201		2.84168		2.279672		2.438428		2.824265		3.152319		36.251721		3.087559		11/1/09 0:00		90		95		0		b		benchmark		12/31		0		F		B				8/1/13 0:00		TOTAL		BCIGC		100		BCIGC 100%		1																																																												8/1/13 0:00		FI        		BCIGC		100		BCIGC 100%		1

		12/31/19														CE		CE_NOCASH				MC		MC_NOCASH				SC		SC_NOCASH				DE		DE_NOCASH				FI		FI_NOCASH				IE								97819		STA-ILA of Baltimore Benefits Fund		27819		BC Intermediate Aggregate		BC Intermediate Aggregate		FI		FI		CBFI		12/31/19 0:00		0.466376		6.671153		0.165909		-0.079653		0.379787		0.466239		1.853207		4.288347		6.671153		3.755651		3.25845		2.934855		2.588201		2.84168		2.279672		2.438428		2.824265		3.152319		36.251721		3.087559		11/1/09 0:00		90		95		0		b		benchmark		12/31		1		C		B				11/1/09 0:00		TOTAL		BCIAGG    		100		BCIAGG 100%		1																																																												11/1/09 0:00		FI        		BCIAGG    		100		BCIAGG 100%		1

		1/1/19														VL		VL_NOCASH				MV		MV_NOCASH				SV		SV_NOCASH																								97819		STA-ILA of Baltimore Benefits Fund		27819		BC Intermediate Gov Credit		BC Intermediate Gov Credit		FI		FI		FBFI		12/31/19 0:00		0.372584		6.801885		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801885		3.797717		3.240956		2.950041		2.571195		2.664264		2.152312		2.368251		2.74395		3.054613		34.9207		2.988124		11/1/09 0:00		90		95		0		b		benchmark		12/31		0		F		B

										11/1/09						N/A						N/A						N/A						N/A						11/1/09						N/A								97819		STA-ILA of Baltimore Benefits Fund		27819		BC Intermediate Gov Credit		BC Intermediate Gov Credit		FI		FI		CBFI		12/31/19 0:00		0.372584		6.801885		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801885		3.797717		3.240956		2.950041		2.571195		2.664264		2.152312		2.368251		2.74395		3.054613		34.9207		2.988124		11/1/09 0:00		90		95		0		b		benchmark		12/31		1		C		B

										C																																												97819		STA-ILA of Baltimore Benefits Fund		27819		Blend Index 		Blend Index 		FI		FI		BLFBFI		12/31/19 0:00		0.372586		6.801941		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801941		3.797689		3.241118		2.947713		2.569716		2.662426		2.105597		2.284906		2.687316		3.028218		34.642724		2.967246		11/1/09 0:00		90		99		1		b		benchmark		12/31		0		F		B

																																																						97819		STA-ILA of Baltimore Benefits Fund		27819		Blend Index 		Blend Index 		FI		FI		BLCBFI		12/31/19 0:00		0.372586		6.801941		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801941		3.797689		3.241118		2.947713		2.569716		2.662426		2.105597		2.284906		2.687316		3.028218		34.642724		2.967246		11/1/09 0:00		90		99		1		b		benchmark		12/31		1		C		B

		MTD		5		Gross		G		0.19		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.19		0.19				  -  		  -  						97819		STA-ILA of Baltimore Benefits Fund		27819		Fixed Income          		Fixed Income          		FI		FI_NOCASH		FNFI_NOCASH		12/31/19 0:00		0.400767		6.859446		0.1735		-0.13882		0.366202		0.400767		1.752849		4.369461		6.859446		3.823489		3.232787		2.93922		2.726499		2.763314		2.301616		2.603206		2.977717		3.288653		38.224984		3.233373		11/1/09 0:00		89		0		1		c		net		12/31		0		F		N

				5		Net		N		0.17		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.17		0.17				  -  		  -  						97819		STA-ILA of Baltimore Benefits Fund		27819		Fixed Income          		Fixed Income          		FI		FI_NOCASH		CNFI_NOCASH		12/31/19 0:00		0.400767		6.859446		0.1735		-0.13882		0.366202		0.400767		1.752849		4.369461		6.859446		3.823489		3.232787		2.93922		2.726499		2.763314		2.301616		2.603206		2.977717		3.288653		38.224984		3.233373		11/1/09 0:00		89		0		1		c		net		12/31		1		C		N

				5		Bench		B		0.13		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.13		0.13				  -  		  -  						97819		STA-ILA of Baltimore Benefits Fund		27819		Fixed Income          		Fixed Income          		FI		FI_NOCASH		FGFI_NOCASH		12/31/19 0:00		0.464051		7.126879		0.194771		-0.118298		0.387512		0.464051		1.881154		4.566202		7.126879		4.082722		3.486447		3.190124		2.97372		3.008961		2.544076		2.844201		3.2176		3.527551		41.506583		3.47176		11/1/09 0:00		89		0		1		c		gross		12/31		0		F		G

																																																						97819		STA-ILA of Baltimore Benefits Fund		27819		Fixed Income          		Fixed Income          		FI		FI_NOCASH		CGFI_NOCASH		12/31/19 0:00		0.464051		7.126879		0.194771		-0.118298		0.387512		0.464051		1.881154		4.566202		7.126879		4.082722		3.486447		3.190124		2.97372		3.008961		2.544076		2.844201		3.2176		3.527551		41.506583		3.47176		11/1/09 0:00		89		0		1		c		gross		12/31		1		C		G

																																																						97819		STA-ILA of Baltimore Benefits Fund		27819		Fixed Income & Cash             		Fixed Income          		FI		FI		FNFI		12/31/19 0:00		0.391987		6.779584		0.170133		-0.142809		0.364808		0.391987		1.720518		4.317226		6.779584		3.800504		3.201235		2.921358		2.704686		2.721745		2.264645		2.541597		2.908138		3.214624		37.318984		3.166659		11/1/09 0:00		90		0		1		c		net		12/31		0		F		N

		QTD		3		Gross		G		0.46		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.46		0.46				  -  		  -  						97819		STA-ILA of Baltimore Benefits Fund		27819		Fixed Income & Cash             		Fixed Income          		FI		FI		CNFI		12/31/19 0:00		0.391987		6.779584		0.170133		-0.142809		0.364808		0.391987		1.720518		4.317226		6.779584		3.800504		3.201235		2.921358		2.704686		2.721745		2.264645		2.541597		2.908138		3.214624		37.318984		3.166659		11/1/09 0:00		90		0		1		c		net		12/31		1		C		N																																																																																																														1/14/20				0

				3		Net		N		0.39		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.39		0.40				  -  		  -  						97819		STA-ILA of Baltimore Benefits Fund		27819		Fixed Income & Cash             		Fixed Income          		FI		FI		FGFI		12/31/19 0:00		0.455265		7.046819		0.191403		-0.122288		0.386118		0.455265		1.848782		4.513868		7.046819		4.05968		3.454818		3.172218		2.951854		2.967292		2.507018		2.782447		3.147859		3.45335		40.57908		3.404892		11/1/09 0:00		90		0		1		c		gross		12/31		0		F		G

				3		Bench		B		0.37		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.37		0.37				  -  		  -  						97819		STA-ILA of Baltimore Benefits Fund		27819		Fixed Income & Cash             		Fixed Income          		FI		FI		CGFI		12/31/19 0:00		0.455265		7.046819		0.191403		-0.122288		0.386118		0.455265		1.848782		4.513868		7.046819		4.05968		3.454818		3.172218		2.951854		2.967292		2.507018		2.782447		3.147859		3.45335		40.57908		3.404892		11/1/09 0:00		90		0		1		c		gross		12/31		1		C		G																																																																																																						client_code		benchmark_code		weight		bm_trimmed		Column1		BM		Column2		Column3				benchmark_code		bm_trimmed		max_date

																																																						97819		STA-ILA of Baltimore Benefits Fund		97819		BC Intermediate Aggregate		BC Intermediate Aggregate		TOTAL		TOTAL		FBTOTAL		12/31/19 0:00		0.466376		6.671153		0.165909		-0.079653		0.379787		0.466239		1.853207		4.288347		6.671153		3.755651		3.25845		2.934855		2.588201		2.84168		2.279672		2.438428		2.824265		3.152319		36.251721		3.087559		11/1/09 0:00		98		95		0		b		benchmark		12/31		0		F		B																																																																																																						97819       		BCIGC		100		BCIGC		1/14/20				0		ERROR:#NAME?				BC13A     		BC13A		1/14/20

																																																						97819		STA-ILA of Baltimore Benefits Fund		97819		BC Intermediate Aggregate		BC Intermediate Aggregate		TOTAL		TOTAL		CBTOTAL		12/31/19 0:00		0.466376		6.671153		0.165909		-0.079653		0.379787		0.466239		1.853207		4.288347		6.671153		3.755651		3.25845		2.934855		2.588201		2.84168		2.279672		2.438428		2.824265		3.152319		36.251721		3.087559		11/1/09 0:00		98		95		0		b		benchmark		12/31		1		C		B																																																																																																																								BC13COR		BC13COR		1/14/20

		YTD		4		Gross		G		7.05		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				7.05		7.13				  -  		  -  						97819		STA-ILA of Baltimore Benefits Fund		97819		BC Intermediate Gov Credit		BC Intermediate Gov Credit		TOTAL		TOTAL		FBTOTAL		12/31/19 0:00		0.372584		6.801885		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801885		3.797717		3.240956		2.950041		2.571195		2.664264		2.152312		2.368251		2.74395		3.054613		34.9207		2.988124		11/1/09 0:00		98		95		0		b		benchmark		12/31		0		F		B																																																																																																																								BC13G		BC13G		1/14/20

				4		Net		N		6.78		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				6.78		6.86				  -  		  -  						97819		STA-ILA of Baltimore Benefits Fund		97819		BC Intermediate Gov Credit		BC Intermediate Gov Credit		TOTAL		TOTAL		CBTOTAL		12/31/19 0:00		0.372584		6.801885		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801885		3.797717		3.240956		2.950041		2.571195		2.664264		2.152312		2.368251		2.74395		3.054613		34.9207		2.988124		11/1/09 0:00		98		95		0		b		benchmark		12/31		1		C		B																																																																																																																								BC13GC		BC13GC		1/14/20

				4		Bench		B		6.80		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				6.80		6.80				  -  		  -  						97819		STA-ILA of Baltimore Benefits Fund		97819		Blend Index 		Blend Index 		TOTAL		TOTAL		BLFBTOTAL		12/31/19 0:00		0.372586		6.801941		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801941		3.797689		3.241118		2.947713		2.569716		2.662426		2.105597		2.284906		2.687316		3.028218		34.642724		2.967246		11/1/09 0:00		98		99		0		b		benchmark		12/31		0		F		B																																																																																																																								BC13TRE		BC13TRE		1/14/20

																																																						97819		STA-ILA of Baltimore Benefits Fund		97819		Blend Index 		Blend Index 		TOTAL		TOTAL		BLCBTOTAL		12/31/19 0:00		0.372586		6.801941		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801941		3.797689		3.241118		2.947713		2.569716		2.662426		2.105597		2.284906		2.687316		3.028218		34.642724		2.967246		11/1/09 0:00		98		99		0		b		benchmark		12/31		1		C		B																																																																																																																								BC15G		BC15G		12/31/15

																																																						97819		STA-ILA of Baltimore Benefits Fund		97819		Total Portfolio                 		Total Portfolio                 		TOTAL		TOTAL		FNTOTAL		12/31/19 0:00		0.391987		6.779584		0.170133		-0.142809		0.364808		0.391987		1.720518		4.317226		6.779584		3.800504		3.201235		2.921358		2.704686		2.721745		2.264645		2.541597		2.908138		3.214623		37.318161		3.166598		11/1/09 0:00		98		0		0		c		net		12/31		0		F		N																																																																																																																								BCABS		BCABS		1/14/20

		1YR		11		Gross		G		7.05		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				7.05		7.13				  -  		  -  						97819		STA-ILA of Baltimore Benefits Fund		97819		Total Portfolio                 		Total Portfolio                 		TOTAL		TOTAL		CNTOTAL		12/31/19 0:00		0.391987		6.779584		0.170133		-0.142809		0.364808		0.391987		1.720518		4.317226		6.779584		3.800504		3.201235		2.921358		2.704686		2.721745		2.264645		2.541597		2.908138		3.214623		37.318161		3.166598		11/1/09 0:00		98		0		0		c		net		12/31		1		C		N																																																																																																																								BCAG		BCAG		12/20/17

				11		Net		N		6.78		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				6.78		6.86				  -  		  -  						97819		STA-ILA of Baltimore Benefits Fund		97819		Total Portfolio                 		Total Portfolio                 		TOTAL		TOTAL		FGTOTAL		12/31/19 0:00		0.455265		7.046819		0.191403		-0.122288		0.386118		0.455265		1.848782		4.513868		7.046819		4.05968		3.454818		3.172218		2.951854		2.967292		2.507018		2.782447		3.147859		3.45335		40.57908		3.404892		11/1/09 0:00		98		0		0		c		gross		12/31		0		F		G																																																																																																																								BCAGE		BCAGE		1/14/20

				11		Bench		B		6.80		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				6.80		6.80				  -  		  -  						97819		STA-ILA of Baltimore Benefits Fund		97819		Total Portfolio                 		Total Portfolio                 		TOTAL		TOTAL		CGTOTAL		12/31/19 0:00		0.455265		7.046819		0.191403		-0.122288		0.386118		0.455265		1.848782		4.513868		7.046819		4.05968		3.454818		3.172218		2.951854		2.967292		2.507018		2.782447		3.147859		3.45335		40.57908		3.404892		11/1/09 0:00		98		0		0		c		gross		12/31		1		C		G																																																																																																																								BCAGEI		BCAGEI		1/14/20

																																																																																																																																																																																																																																																										BCAGG		BCAGG		1/14/20

																																																																																																																																																																																																																																																										BCAGGS		BCAGGS		1/14/20

		2YR		12		Gross		G		4.06		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				4.06		4.08				  -  		  -  																																																																																																																																																																																																										BCAGGSH		BCAGGSH		1/14/20

				12		Net		N		3.80		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.80		3.82				  -  		  -  																																																																																																																																																																																																										BCAL		BCAL		1/14/20

				12		Bench		B		3.80		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.80		3.80				  -  		  -  																																																																																																																																																																																																										BCCMBS		BCCMBS		1/14/20

																																																																																																																																																																																																																																																										BCCOR		BCCOR		1/14/20

																																																																																																																																																																																																																																																										BCG		BCG		1/14/20

		3YR		13		Gross		G		3.45		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.45		3.49				  -  		  -  																																																																																																																																																																																																										BCGC		BCGC		1/14/20

				13		Net		N		3.20		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.20		3.23				  -  		  -  																																																																																																																																																																																																										BCIAABS		BCIAABS		1/14/20

				13		Bench		B		3.24		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.24		3.24				  -  		  -  																																																																																																																																																																																																										BCIACMBS		BCIACMBS		1/14/20

																																																																																																																																																																																																																																																										BCIAGG		BCIAGG		1/14/20

																																																																																																																																																																																																																																																										BCIAGGSH		BCIAGGSH		1/14/20

		4YR		14		Gross		G		3.17		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.17		3.19				  -  		  -  																																																																																																																																																																																																										BCIAMBS		BCIAMBS		1/14/20

				14		Net		N		2.92		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.92		2.94				  -  		  -  																																																																																																																																																																																																										BCIC		BCIC		1/14/20

				14		Bench		B		2.95		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.95		2.95				  -  		  -  																																																																																																																																																																																																										BCIG		BCIG		1/14/20

																																																																																																																																																																																																																																																										BCIGC		BCIGC		1/14/20

																																																																																																																																																																																																																																																										BCIGCSG		BCIGCSG		1/14/20

		5YR		15		Gross		G		2.95		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.95		2.97				  -  		  -  																																																																																																																																																																																																										BCIGCSH		BCIGCSH		1/14/20

				15		Net		N		2.70		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.70		2.73				  -  		  -  																																																																																																																																																																																																										BCIGCSH50		BCIGCSH50		1/14/20

				15		Bench		B		2.57		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.57		2.57				  -  		  -  																																																																																																																																																																																																										BCLG		BCLG		1/14/20

																																																																																																																																																																																																																																																										BCMBS		BCMBS		1/14/20

																																																																																																																																																																																																																																																										BCNCOR		BCNCOR		1/14/20

		6YR		16		Gross		G		2.97		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.97		3.01				  -  		  -  																																																																																																																																																																																																										BCNCORI		BCNCORI		1/14/20

				16		Net		N		2.72		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.72		2.76				  -  		  -  																																																																																																																																																																																																										BCSGCABS		BCSGCABS		1/14/20

				16		Bench		B		2.66		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.66		2.66				  -  		  -  																																																																																																																																																																																																										BCSGCCMBS		BCSGCCMBS		1/14/20

																																																																																																																																																																																																																																																										BCSGCMBS		BCSGCMBS		1/14/20

																																																																																																																																																																																																																																																										BCTB      		BCTB		1/14/20

		7YR		17		Gross		G		2.51		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.51		2.54				  -  		  -  																																																																																																																																																																																																										BCTB3M		BCTB3M		1/14/20

				17		Net		N		2.26		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.26		2.30				  -  		  -  																																																																																																																																																																																																										BCTI		BCTI		1/14/20

				17		Bench		B		2.11		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.11		2.11				  -  		  -  																																																																																																																																																																																																										BCTIPS		BCTIPS		1/14/20

																																																																																																																																																																																																																																																										BCTL		BCTL		1/14/20

																																																																																																																																																																																																																																																										BCTRE		BCTRE		1/14/20

		8YR		18		Gross		G		2.78		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.78		2.84				  -  		  -  																																																																																																																																																																																																										BCUSGOV		BCUSGOV		1/14/20

				18		Net		N		2.54		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.54		2.60				  -  		  -  																																																																																																																																																																																																										DJIA      		DJIA		1/14/20

				18		Bench		B		2.28		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.28		2.28				  -  		  -  																																																																																																																																																																																																										EAFE		EAFE		1/14/20

																																																																																																																																																																																																																																																										LIBOR12		LIBOR12		1/14/20

																																																																																																																																																																																																																																																										ML13G		ML13G		12/31/05

		9YR		19		Gross		G		3.15		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.15		3.22				  -  		  -  																																																																																																																																																																																																										ML15G		ML15G		12/31/18

				19		Net		N		2.91		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.91		2.98				  -  		  -  																																																																																																																																																																																																										MLMB		MLMB		10/31/17

				19		Bench		B		2.69		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.69		2.69				  -  		  -  																																																																																																																																																																																																										PLCR		PLCR		1/14/20

																																																																																																																																																																																																																																																										R1000		R1000		1/14/20

																																																																																																																																																																																																																																																										R2000		R2000		1/14/20

		10YR		20		Gross		G		3.45		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.45		3.53				  -  		  -  																																																																																																																																																																																																										R2500		R2500		1/14/20

				20		Net		N		3.21		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.21		3.29				  -  		  -  																																																																																																																																																																																																										R3000		R3000		1/14/20

				20		Bench		B		3.03		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.03		3.03				  -  		  -  																																																																																																																																																																																																										RG1000		RG1000		1/14/20

																																																																																																																																																																																																																																																										RG2000		RG2000		4/30/17

																																																																																																																																																																																																																																																										RV1000		RV1000		1/14/20

		ITD Derived				Gross		G		3.40		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.40		3.47				  -  		  -  																																																																																																																																																																																																										RV2000		RV2000		1/14/20

						Net		N		3.17		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.17		3.23				  -  		  -  																																																																																																																																																																																																										RV2500		RV2500		1/14/20

						Bench		B		2.97		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.97		2.97				  -  		  -  																																																																																																																																																																																																										RV3000		RV3000		1/14/20

																																																																																																																																																																																																																																																										SIFMA		SIFMA		7/31/09

																																																																																																																																																																																																																																																										SP500		SP500		1/14/20

		ITD		21		Gross		G		40.58		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				40.58		41.51				  -  		  -  																																																																																																																																																																																																										SP500BV		SP500BV		1/14/20

				21		Net		N		37.32		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				37.32		38.22				  -  		  -  																																																																																																																																																																																																										USBELL3M		USBELL3M		1/14/20

				21		Bench		B		34.64		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				34.64		34.64				  -  		  -  																																																																																																																																																																																																										USTB3M		USTB3M		1/14/20

																																																																																																																																																																																																																																																										USTBILL		USTBILL		1/14/20

																																																																																																																																																																																																																																																										W5000     		W5000		1/14/20

		ITD_ANN		22		Gross		G		3.40		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.40		3.47				  -  		  -  

				22		Net		N		3.17		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.17		3.23				  -  		  -  

				22		Bench		B		2.97		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.97		2.97				  -  		  -  

										Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc

										8/1/13																														8/1/13

										BCIGC 100%		1																												BCIGC 100%		1

										11/1/09																														11/1/09

										BCIAGG 100%		1																												BCIAGG 100%		1





Summary Info

		Allocation Breakout						Summary Info

		Ending						Beginning						Ending						Contributions						Distributions						Income						Market Appreciation





		Large-Cap Core CT		- 0				Large-Cap Core CT		- 0				Large-Cap Core CT		- 0				Large-Cap Core CT		- 0				Large-Cap Core CT		- 0				Large-Cap Core CT		- 0				Large-Cap Core CT		- 0

		Large-Cap Value CT		- 0				Large-Cap Value CT		- 0				Large-Cap Value CT		- 0				Large-Cap Value CT		- 0				Large-Cap Value CT		- 0				Large-Cap Value CT		- 0				Large-Cap Value CT		- 0

		Absolute Return		- 0				Absolute Return		- 0				Absolute Return		- 0				Absolute Return		- 0				Absolute Return		- 0				Absolute Return		- 0				Absolute Return		- 0

		Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0

		Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0

		Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0

		Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0

		Small-Cap Core CT		- 0				Small-Cap Core CT		- 0				Small-Cap Core CT		- 0				Small-Cap Core CT		- 0				Small-Cap Core CT		- 0				Small-Cap Core CT		- 0				Small-Cap Core CT		- 0

		Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0

		Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0

		Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0

		Fixed Income		5,144,740.94				Fixed Income		5,204,708.24				Fixed Income		5,214,611.15				Fixed Income		- 0				Fixed Income		- 0				Fixed Income		12,630.06				Fixed Income		(2,727.16)

		Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0

		Cash		69,870.21				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0

		Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0

		Total Portfolio		5,214,611.15				Total		5,204,708.24				Total		5,214,611.15				Total		- 0				Total		- 0				Total		12,630.06				Total		(2,727.16)



		Chart Values																																										Summary Values		Total Portfolio						Large-Cap Equity						Smid-Cap Equity						Small-Cap Equity						Total Domestic Equity						Fixed Income						Intl Mutual Fund

																																												Beginning		5,204,708.24						- 0						- 0						- 0						- 0						5,204,708.24						- 0

		Large-Cap Equity		- 0				Large-Cap Equity		- 0				Large-Cap Equity		- 0				Large-Cap Equity		- 0				Large-Cap Equity		- 0				Large-Cap Equity		- 0				Large-Cap Equity		- 0

		Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Contributions		- 0						- 0						- 0						- 0						- 0						- 0						- 0

		Small-Cap Equity		- 0				Small-Cap Equity		- 0				Small-Cap Equity		- 0				Small-Cap Equity		- 0				Small-Cap Equity		- 0				Small-Cap Equity		- 0				Small-Cap Equity		- 0

		Fixed Income		5,144,740.94				Fixed Income		5,204,708.24				Fixed Income		5,214,611.15				Fixed Income		- 0				Fixed Income		- 0				Fixed Income		12,630.06				Fixed Income		(2,727.16)				Income		12,630.06						- 0						- 0						- 0						- 0						12,630.06						- 0

		Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0

		Cash		69,870.21				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0				Market Appreciation		(2,727.16)						- 0						- 0						- 0						- 0						(2,727.16)						- 0

		Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0

		Total Portfolio		5,214,611.15				Total		5,204,708.24				Total		5,214,611.15				Total		- 0				Total		- 0				Total		12,630.06				Total		(2,727.16)				Ending		5,214,611.15						- 0						- 0						- 0						- 0						5,214,611.15						- 0



																																												Dollar-Weighted Return		0.19%						 -       						 -       						 -       						 -       						0.19%						 -       





























Lists

		month_end_date				1/15/20				code		name		combined				Calendar				as_of_date		final_preliminary						security_code		market_value				security_code		market_value																code		name		benchmark_code		Column1				Code		Name

		12/31/19				12/31/19				90001		Domestic Equity Portfolio		90001 - Domestic Equity Portfolio				Fiscal				12/31/19		Final						CASH		69,870.21				CASH		69,870.21						1				27819						97819		STA ILA Baltimore Benefits  		BCIGC		BC Int. Government Credit				BC13GC		BC 1-3 Yr Government Credit

		11/30/19								90002		US Government Portfolio		90002 - US Government Portfolio								11/30/19		Final						Total		69,870.21				Total		69,870.21																										BC13G		BC 1-3 Yr Government

		10/31/19								90005		Small Cap Equity		90005 - Small Cap Equity								10/31/19		Final																																								BCAGG		BC Aggregate 

		9/30/19								90010		Collective Trust LC Core Eq 		90010 - Collective Trust LC Core Eq 								9/30/19		Final																																								BCAGGS		BC Aggregate 80% & BC Corporate 20%

		8/31/19								90011		Collective Trust LC Value Eq		90011 - Collective Trust LC Value Eq								8/31/19		Final																																								BCAGGSH		BC Aggregate 70% & BC 1-3 Yr Government Credit 30%

		7/31/19								90012		Collective Trust SC Core Eq 		90012 - Collective Trust SC Core Eq 								7/31/19		Final																																								BCG		BC Government 

		6/30/19								90020		Collective Trust Agg Fixed  		90020 - Collective Trust Agg Fixed  								6/30/19		Final																																								BCGC		BC Government Credit

		5/31/19								90050		Hospitality Industry Benefit		90050 - Hospitality Industry Benefit								5/31/19		Final																																								BCIAGG		BC Int. Aggregate

		4/30/19								90100		Ret Plan for Emps of WPAHS  		90100 - Ret Plan for Emps of WPAHS  								4/30/19		Final																																								BCIAGGSH		BC Int. Aggregate 70% & BC 1-3 Yr Government Credit 30%

		3/31/19								90110		AGH Endowment               		90110 - AGH Endowment               								3/31/19		Final																																								BCIAGGSH50		BC Int. Aggregate 50% & BC 1-3 Yr Government Credit 50%

		2/28/19								90155		ACT		90155 - ACT								2/28/19		Final																																								BCIG		BC Int. Government

		1/31/19								90158		Alliance Development Fund		90158 - Alliance Development Fund								1/31/19		Final																																								BCIGC		BC Int. Government Credit

		12/31/18								90170		Akron Community Foundation  		90170 - Akron Community Foundation  								12/31/18		Final																																								BCIGCSH		BC Int. Government Credit 70% & BC 1-3 Yr Government Credit 30%

		11/30/18								90179		Alabama PACT                		90179 - Alabama PACT                								11/30/18		Final

		10/31/18								90180		Alabama Trust Fund          		90180 - Alabama Trust Fund          								10/31/18		Final

		9/30/18								90190		Albany, City of Pension Plan		90190 - Albany, City of Pension Plan								9/30/18		Final

		8/31/18								90191		Aleris Cash Balance Plan		90191 - Aleris Cash Balance Plan								8/31/18		Final

		7/31/18								90192		Aleris Cash Balance ALSCO		90192 - Aleris Cash Balance ALSCO								7/31/18		Final

		6/30/18								90193		Aleris Lewisport		90193 - Aleris Lewisport								6/30/18		Final

		5/31/18								90194		Aleris Retirement Plan		90194 - Aleris Retirement Plan								5/31/18		Final

		4/30/18								90200		Allegheny Cty Empl Ret      		90200 - Allegheny Cty Empl Ret      								4/30/18		Final

		3/31/18								90205		Allegheny County Treasury		90205 - Allegheny County Treasury								3/31/18		Final

		2/28/18								90211		Alle-Kiski Med Center Funded		90211 - Alle-Kiski Med Center Funded								2/28/18		Final

		1/31/18								90213		Allegheny-Kiski Health Found		90213 - Allegheny-Kiski Health Found								1/31/18		Final

		12/31/17								90215		Allied Industries Pension   		90215 - Allied Industries Pension   								12/31/17		Final

		11/30/17								90216		Allied Industries Benefit   		90216 - Allied Industries Benefit   								11/30/17		Final

		10/31/17								90217		Allied Pension Small Cap    		90217 - Allied Pension Small Cap    								10/31/17		Final

		9/30/17								90219		Kelly L. Alward Trust		90219 - Kelly L. Alward Trust								9/30/17		Final

		8/31/17								90220		Allegheny Energy FCU		90220 - Allegheny Energy FCU								8/31/17		Final

		7/31/17								90224		Local 1102  Amal. Pen.-SGC		90224 - Local 1102  Amal. Pen.-SGC								7/31/17		Final

		6/30/17								90225		Local 1102 Amal. Pen. Fund		90225 - Local 1102 Amal. Pen. Fund								6/30/17		Final

		5/31/17								90226		Local 1102 HBF		90226 - Local 1102 HBF								5/31/17		Final

		4/30/17								90230		Allen Jim L.                		90230 - Allen Jim L.                								4/30/17		Final

		3/31/17								90235		Andew & Sharon Hubregsen		90235 - Andew & Sharon Hubregsen								3/31/17		Final

		2/28/17								90240		Breathe Pennsylvania		90240 - Breathe Pennsylvania								2/28/17		Final

		1/31/17								90244		AGF Investments, Inc.		90244 - AGF Investments, Inc.								1/31/17		Final

		12/31/16								90247		City of Albany Pension Plan		90247 - City of Albany Pension Plan								12/31/16		Final

		11/30/16								90250		Anderson Tully Hourly CT    		90250 - Anderson Tully Hourly CT    								11/30/16		Final

		10/31/16								90253		Altoona Reg. Health-Barg.		90253 - Altoona Reg. Health-Barg.								10/31/16		Final

		9/30/16								90254		Altoona Regional H.S.		90254 - Altoona Regional H.S.								9/30/16		Final

		8/31/16								90260		Animal Rescue - Snaman      		90260 - Animal Rescue - Snaman      								8/31/16		Final

		7/31/16								90261		Animal Rescue - Verbofsky   		90261 - Animal Rescue - Verbofsky   								7/31/16		Final

		6/30/16								90275		APTAR                       		90275 - APTAR                       								6/30/16		Final

		5/31/16								90280		Anderson Area Medical Ctr		90280 - Anderson Area Medical Ctr								5/31/16		Final

		4/30/16								90285		CITW Fund, LP		90285 - CITW Fund, LP								4/30/16		Final

		3/31/16								90286		Priests' Retirement Bft. Tr.		90286 - Priests' Retirement Bft. Tr.								3/31/16		Final

		2/29/16								90287		Archdiocese DC General Fund 		90287 - Archdiocese DC General Fund 								2/29/16		Final

		1/31/16								90288		Forward in Faith		90288 - Forward in Faith								1/31/16		Final

		12/31/15								90289		Archdiocese DC Cornerstone  		90289 - Archdiocese DC Cornerstone  								12/31/15		Final

		11/30/15								90300		Armstrong Cty Empl Ret      		90300 - Armstrong Cty Empl Ret      								11/30/15		Final

		10/31/15								90325		George Aronoff		90325 - George Aronoff								10/31/15		Final

		9/30/15								90330		Arizona Industrial          		90330 - Arizona Industrial          								9/30/15		Final

		8/31/15								90340		Asante Health System        		90340 - Asante Health System        								8/31/15		Final

		7/31/15								90352		Asbestos #2 Equity          		90352 - Asbestos #2 Equity          								7/31/15		Final

		6/30/15								90353		Asbestos #2 Fixed           		90353 - Asbestos #2 Fixed           								6/30/15		Final

		5/31/15								90370		Asbestos Workers Local #81  		90370 - Asbestos Workers Local #81  								5/31/15		Final

		4/30/15								90375		Asbestos #23 Pension Plan		90375 - Asbestos #23 Pension Plan								4/30/15		Final

		3/31/15								90400		Ascension Alpha		90400 - Ascension Alpha								3/31/15		Final

		2/28/15								90410		Ashland Community Hospital		90410 - Ashland Community Hospital								2/28/15		Final

		1/31/15								90420		Aston Township Police       		90420 - Aston Township Police       								1/31/15		Final

		12/31/14								90430		Atlanta Firefighter's		90430 - Atlanta Firefighter's								12/31/14		Final

		11/30/14								90431		Atlanta Police Pension		90431 - Atlanta Police Pension								11/30/14		Final

		10/31/14								90437		Baltimore Fire & Police		90437 - Baltimore Fire & Police								10/31/14		Final

		9/30/14								90440		Auto Club Group		90440 - Auto Club Group								9/30/14		Final

		8/31/14								90444		Auto Mechanics #701		90444 - Auto Mechanics #701								8/31/14		Final

		7/31/14								90445		Lyda Hunt-Bunker Trust      		90445 - Lyda Hunt-Bunker Trust      								7/31/14		Final

		6/30/14								90450		Bakke James J. 1987 Trust   		90450 - Bakke James J. 1987 Trust   								6/30/14		Final

		5/31/14								90453		Bank Plus Corp. ESOP Trust  		90453 - Bank Plus Corp. ESOP Trust  								5/31/14		Final

		4/30/14								90457		FIRECO-Common Trust		90457 - FIRECO-Common Trust								4/30/14		Final

		3/31/14								90458		BancFirst Collective Trust-V		90458 - BancFirst Collective Trust-V								3/31/14		Final

		2/28/14								90460		Baptist Health South Florida		90460 - Baptist Health South Florida								2/28/14		Final

		1/31/14								90465		Barksdale, John David		90465 - Barksdale, John David								1/31/14		Final

		12/31/13								90470		Barrington Hills Police		90470 - Barrington Hills Police								12/31/13		Final

		11/30/13								90477		Bay County VEBA		90477 - Bay County VEBA								11/30/13		Final

		10/31/13								90480		Baxter Regional Medical Cntr		90480 - Baxter Regional Medical Cntr								10/31/13		Final

		9/30/13								90500		Beaver Cty Empl Ret		90500 - Beaver Cty Empl Ret								9/30/13		Final

		8/31/13								90501		Beaver County ERF-Equity		90501 - Beaver County ERF-Equity								8/31/13		Final

		7/31/13								90502		Beaver County ERF- Fx		90502 - Beaver County ERF- Fx								7/31/13		Final

		6/30/13								90525		Bechthold Ned & Helen       		90525 - Bechthold Ned & Helen       								6/30/13		Final

		5/31/13								90530		Bedford Cty Empl Ret        		90530 - Bedford Cty Empl Ret        								5/31/13		Final

		4/30/13								90550		Belmont Savings Bank		90550 - Belmont Savings Bank								4/30/13		Final

		3/31/13								90600		Benesch Friedlander et al   		90600 - Benesch Friedlander et al   								3/31/13		Final

		2/28/13								90601		Benesch Friedlander - Value 		90601 - Benesch Friedlander - Value 								2/28/13		Final

		1/31/13								90625		Berggren Dorothea L. Trust  		90625 - Berggren Dorothea L. Trust  								1/31/13		Final

		12/31/12								90650		Dorothea L Berggren Trust   		90650 - Dorothea L Berggren Trust   								12/31/12		Final

		11/30/12								90670		Bethany College             		90670 - Bethany College             								11/30/12		Final

		10/31/12								90675		City of Bethlehem		90675 - City of Bethlehem								10/31/12		Final

		9/30/12								90681		Bermuda (CPF)		90681 - Bermuda (CPF)								9/30/12		Final

		8/31/12								90682		Bermuda (PSSF)		90682 - Bermuda (PSSF)								8/31/12		Final

		7/31/12								90687		City of Berkley Public Safet		90687 - City of Berkley Public Safet								7/31/12		Final

		6/30/12								90690		Blessing Hospital Foundation		90690 - Blessing Hospital Foundation								6/30/12		Final

		5/31/12								90691		Blessing Hospital Oper A    		90691 - Blessing Hospital Oper A    								5/31/12		Final

		4/30/12								90692		Blessing Hospital Long Term		90692 - Blessing Hospital Long Term								4/30/12		Final

		3/31/12								90693		Blessing Hospital Int Term		90693 - Blessing Hospital Int Term								3/31/12		Final

		2/29/12								90694		Blessing Hospital Retirement		90694 - Blessing Hospital Retirement								2/29/12		Final

		1/31/12								90695		Blessing Hospital Self Insur		90695 - Blessing Hospital Self Insur								1/31/12		Final

		12/31/11								90696		Bluffton Firefighters		90696 - Bluffton Firefighters								12/31/11		Final

		11/30/11								90698		Robert & Pamela Bernstock		90698 - Robert & Pamela Bernstock								11/30/11		Final

		10/31/11								90700		Boca Raton Employee Pension 		90700 - Boca Raton Employee Pension 								10/31/11		Final

		9/30/11								90705		Birmingham Employees Retire 		90705 - Birmingham Employees Retire 								9/30/11		Final

		8/31/11								90706		Birmingham Health Care Fund 		90706 - Birmingham Health Care Fund 								8/31/11		Final

		7/31/11								90725		Binghamton		90725 - Binghamton								7/31/11		Final

		6/30/11								90750		Boilmakers #154 Ret		90750 - Boilmakers #154 Ret								6/30/11		Final

		5/31/11								90755		Boilmakers #154 Welfare		90755 - Boilmakers #154 Welfare								5/31/11		Final

		4/30/11								90800		Bradford Cty Empl Ret       		90800 - Bradford Cty Empl Ret       								4/30/11		Final

		3/31/11								90825		Brevard Cty Hospital        		90825 - Brevard Cty Hospital        								3/31/11		Final

		2/28/11								90850		Bricklayers Masons Local 22 		90850 - Bricklayers Masons Local 22 								2/28/11		Final

		1/31/11								90865		Bricklayers of WPA Welfare  		90865 - Bricklayers of WPA Welfare  								1/31/11		Final

		12/31/10								90870		Bricklayers Pension         		90870 - Bricklayers Pension         								12/31/10		Final

		11/30/10								90871		Bricklayers #1 of Kentucky		90871 - Bricklayers #1 of Kentucky								11/30/10		Final

		10/31/10								90872		Bricklayers #1 of Kentucky  		90872 - Bricklayers #1 of Kentucky  								10/31/10		Final

		9/30/10								90873		Bricklayers Pension WPA-Eq		90873 - Bricklayers Pension WPA-Eq								9/30/10		Final

		8/31/10								90874		Bricklayers Pension WPA-FI		90874 - Bricklayers Pension WPA-FI								8/31/10		Final

		7/31/10								90890		Broadwaters Partnership     		90890 - Broadwaters Partnership     								7/31/10		Final

		6/30/10								90940		Butler Cty Empl Ret		90940 - Butler Cty Empl Ret								6/30/10		Final

		5/31/10								90950		Bucks County Empl Ret Fund  		90950 - Bucks County Empl Ret Fund  								5/31/10		Final

		4/30/10								90954		Buchanan Ingersoll Rooney PC		90954 - Buchanan Ingersoll Rooney PC								4/30/10		Final

		3/31/10								90955		Buchanan Ingersoll II		90955 - Buchanan Ingersoll II								3/31/10		Final

		2/28/10								91000		Building Trades of WPA Fixed		91000 - Building Trades of WPA Fixed								2/28/10		Final

		1/31/10								91001		Building Trades of WPA Eqy  		91001 - Building Trades of WPA Eqy  								1/31/10		Final

		12/31/09								91005		Burlington Empl Ret Fund    		91005 - Burlington Empl Ret Fund    								12/31/09		Final

		11/30/09								91006		Burroughs Wellcome Fund		91006 - Burroughs Wellcome Fund								11/30/09		Final

		10/31/09								91008		Butler Cty Ret Fund - Intl  		91008 - Butler Cty Ret Fund - Intl  								10/31/09		Final

		9/30/09								91009		Butler County Empl Ret      		91009 - Butler County Empl Ret      								9/30/09		Final

		8/31/09								91010		Butler Twp Police Pension   		91010 - Butler Twp Police Pension   								8/31/09		Final

		7/31/09								91025		Calumet City Police		91025 - Calumet City Police								7/31/09		Final

		6/30/09								91030		Calvary Episcopal Church End		91030 - Calvary Episcopal Church End								6/30/09		Final

		5/31/09								91035		CA School Empl Ret          		91035 - CA School Empl Ret          								5/31/09		Final

		4/30/09								91036		CA School Legacy            		91036 - CA School Legacy            								4/30/09		Final

		3/31/09								91065		Cambria Cty Empl Ret        		91065 - Cambria Cty Empl Ret        								3/31/09		Final

		2/28/09								91070		Cambria County		91070 - Cambria County								2/28/09		Final

		1/31/09								91072		Upstate CAO IGC		91072 - Upstate CAO IGC								1/31/09		Final

		12/31/08								91073		Upstate CAO Short		91073 - Upstate CAO Short								12/31/08		Final

		11/30/08								91076		Cape Coral Firefighters'		91076 - Cape Coral Firefighters'								11/30/08		Final

		10/31/08								91077		Cape Coral Police		91077 - Cape Coral Police								10/31/08		Final

		9/30/08								91090		Canonsburg Police Ret		91090 - Canonsburg Police Ret								9/30/08		Final

		8/31/08								91091		Canonsburg Non-Uniformed Ret		91091 - Canonsburg Non-Uniformed Ret								8/31/08		Final

		7/31/08								91100		Captive Investors Fund		91100 - Captive Investors Fund								7/31/08		Final

		6/30/08								91125		Carbon County		91125 - Carbon County								6/30/08		Final

		5/31/08								91126		Carbon County Small Cap     		91126 - Carbon County Small Cap     								5/31/08		Final

		4/30/08								91130		Carnegie Library		91130 - Carnegie Library								4/30/08		Final

		3/31/08								91150		Carp Trust of Western Wash  		91150 - Carp Trust of Western Wash  								3/31/08		Final

		2/29/08								91155		SW Ohio D/C Carpenters P/S		91155 - SW Ohio D/C Carpenters P/S								2/29/08		Final

		1/31/08								91160		Catholic Sch. Fdn. Sioux C.		91160 - Catholic Sch. Fdn. Sioux C.								1/31/08		Final

		12/31/07								91175		Centerville Clinics Barg    		91175 - Centerville Clinics Barg    								12/31/07		Final

		11/30/07								91176		Centerville Clinics Non-Barg		91176 - Centerville Clinics Non-Barg								11/30/07		Final

		10/31/07								91185		Centre Cty Empl Ret         		91185 - Centre Cty Empl Ret         								10/31/07		Final

		9/30/07								91190		Central Florida Health      		91190 - Central Florida Health      								9/30/07		Final

		8/31/07								91192		Carson Valley		91192 - Carson Valley								8/31/07		Final

		7/31/07								91195		Charleston Firefighters Pens		91195 - Charleston Firefighters Pens								7/31/07		Final

		6/30/07								91196		Charleston Police Pension   		91196 - Charleston Police Pension   								6/30/07		Final

		5/31/07								91197		Charleston Police - Fixed		91197 - Charleston Police - Fixed								5/31/07		Final

		4/30/07								91198		Charles & Patricia Genuardi		91198 - Charles & Patricia Genuardi								4/30/07		Final

		3/31/07								91200		Charlotte Haynes Robuck F.T.		91200 - Charlotte Haynes Robuck F.T.								3/31/07		Final

		2/28/07								91205		Chatham College             		91205 - Chatham College             								2/28/07		Final

		1/31/07								91210		Chatham College Endowment   		91210 - Chatham College Endowment   								1/31/07		Final

		12/31/06								91211		Chatham College Cash Account		91211 - Chatham College Cash Account								12/31/06		Final

		11/30/06								91212		Chatham College Annuity Fund		91212 - Chatham College Annuity Fund								11/30/06		Final

		10/31/06								91225		Carpenters Pension Fund WV  		91225 - Carpenters Pension Fund WV  								10/31/06		Final

		9/30/06								91226		ETC Partners, LP		91226 - ETC Partners, LP								9/30/06		Final

		8/31/06								91227		Cheltenham Police Inc		91227 - Cheltenham Police Inc								8/31/06		Final

		7/31/06								91230		Cheltenham Commissioners Pen		91230 - Cheltenham Commissioners Pen								7/31/06		Final

		6/30/06								91231		Cheltenham Hourly Empl Pen  		91231 - Cheltenham Hourly Empl Pen  								6/30/06		Final

		5/31/06								91232		Cheltenham Police Pension   		91232 - Cheltenham Police Pension   								5/31/06		Final

		4/30/06								91233		Cheltenham Salaried Empl Pen		91233 - Cheltenham Salaried Empl Pen								4/30/06		Final

		3/31/06								91235		Chen Trust Fund Cynthia     		91235 - Chen Trust Fund Cynthia     								3/31/06		Final

		2/28/06								91236		Chen Trust Fund Adrian 1    		91236 - Chen Trust Fund Adrian 1    								2/28/06		Final

		1/31/06								91237		Chen Trust Fund Adrian A    		91237 - Chen Trust Fund Adrian A    								1/31/06		Final

		12/31/05								91238		CLAREMONT FINANCIAL SERVICES		91238 - CLAREMONT FINANCIAL SERVICES								12/31/05		Final

		11/30/05								91239		Claremont Fin. Real Estate		91239 - Claremont Fin. Real Estate								11/30/05		Final

		10/31/05								91240		Clarksburg Police Pension		91240 - Clarksburg Police Pension								10/31/05		Final

		9/30/05								91241		Clarksburg Fire Pension Plan		91241 - Clarksburg Fire Pension Plan								9/30/05		Final

		8/31/05								91245		NT - DeHaan, Christel		91245 - NT - DeHaan, Christel								8/31/05		Final

		7/31/05								91247		NT - Christel House Int'l		91247 - NT - Christel House Int'l								7/31/05		Final

		6/30/05								91249		NT - Christel Dehaan Family		91249 - NT - Christel Dehaan Family								6/30/05		Final

		5/31/05								91255		Claretians Continuing Care		91255 - Claretians Continuing Care								5/31/05		Final

		4/30/05								91256		Claretians Endowment Trust		91256 - Claretians Endowment Trust								4/30/05		Final

		3/31/05								91257		Claretians Inc.		91257 - Claretians Inc.								3/31/05		Final

		2/28/05								91260		Cleveland Regional Medical  		91260 - Cleveland Regional Medical  								2/28/05		Final

		1/31/05								91263		Cleveland State University  		91263 - Cleveland State University  								1/31/05		Final

		12/31/04								91270		Clinton Cty Empl Ret        		91270 - Clinton Cty Empl Ret        								12/31/04		Final

		11/30/04								91287		Colorado Fire & Police		91287 - Colorado Fire & Police								11/30/04		Final

		10/31/04								91290		Collective Equities         		91290 - Collective Equities         								10/31/04		Final

		9/30/04								91291		Collective Equities SQ      		91291 - Collective Equities SQ      								9/30/04		Final

		8/31/04								91292		University of Colorado		91292 - University of Colorado								8/31/04		Final

		7/31/04								91295		College Illinois            		91295 - College Illinois            								7/31/04		Final

		6/30/04								91300		Columbia Cty Empl Ret       		91300 - Columbia Cty Empl Ret       								6/30/04		Final

		5/31/04								91305		Combined Charities Inv Grp  		91305 - Combined Charities Inv Grp  								5/31/04		Final

		4/30/04								91310		Comprehensive Health OH Pnsn		91310 - Comprehensive Health OH Pnsn								4/30/04		Final

		3/31/04								91335		Colcom Foundation           		91335 - Colcom Foundation           								3/31/04		Final

		2/29/04								91340		Coleman Foundation          		91340 - Coleman Foundation          								2/29/04		Final

		1/31/04								91347		Community Memorial Fdn      		91347 - Community Memorial Fdn      								1/31/04		Final

		12/31/03								91349		Chapman Partnership		91349 - Chapman Partnership								12/31/03		Final

		11/30/03								91350		Community Hlth Spec Rev Fund		91350 - Community Hlth Spec Rev Fund								11/30/03		Final

		10/31/03								91357		Cosgrove, R. Joyce Trustee		91357 - Cosgrove, R. Joyce Trustee								10/31/03		Final

		9/30/03								91360		Cowen Kimberly H.           		91360 - Cowen Kimberly H.           								9/30/03		Final

		8/31/03								91362		The Commissariat		91362 - The Commissariat								8/31/03		Final

		7/31/03								91365		CPS South Texas Project NDT 		91365 - CPS South Texas Project NDT 								7/31/03		Final

		6/30/03								91370		Crawford County		91370 - Crawford County								6/30/03		Final

		5/31/03								91375		Crozer-Keystone Health Pens		91375 - Crozer-Keystone Health Pens								5/31/03		Final

		4/30/03								91376		Crozer Keystone Illiquid    		91376 - Crozer Keystone Illiquid    								4/30/03		Final

		3/31/03								91380		Crown Holdings Inc          		91380 - Crown Holdings Inc          								3/31/03		Final

		2/28/03								91390		Cumberland Cty Empl Ret     		91390 - Cumberland Cty Empl Ret     								2/28/03		Final

		1/31/03								91391		Cumberland County Equity    		91391 - Cumberland County Equity    								1/31/03		Final

		12/31/02								91392		Cumberland County Fixed     		91392 - Cumberland County Fixed     								12/31/02		Final

		11/30/02								91395		Cumberland MD&V Bld&Cons Emp		91395 - Cumberland MD&V Bld&Cons Emp								11/30/02		Final

		10/31/02								91410		Curnes Fund 2001            		91410 - Curnes Fund 2001            								10/31/02		Final

		9/30/02								91415		Curtiss Wright Retire Plan  		91415 - Curtiss Wright Retire Plan  								9/30/02		Final

		8/31/02								91450		Dairyland Power Cooperative 		91450 - Dairyland Power Cooperative 								8/31/02		Final

		7/31/02								91460		City of Danville ERS        		91460 - City of Danville ERS        								7/31/02		Final

		6/30/02								91462		DART		91462 - DART								6/30/02		Final

		5/31/02								91470		Dauphin County Empl Ret		91470 - Dauphin County Empl Ret								5/31/02		Final

		4/30/02								91473		City of East Point		91473 - City of East Point								4/30/02		Final

		3/31/02								91500		Diocese Sioux City-General		91500 - Diocese Sioux City-General								3/31/02		Final

		2/28/02								91502		Diocese of Sioux City - PPF		91502 - Diocese of Sioux City - PPF								2/28/02		Final

		1/31/02								91530		Deerfield Beach Fire Pension		91530 - Deerfield Beach Fire Pension								1/31/02		Final

		12/31/01								91533		Detroit Wayne Mental Health		91533 - Detroit Wayne Mental Health								12/31/01		Final

		11/30/01								91535		Reliance Std Life Insurance		91535 - Reliance Std Life Insurance								11/30/01		Final

		10/31/01								91540		Diageo North America        		91540 - Diageo North America        								10/31/01		Final

		9/30/01								91545		Diversified ALPHA           		91545 - Diversified ALPHA           								9/30/01		Final

		8/31/01								91550		Delaware Cty Empl Ret		91550 - Delaware Cty Empl Ret								8/31/01		Final

		7/31/01								91560		Deleware Valley Insurance		91560 - Deleware Valley Insurance								7/31/01		Final

		6/30/01								91565		Dominican Sisters		91565 - Dominican Sisters								6/30/01		Final

		5/31/01								91566		Dominican Sisters- Ecash		91566 - Dominican Sisters- Ecash								5/31/01		Final

		4/30/01								91568		Downers Grove Firefighters		91568 - Downers Grove Firefighters								4/30/01		Final

		3/31/01								91570		DSL of PSU                  		91570 - DSL of PSU                  								3/31/01		Final

		2/28/01								91573		John & Kathy Dolan		91573 - John & Kathy Dolan								2/28/01		Final

		1/31/01								91630		A Duda & Sons Inc		91630 - A Duda & Sons Inc								1/31/01		Final

		12/31/00								91675		Dunham & Associates         		91675 - Dunham & Associates         								12/31/00		Final

		11/30/00								91676		Dunham Lg Cap Value Fund    		91676 - Dunham Lg Cap Value Fund    								11/30/00		Final

		10/31/00								91700		Duquesne, City of		91700 - Duquesne, City of								10/31/00		Final

		9/30/00								91710		E. Buffalo Non-Uniformed Pns		91710 - E. Buffalo Non-Uniformed Pns								9/30/00		Final

		8/31/00								91711		E. Buffalo Police Pension   		91711 - E. Buffalo Police Pension   								8/31/00		Final

		7/31/00								91725		Economy Borough Police Pens.		91725 - Economy Borough Police Pens.								7/31/00		Final

		6/30/00								91740		East Liberty Presby Funds   		91740 - East Liberty Presby Funds   								6/30/00		Final

		5/31/00								91750		East Peoria Fire Broad Mrkt 		91750 - East Peoria Fire Broad Mrkt 								5/31/00		Final

		4/30/00								91751		East Peoria Fire Intermedate		91751 - East Peoria Fire Intermedate								4/30/00		Final

		3/31/00								91775		Easton City Pension Plan    		91775 - Easton City Pension Plan    								3/31/00		Final

		2/29/00								91800		IBEW #43 & Electrical Pns   		91800 - IBEW #43 & Electrical Pns   								2/29/00		Final

		1/31/00								91801		IBEW #43 Health & Wel		91801 - IBEW #43 Health & Wel								1/31/00		Final

										91802		IBEW #1919 Pension		91802 - IBEW #1919 Pension

										91810		IBEW #143 Pension		91810 - IBEW #143 Pension

										91820		IBEW #43 Annuity		91820 - IBEW #43 Annuity

										91830		Iron Workers Local 402      		91830 - Iron Workers Local 402      

										91840		Iron Workers #597 Equity		91840 - Iron Workers #597 Equity

										91900		Elgin Firefighters		91900 - Elgin Firefighters

										91902		Elgin Police		91902 - Elgin Police

										91920		Elk Cty Employees Retirement		91920 - Elk Cty Employees Retirement

										91925		Elk Grove Fire Pension      		91925 - Elk Grove Fire Pension      

										91927		Elk Grove Police		91927 - Elk Grove Police

										91930		Ellwood City Combined Invest		91930 - Ellwood City Combined Invest

										91935		Elwyn Inc                   		91935 - Elwyn Inc                   

										91950		EMH Foundation              		91950 - EMH Foundation              

										91951		EMH Regional Designated     		91951 - EMH Regional Designated     

										91965		Electrical Workers Local 369		91965 - Electrical Workers Local 369

										91980		Erie Cty Pension Plan		91980 - Erie Cty Pension Plan

										91985		ENO Transport Foundation    		91985 - ENO Transport Foundation    

										92000		Entenmann's Local 926       		92000 - Entenmann's Local 926       

										92005		Hilton Head Fire & Rescue   		92005 - Hilton Head Fire & Rescue   

										92035		East Bay Municipal		92035 - East Bay Municipal

										92040		East Moline Firefighters		92040 - East Moline Firefighters

										92041		East Moline Police		92041 - East Moline Police

										92050		Erie County Employees Ret   		92050 - Erie County Employees Ret   

										92051		Erie County FIXED           		92051 - Erie County FIXED           

										92060		Teamsters 175 & 505 H&W		92060 - Teamsters 175 & 505 H&W

										92065		ETC Partners LP             		92065 - ETC Partners LP             

										92080		Fire & Police Pen San Antoni		92080 - Fire & Police Pen San Antoni

										92085		First Mercantile-Value		92085 - First Mercantile-Value

										92086		First Merc Government FI		92086 - First Merc Government FI

										92090		Fitchburg MA Retirement Sys 		92090 - Fitchburg MA Retirement Sys 

										92100		Fairmont WV Fire Pension		92100 - Fairmont WV Fire Pension

										92105		F.A. Lennon Charitable Trust		92105 - F.A. Lennon Charitable Trust

										92110		Florida Intl University     		92110 - Florida Intl University     

										92112		Florida Strawberry Festival		92112 - Florida Strawberry Festival

										92200		Flint Group                 		92200 - Flint Group                 

										92210		Follansbee WV U.D.A.G. Trust		92210 - Follansbee WV U.D.A.G. Trust

										92250		Fort Pierce Police Off Ret  		92250 - Fort Pierce Police Off Ret  

										92400		Franciscans of Vice Province		92400 - Franciscans of Vice Province

										92401		Franciscans - Retirement		92401 - Franciscans - Retirement

										92402		Franciscan Alliance		92402 - Franciscan Alliance

										92405		Franciscan Srs Poor Charit  		92405 - Franciscan Srs Poor Charit  

										92406		Franciscan Srs Poor Congreg 		92406 - Franciscan Srs Poor Congreg 

										92407		Franciscan Srs of Chicago   		92407 - Franciscan Srs of Chicago   

										92445		City of Franklin Emp Pension		92445 - City of Franklin Emp Pension

										92450		Franklin Cty Empl Ret       		92450 - Franklin Cty Empl Ret       

										92451		Franklin County EQUITY      		92451 - Franklin County EQUITY      

										92452		Franklin County-SMID		92452 - Franklin County-SMID

										92455		University of New Hampshire		92455 - University of New Hampshire

										92457		Franklin Park Firefighter's		92457 - Franklin Park Firefighter's

										92460		Frederick County Empl Ret   		92460 - Frederick County Empl Ret   

										92500		Fulton Cty Ret              		92500 - Fulton Cty Ret              

										92507		F.F. Thompson Health		92507 - F.F. Thompson Health

										92515		Fulton County Collective    		92515 - Fulton County Collective    

										92595		GAR Foundation              		92595 - GAR Foundation              

										92600		Garda Value LLC             		92600 - Garda Value LLC             

										92610		Gateway Foundation Inc.     		92610 - Gateway Foundation Inc.     

										92620		Genuardi, Gasper A.		92620 - Genuardi, Gasper A.

										92621		Genuardi, Anthony D.		92621 - Genuardi, Anthony D.

										92622		Genuardi, Charles A.		92622 - Genuardi, Charles A.

										92623		Genuardi Family Foundation		92623 - Genuardi Family Foundation

										92624		Dana VEBA Non Union Retiree		92624 - Dana VEBA Non Union Retiree

										92625		Genuardi, Dominic S, Jr.		92625 - Genuardi, Dominic S, Jr.

										92626		Genuardi, Dominic & Janet		92626 - Genuardi, Dominic & Janet

										92700		Gila River Indian Comm      		92700 - Gila River Indian Comm      

										92704		Schuster, Gary F. Living Tru		92704 - Schuster, Gary F. Living Tru

										92715		Goshawk LLC                 		92715 - Goshawk LLC                 

										92718		Genesis Medical Center		92718 - Genesis Medical Center

										92725		Govt of Bermuda Pension     		92725 - Govt of Bermuda Pension     

										92726		Govt of Bermuda Superannuatn		92726 - Govt of Bermuda Superannuatn

										92780		Greater Atlanta Christian		92780 - Greater Atlanta Christian

										92790		Greater PA Carpenters       		92790 - Greater PA Carpenters       

										92792		Wayne Com Foundation		92792 - Wayne Com Foundation

										92800		Greensburg, City of		92800 - Greensburg, City of

										92810		Greenstone Insurance		92810 - Greenstone Insurance

										92870		Hamden Employee Retirement  		92870 - Hamden Employee Retirement  

										92903		Hamot Health Foundation     		92903 - Hamot Health Foundation     

										92950		H P & AC Pension		92950 - H P & AC Pension

										92960		Harrisburg City Police Pnsn 		92960 - Harrisburg City Police Pnsn 

										92961		HARRISBURG POLICE FIXED     		92961 - HARRISBURG POLICE FIXED     

										92965		State of Hawaii Emp Ret Fund		92965 - State of Hawaii Emp Ret Fund

										93000		Holy Family Foundation      		93000 - Holy Family Foundation      

										93100		Highmark Inc.		93100 - Highmark Inc.

										93105		Highmark Casualty Ins Co    		93105 - Highmark Casualty Ins Co    

										93110		HM Life Insurance Company   		93110 - HM Life Insurance Company   

										93130		Highmount - Everest Fund LLC		93130 - Highmount - Everest Fund LLC

										93150		Highmount - The Molly Trust 		93150 - Highmount - The Molly Trust 

										93167		Hialeah Police Pension		93167 - Hialeah Police Pension

										93170		Hiram College               		93170 - Hiram College               

										93180		Hodgkins Police             		93180 - Hodgkins Police             

										93200		Holzer Clinic Inc. P/S Plan 		93200 - Holzer Clinic Inc. P/S Plan 

										93210		Houston Area Teamsters		93210 - Houston Area Teamsters

										93230		Huffington Foundation       		93230 - Huffington Foundation       

										93233		Houston Hospital Capital Res		93233 - Houston Hospital Capital Res

										93234		Houston Hospitals Pension		93234 - Houston Hospitals Pension

										93239		Howard Rubin Trust		93239 - Howard Rubin Trust

										93240		Huffington Terry            		93240 - Huffington Terry            

										93250		Huntingdon County Empl Ret  		93250 - Huntingdon County Empl Ret  

										93267		James S. Courier Trust		93267 - James S. Courier Trust

										93313		I.A.T.S.E. Local #16 Pension		93313 - I.A.T.S.E. Local #16 Pension

										93315		ICO		93315 - ICO

										93316		Illinois Masonic Children's		93316 - Illinois Masonic Children's

										93317		Illinois Masonic Charities		93317 - Illinois Masonic Charities

										93318		Illinois Masonic Home		93318 - Illinois Masonic Home

										93319		Illinois Teamsters		93319 - Illinois Teamsters

										93320		Indiana County Empl Ret     		93320 - Indiana County Empl Ret     

										93321		Indiana County LCV		93321 - Indiana County LCV

										93325		Indiana State Teachers Ret		93325 - Indiana State Teachers Ret

										93326		Indiana PERF		93326 - Indiana PERF

										93327		IN Public Retirement System		93327 - IN Public Retirement System

										93330		IN State Council Roofers H&W		93330 - IN State Council Roofers H&W

										93340		IBEW Local 212		93340 - IBEW Local 212

										93342		IBEW 313 Health & Welfare   		93342 - IBEW 313 Health & Welfare   

										93345		IBEW Local 701              		93345 - IBEW Local 701              

										93346		IBEW 64 Collective		93346 - IBEW 64 Collective

										93350		IBEW 1919 Annuity Fund      		93350 - IBEW 1919 Annuity Fund      

										93351		IBEW 1919 Health & Welfare		93351 - IBEW 1919 Health & Welfare

										93352		IBEW 1919 Pension           		93352 - IBEW 1919 Pension           

										93370		IBEW Local 910 Annuity FD   		93370 - IBEW Local 910 Annuity FD   

										93371		IBEW Local 910 H&W          		93371 - IBEW Local 910 H&W          

										93372		IBEW Local 910 Pension		93372 - IBEW Local 910 Pension

										93376		IBEW Local 1249 Pension		93376 - IBEW Local 1249 Pension

										93390		ICSC General Fund           		93390 - ICSC General Fund           

										93391		ICSC Pension Trust          		93391 - ICSC Pension Trust          

										93392		ICSC Reserve Fund           		93392 - ICSC Reserve Fund           

										93400		Integris BMC Foundation     		93400 - Integris BMC Foundation     

										93401		Integris BMC Funded Depr    		93401 - Integris BMC Funded Depr    

										93402		Integris Health Cap Reserve 		93402 - Integris Health Cap Reserve 

										93403		Integris Health Limited Dur 		93403 - Integris Health Limited Dur 

										93404		Integris SWMC Foundation    		93404 - Integris SWMC Foundation    

										93405		Integris SWMC Funded Depr   		93405 - Integris SWMC Funded Depr   

										93406		Integris Retirement Pension 		93406 - Integris Retirement Pension 

										93415		Intl Heat Frost Local 17		93415 - Intl Heat Frost Local 17

										93428		I-CAR		93428 - I-CAR

										93439		IUOE #112 DC		93439 - IUOE #112 DC

										93440		IUOE #112 General		93440 - IUOE #112 General

										93441		IUOE #112 H&W		93441 - IUOE #112 H&W

										93442		IUOE #112 NDE Training		93442 - IUOE #112 NDE Training

										93449		IUOE Local #132 H&W		93449 - IUOE Local #132 H&W

										93450		IUOE Local #132 Pension Fund		93450 - IUOE Local #132 Pension Fund

										93455		IUOE Local #25 Marine		93455 - IUOE Local #25 Marine

										93500		Ironworkers  549 & 550		93500 - Ironworkers  549 & 550

										93555		Iron Workers #597 Fixed		93555 - Iron Workers #597 Fixed

										93600		Iron Workers WPA Pension FX		93600 - Iron Workers WPA Pension FX

										93601		Iron Workers WPA Pension EQ		93601 - Iron Workers WPA Pension EQ

										93602		Iron Workers of WPA Prof/Shr		93602 - Iron Workers of WPA Prof/Shr

										93603		Iron Workers WPA Welfare EQ		93603 - Iron Workers WPA Welfare EQ

										93604		Iron Workers WPA Welfare FX		93604 - Iron Workers WPA Welfare FX

										93605		Iron Workers Cumberland MD		93605 - Iron Workers Cumberland MD

										93610		JEWISH HOSPITAL OPERATING   		93610 - JEWISH HOSPITAL OPERATING   

										93611		Jewish Hospital Foundation  		93611 - Jewish Hospital Foundation  

										93612		Jewish Hospital Pension     		93612 - Jewish Hospital Pension     

										93613		Jewish Community Foundation 		93613 - Jewish Community Foundation 

										93614		Jewish Hospital Portfolio B		93614 - Jewish Hospital Portfolio B

										93616		Jewish Heritage Fund		93616 - Jewish Heritage Fund

										93695		Jackson County              		93695 - Jackson County              

										93700		Jacksonville Uni Endowment  		93700 - Jacksonville Uni Endowment  

										93705		Jerome Foundation           		93705 - Jerome Foundation           

										93715		Jeffrey Campagna Trust      		93715 - Jeffrey Campagna Trust      

										93749		JPM - MA 1994 B Shares LP   		93749 - JPM - MA 1994 B Shares LP   

										93750		JPM - Ted Arison Family FD  		93750 - JPM - Ted Arison Family FD  

										93790		City of Johnstown Pension   		93790 - City of Johnstown Pension   

										93795		City Joliet Firemens Pens   		93795 - City Joliet Firemens Pens   

										93800		Joseph B Fay Co Profit Share		93800 - Joseph B Fay Co Profit Share

										93809		Jupiter Police Fixed		93809 - Jupiter Police Fixed

										93810		Jupiter Police International		93810 - Jupiter Police International

										93900		Janet Fitzgerald Trust      		93900 - Janet Fitzgerald Trust      

										94049		K21 Foundation		94049 - K21 Foundation

										94050		Katherine Turner Campbell RT		94050 - Katherine Turner Campbell RT

										94051		Katherin Turner Campbell Fdn		94051 - Katherin Turner Campbell Fdn

										94100		Kent School Endowment       		94100 - Kent School Endowment       

										94110		Kent School Pension         		94110 - Kent School Pension         

										94112		Kent School PPRRSM          		94112 - Kent School PPRRSM          

										94115		Kentucky Insurance		94115 - Kentucky Insurance

										94120		Kissimmee                   		94120 - Kissimmee                   

										94175		Kohler John M. Trust        		94175 - Kohler John M. Trust        

										94200		Kingsley Assn Endowment		94200 - Kingsley Assn Endowment

										94270		Laborers DC WPA Pension		94270 - Laborers DC WPA Pension

										94271		Laborers DC Local #2 Pension		94271 - Laborers DC Local #2 Pension

										94272		Laborers DC WPA Small Cap		94272 - Laborers DC WPA Small Cap

										94273		Laborers DC WPA Welfare		94273 - Laborers DC WPA Welfare

										94274		Laborers 616 H&W		94274 - Laborers 616 H&W

										94276		Laborers Local #980 Pension		94276 - Laborers Local #980 Pension

										94277		Laborers Local #980 Trust		94277 - Laborers Local #980 Trust

										94285		Lathers Local 190 Pension   		94285 - Lathers Local 190 Pension   

										94300		Lackawanna Cty Empl Ret     		94300 - Lackawanna Cty Empl Ret     

										94350		Lake in the Hills Police		94350 - Lake in the Hills Police

										94400		Lancaster Cty Empl Ret      		94400 - Lancaster Cty Empl Ret      

										94401		Lancaster County - Equity   		94401 - Lancaster County - Equity   

										94500		Latrobe Area Hospital Inc.  		94500 - Latrobe Area Hospital Inc.  

										94530		Lawrence Hospital Pension		94530 - Lawrence Hospital Pension

										94575		Lazzara Charitable Foundtn  		94575 - Lazzara Charitable Foundtn  

										94576		Lazzara, Gasper & Irene		94576 - Lazzara, Gasper & Irene

										94600		Lebanon County ERF		94600 - Lebanon County ERF

										94650		Lebanon Firemen`s Pension   		94650 - Lebanon Firemen`s Pension   

										94670		BA Central Florida Health Al		94670 - BA Central Florida Health Al

										94700		Linda Hall Library Trusts   		94700 - Linda Hall Library Trusts   

										94800		Lehigh Cty Empl Ret         		94800 - Lehigh Cty Empl Ret         

										94802		Lehigh Valley Com. Fdn.		94802 - Lehigh Valley Com. Fdn.

										94810		Libertyville, Firefighters’		94810 - Libertyville, Firefighters’

										94815		Edward H. Linde Tr.		94815 - Edward H. Linde Tr.

										94820		Link-Belt Construction Co   		94820 - Link-Belt Construction Co   

										94822		Lippman Kanfer Family Fndtn 		94822 - Lippman Kanfer Family Fndtn 

										94824		Local 803 H&W		94824 - Local 803 H&W

										94826		Local 305 CIO's Pension Fund		94826 - Local 305 CIO's Pension Fund

										94827		Local 338 H&W		94827 - Local 338 H&W

										94828		Local 363 Pension Fund E    		94828 - Local 363 Pension Fund E    

										94829		Local 1102 Retirement Svgs  		94829 - Local 1102 Retirement Svgs  

										94830		Lock Haven Employees Ret    		94830 - Lock Haven Employees Ret    

										94831		Lock Haven Police Death Ben 		94831 - Lock Haven Police Death Ben 

										94832		Lock Haven Police Pension   		94832 - Lock Haven Police Pension   

										94840		Los Angeles Metro Authority 		94840 - Los Angeles Metro Authority 

										94841		Los Angeles MTA Distressed  		94841 - Los Angeles MTA Distressed  

										94842		Louisiana Carpenters Pension		94842 - Louisiana Carpenters Pension

										94843		Gulf Coast Carpenters Health		94843 - Gulf Coast Carpenters Health

										94844		Louisiana Carpenters Retirem		94844 - Louisiana Carpenters Retirem

										94845		Louisiana School Emp Ret    		94845 - Louisiana School Emp Ret    

										94850		Lower Chichester Police Pens		94850 - Lower Chichester Police Pens

										94890		Luzerne County Employees Ret		94890 - Luzerne County Employees Ret

										94900		Lycoming Cty Empl Ret       		94900 - Lycoming Cty Empl Ret       

										95000		Magee-Womens Funded Deprec		95000 - Magee-Womens Funded Deprec

										95001		Magee-Womens Foundation		95001 - Magee-Womens Foundation

										95050		Macdonald, Dr J Foundation		95050 - Macdonald, Dr J Foundation

										95055		Madison Cultural Arts Supprt		95055 - Madison Cultural Arts Supprt

										95056		Madison Cultural Arts Supprt		95056 - Madison Cultural Arts Supprt

										95057		Martin Memorial Health Sys  		95057 - Martin Memorial Health Sys  

										95060		Margaret Clark Morgan Fdtn  		95060 - Margaret Clark Morgan Fdtn  

										95061		M. Clark Morgan Fdtn (Fixed)		95061 - M. Clark Morgan Fdtn (Fixed)

										95062		Maryland BD Education OPEB  		95062 - Maryland BD Education OPEB  

										95063		NT - Walter, Matthew D.		95063 - NT - Walter, Matthew D.

										95065		MCKEE SHORT TERM INVEST     		95065 - MCKEE SHORT TERM INVEST     

										95068		Maryland-NCPPC ERS		95068 - Maryland-NCPPC ERS

										95071		Maywood Firefighters		95071 - Maywood Firefighters

										95075		Meadville Employees' Pension		95075 - Meadville Employees' Pension

										95076		Meadville Firemen's Pension 		95076 - Meadville Firemen's Pension 

										95077		Meadville Police Pension    		95077 - Meadville Police Pension    

										95078		Meadville Medical Center    		95078 - Meadville Medical Center    

										95079		Meadville Medical Center		95079 - Meadville Medical Center

										95082		George & Margaret Mee		95082 - George & Margaret Mee

										95090		South Broward Hospital Distr		95090 - South Broward Hospital Distr

										95100		Mercer Cty Empl Ret         		95100 - Mercer Cty Empl Ret         

										95101		Mercer Cty Empl Ret - Value 		95101 - Mercer Cty Empl Ret - Value 

										95105		MERS of Michigan		95105 - MERS of Michigan

										95110		MERS Michigan FIXED         		95110 - MERS Michigan FIXED         

										95111		MERS Michigan FIXED ILLIQUID		95111 - MERS Michigan FIXED ILLIQUID

										95115		Mercy Foundations           		95115 - Mercy Foundations           

										95118		Mercy Hosp Iowa FUNDED DEPR 		95118 - Mercy Hosp Iowa FUNDED DEPR 

										95119		Mercy Iowa Empl PENS TRUST  		95119 - Mercy Iowa Empl PENS TRUST  

										95120		Memphis Jewish Federation		95120 - Memphis Jewish Federation

										95127		MMRMA		95127 - MMRMA

										95130		Middletown Retirement System		95130 - Middletown Retirement System

										95135		Midwesterm Teamsters		95135 - Midwesterm Teamsters

										95145		Milbank Memorial Fund       		95145 - Milbank Memorial Fund       

										95150		Met Life - Broad Market		95150 - Met Life - Broad Market

										95151		Met Life - Intermed Broad		95151 - Met Life - Intermed Broad

										95155		Minneapolis Jewish- SGC		95155 - Minneapolis Jewish- SGC

										95156		Minneapolis Jewish- IGC		95156 - Minneapolis Jewish- IGC

										95160		District 82 Painting		95160 - District 82 Painting

										95168		Miramar Firefighters'		95168 - Miramar Firefighters'

										95175		MISERICORDIA                		95175 - MISERICORDIA                

										95195		Mon Valley Hospital Inc     		95195 - Mon Valley Hospital Inc     

										95200		Monroe Cty Empl Ret         		95200 - Monroe Cty Empl Ret         

										95250		Montour Cty Empl Ret        		95250 - Montour Cty Empl Ret        

										95251		Montour School District		95251 - Montour School District

										95350		Morgantown Empl Ret Benefit 		95350 - Morgantown Empl Ret Benefit 

										95353		Ron & Ann Morford		95353 - Ron & Ann Morford

										95355		Morgantown Utility Board    		95355 - Morgantown Utility Board    

										95357		Naperville Firefighter's		95357 - Naperville Firefighter's

										95360		Navistar, Inc.		95360 - Navistar, Inc.

										95370		Mundelein FF Pension Fund		95370 - Mundelein FF Pension Fund

										95375		Steve Muss                  		95375 - Steve Muss                  

										95400		Mount St. Scholastica       		95400 - Mount St. Scholastica       

										95530		New Island Investors LP     		95530 - New Island Investors LP     

										95543		New Mexico PERA             		95543 - New Mexico PERA             

										95545		New Orleans ILA             		95545 - New Orleans ILA             

										95547		New Hampshire Retirement Sys		95547 - New Hampshire Retirement Sys

										95550		New Port Richey Fire Pension		95550 - New Port Richey Fire Pension

										95600		New World Symphony          		95600 - New World Symphony          

										95620		NJ Transit Union Retire Plan		95620 - NJ Transit Union Retire Plan

										95795		Normal FF Pension Fund		95795 - Normal FF Pension Fund

										95796		Normal Police Pension		95796 - Normal Police Pension

										95800		Northampton Cty Empl Ret    		95800 - Northampton Cty Empl Ret    

										95801		Northampton Hugh Moore      		95801 - Northampton Hugh Moore      

										95802		Northampton Cty - SMID		95802 - Northampton Cty - SMID

										95803		Northampton County - LCV		95803 - Northampton County - LCV

										95804		Northampton Cty-Fixed		95804 - Northampton Cty-Fixed

										95813		NT - American Bar Assoc		95813 - NT - American Bar Assoc

										95815		Northern CA Tile Industry   		95815 - Northern CA Tile Industry   

										95822		NT - Wexler, Robert J.		95822 - NT - Wexler, Robert J.

										95824		NT - AFEBT NSL		95824 - NT - AFEBT NSL

										95825		NT - Army Emergency Relief  		95825 - NT - Army Emergency Relief  

										95826		NT - AFEBT		95826 - NT - AFEBT

										95827		NT - AFGT		95827 - NT - AFGT

										95828		NT - Sun Chemical Retiremnt 		95828 - NT - Sun Chemical Retiremnt 

										95829		NT - Oakleigh Thorne		95829 - NT - Oakleigh Thorne

										95830		Northumberland Cty Empl     		95830 - Northumberland Cty Empl     

										95831		NT - McCormack Trust-G Smith		95831 - NT - McCormack Trust-G Smith

										95832		NT - ALSAM Foundation       		95832 - NT - ALSAM Foundation       

										95833		NT - Wexter Family Trust		95833 - NT - Wexter Family Trust

										95834		NT - E&A Shay		95834 - NT - E&A Shay

										95835		NT - Lauder & Sons          		95835 - NT - Lauder & Sons          

										95836		NT - Pennington Foundation		95836 - NT - Pennington Foundation

										95837		NT - Goldman, Daniel Trust		95837 - NT - Goldman, Daniel Trust

										95838		NT - Goldman, William Trust		95838 - NT - Goldman, William Trust

										95839		NT - Goldman, Alice Trust		95839 - NT - Goldman, Alice Trust

										95840		NT - Lauder and Sons Tr # 2 		95840 - NT - Lauder and Sons Tr # 2 

										95841		NT - Engelstad Family Fdn   		95841 - NT - Engelstad Family Fdn   

										95842		NT - McCormack Trust-W Smith		95842 - NT - McCormack Trust-W Smith

										95843		NT - duPont, Jessie		95843 - NT - duPont, Jessie

										95844		NT - Patterson Foundation		95844 - NT - Patterson Foundation

										95846		NT - Bristlecone Investments		95846 - NT - Bristlecone Investments

										95847		NT - Little Harbor		95847 - NT - Little Harbor

										95850		Northumberland Cty - Eqy    		95850 - Northumberland Cty - Eqy    

										95851		Northumberland Cty - Fixed  		95851 - Northumberland Cty - Fixed  

										95852		NT - Avalon Investments, LP		95852 - NT - Avalon Investments, LP

										95853		NT - Biltmore Investments		95853 - NT - Biltmore Investments

										95854		NT - Northwoodside Invest		95854 - NT - Northwoodside Invest

										95855		NT - Shoreside Investments		95855 - NT - Shoreside Investments

										95900		Nuns - CCSF                 		95900 - Nuns - CCSF                 

										95903		Nuns - Plant                		95903 - Nuns - Plant                

										95905		Nuns - Health               		95905 - Nuns - Health               

										95950		NEW YORK POWER AUTHORITY    		95950 - NEW YORK POWER AUTHORITY    

										95955		NY Power NDT		95955 - NY Power NDT

										96000		Oakland County Employee Ret 		96000 - Oakland County Employee Ret 

										96001		Oakland County VEBA         		96001 - Oakland County VEBA         

										96002		Oakland Cty Road Commission 		96002 - Oakland Cty Road Commission 

										96003		Oakland Cty. Retiree Trust  		96003 - Oakland Cty. Retiree Trust  

										96004		Oakland County Superseding		96004 - Oakland County Superseding

										96005		OCAI/1995 LP                		96005 - OCAI/1995 LP                

										96009		NT - Walter, Peter		96009 - NT - Walter, Peter

										96010		OCHN		96010 - OCHN

										96011		OCHN Internal Services		96011 - OCHN Internal Services

										96013		NT - Parfet, William U.		96013 - NT - Parfet, William U.

										96014		NT - Solutia Inc Savings		96014 - NT - Solutia Inc Savings

										96015		OVHS Education & Endowment  		96015 - OVHS Education & Endowment  

										96016		OVHS POOL B                 		96016 - OVHS POOL B                 

										96017		OVHS POOL C                 		96017 - OVHS POOL C                 

										96018		Oakbrook Terrace Police		96018 - Oakbrook Terrace Police

										96020		Oklahoma UM Diversified Fund		96020 - Oklahoma UM Diversified Fund

										96021		Oklahoma UM Endowment Fund  		96021 - Oklahoma UM Endowment Fund  

										96022		OKLAHOMA UNITED METHODIST   		96022 - OKLAHOMA UNITED METHODIST   

										96025		Oklahoma OMESEGID		96025 - Oklahoma OMESEGID

										96030		OCAI Four 1999 Ltd Partner  		96030 - OCAI Four 1999 Ltd Partner  

										96033		OECI & Misc. Pension        		96033 - OECI & Misc. Pension        

										96040		Ornamental Institute NY     		96040 - Ornamental Institute NY     

										96045		Oakland Cty Empl Retire Sys 		96045 - Oakland Cty Empl Retire Sys 

										96046		Oakland Cty VEBA            		96046 - Oakland Cty VEBA            

										96047		Oakland Cty IRMB		96047 - Oakland Cty IRMB

										96050		Our Lady of the Lake Univ   		96050 - Our Lady of the Lake Univ   

										96054		Oak Park Firefighters		96054 - Oak Park Firefighters

										96060		Orange Bowl Committee       		96060 - Orange Bowl Committee       

										96090		Painters & Trades #35       		96090 - Painters & Trades #35       

										96091		Painters & Trades # 35 SC   		96091 - Painters & Trades # 35 SC   

										96092		Painters 35 FIXED INCOME    		96092 - Painters 35 FIXED INCOME    

										96093		Painters Allied Annuity FD  		96093 - Painters Allied Annuity FD  

										96095		Painters Dist Council 30 Pen		96095 - Painters Dist Council 30 Pen

										96100		PA Boroughs Balanced		96100 - PA Boroughs Balanced

										96105		Palm Tran Inc./ATU 1577 Pen 		96105 - Palm Tran Inc./ATU 1577 Pen 

										96110		PA Boroughs Fixed Income		96110 - PA Boroughs Fixed Income

										96120		Panama City Police Pension  		96120 - Panama City Police Pension  

										96125		Park Ridge Police		96125 - Park Ridge Police

										96132		Parish Medical Ctr Pension  		96132 - Parish Medical Ctr Pension  

										96133		Paris Firefighters		96133 - Paris Firefighters

										96134		Paris Police Pension Fund		96134 - Paris Police Pension Fund

										96140		Pema Foundation             		96140 - Pema Foundation             

										96147		Inner-City Education		96147 - Inner-City Education

										96150		Pasco-Hernando State Col.		96150 - Pasco-Hernando State Col.

										96175		Peacock Foundation Inc.     		96175 - Peacock Foundation Inc.     

										96190		PSAB		96190 - PSAB

										96191		PSAB		96191 - PSAB

										96200		PA Surf Coal Mining Ins Exch		96200 - PA Surf Coal Mining Ins Exch

										96210		PA TAP                      		96210 - PA TAP                      

										96250		Greater PA Carpenters Med   		96250 - Greater PA Carpenters Med   

										96265		PA CHAMBER BUSINESS INDUSTRY		96265 - PA CHAMBER BUSINESS INDUSTRY

										96270		Penn State Univ-Agg		96270 - Penn State Univ-Agg

										96272		Penn State Univ-Int GC		96272 - Penn State Univ-Int GC

										96275		PSAB		96275 - PSAB

										96282		PA Counties Risk Pool		96282 - PA Counties Risk Pool

										96283		PELICAN Insurance		96283 - PELICAN Insurance

										96284		PA Counties Workers' Comp.		96284 - PA Counties Workers' Comp.

										96290		PBGC		96290 - PBGC

										96300		Perry Cty Empl Ret          		96300 - Perry Cty Empl Ret          

										96350		Philadelphia Gas Works      		96350 - Philadelphia Gas Works      

										96360		co		96360 - co

										96400		Pitcairn-Crabbe Foundation		96400 - Pitcairn-Crabbe Foundation

										96410		Pipefitters Local 120 Pnsn  		96410 - Pipefitters Local 120 Pnsn  

										96420		Newport News Retirement		96420 - Newport News Retirement

										96450		PG Publishing Co. Merged		96450 - PG Publishing Co. Merged

										96500		Plasterers & Cement #526		96500 - Plasterers & Cement #526

										96525		Plasterers & Cement #31		96525 - Plasterers & Cement #31

										96550		Plant City Safety Empl Ret  		96550 - Plant City Safety Empl Ret  

										96551		Plant City Safety Emply. ST		96551 - Plant City Safety Emply. ST

										96580		Pleasant Hills Empl Ret     		96580 - Pleasant Hills Empl Ret     

										96581		Pleasant Hills Police Ret   		96581 - Pleasant Hills Police Ret   

										96591		Plumbers #27 Pension		96591 - Plumbers #27 Pension

										96593		PLUMBERS LOCAL 24 PENSION   		96593 - PLUMBERS LOCAL 24 PENSION   

										96594		Plumbers Local #14 Pension		96594 - Plumbers Local #14 Pension

										96595		Plumbers Local #24 Pension		96595 - Plumbers Local #24 Pension

										96600		P & P #152 Pension Trust		96600 - P & P #152 Pension Trust

										96601		P & P #152 Annuity		96601 - P & P #152 Annuity

										96610		P & P #490 Pension		96610 - P & P #490 Pension

										96612		P & P #490 Profit Sharing		96612 - P & P #490 Profit Sharing

										96650		Pittsburgh Pension Plan     		96650 - Pittsburgh Pension Plan     

										96690		P & P Local #354 Pension    		96690 - P & P Local #354 Pension    

										96694		Plumbers #625		96694 - Plumbers #625

										96695		Plumbers Local Union #16 Pen		96695 - Plumbers Local Union #16 Pen

										96696		Plumbers Local #625		96696 - Plumbers Local #625

										96700		P & S #83 Pension		96700 - P & S #83 Pension

										96703		P & S Local #47 Pension Fund		96703 - P & S Local #47 Pension Fund

										96710		P & S Local #521 Pension    		96710 - P & S Local #521 Pension    

										96750		P & S #73 Pension		96750 - P & S #73 Pension

										96780		Port Authority of AGH Equity		96780 - Port Authority of AGH Equity

										96781		Port Authority of AGH Fixed		96781 - Port Authority of AGH Fixed

										96782		Port Orange Fire & Rescue   		96782 - Port Orange Fire & Rescue   

										96783		Port Orange		96783 - Port Orange

										96800		Potter Cty Empl Ret         		96800 - Potter Cty Empl Ret         

										96801		PHP		96801 - PHP

										96802		PHS		96802 - PHS

										96805		Pressmens Publishers		96805 - Pressmens Publishers

										96810		Princeton Theological       		96810 - Princeton Theological       

										96815		Providence Trust            		96815 - Providence Trust            

										96825		PreferredOne CHP		96825 - PreferredOne CHP

										96833		Pueblo of Sandia		96833 - Pueblo of Sandia

										96834		AST NEW DISC AA PORT		96834 - AST NEW DISC AA PORT

										96837		Quebec, University of		96837 - Quebec, University of

										96840		Quality Vision		96840 - Quality Vision

										96845		Raytheon		96845 - Raytheon

										96870		Reinhart Robert A           		96870 - Reinhart Robert A           

										96880		Reserve Township Police		96880 - Reserve Township Police

										96881		Reserve Twp. Non-Uniform PP		96881 - Reserve Twp. Non-Uniform PP

										96890		Riceland Foods Inc.         		96890 - Riceland Foods Inc.         

										96900		Ridley Township Police      		96900 - Ridley Township Police      

										96901		Ridley Township		96901 - Ridley Township

										96920		Rockford Pipe Trades Pension		96920 - Rockford Pipe Trades Pension

										96940		Rogue Valley Medical Center 		96940 - Rogue Valley Medical Center 

										96950		Rochester Police Pension		96950 - Rochester Police Pension

										96952		Rochester, Borough of		96952 - Rochester, Borough of

										96956		Rock Island Police		96956 - Rock Island Police

										96959		Roland Park Place		96959 - Roland Park Place

										96960		Rolling Meadows Firefighters		96960 - Rolling Meadows Firefighters

										96962		Rolling Meadows Police		96962 - Rolling Meadows Police

										96963		Robert B Fay Jr             		96963 - Robert B Fay Jr             

										96964		Shawn & Heidi Fay           		96964 - Shawn & Heidi Fay           

										96970		Ronald McDonald House/Indian		96970 - Ronald McDonald House/Indian

										96971		Ronald McDonald House (II)		96971 - Ronald McDonald House (II)

										96980		Roofers #30 Pension		96980 - Roofers #30 Pension

										96981		Roofers #30 Annuity		96981 - Roofers #30 Annuity

										97000		Roofers #88 Pension         		97000 - Roofers #88 Pension         

										97010		Rosati, Robert S.		97010 - Rosati, Robert S.

										97030		Ross Township SC		97030 - Ross Township SC

										97032		Ross Township FI		97032 - Ross Township FI

										97033		Ross Township               		97033 - Ross Township               

										97034		Ross Twp Muni Emp Pension   		97034 - Ross Twp Muni Emp Pension   

										97035		Ross Township Police Pension		97035 - Ross Township Police Pension

										97050		Roofers & Waterproofers #37		97050 - Roofers & Waterproofers #37

										97070		Pleasant Rowland Foundation		97070 - Pleasant Rowland Foundation

										97071		Pleasant T Rowland Revocable		97071 - Pleasant T Rowland Revocable

										97080		Royal Oak, City of		97080 - Royal Oak, City of

										97085		RPM Inc.                    		97085 - RPM Inc.                    

										97090		St. Anthony's Medical Center		97090 - St. Anthony's Medical Center

										97093		St Charles Firefighters PENS		97093 - St Charles Firefighters PENS

										97094		St Charles Police Pension   		97094 - St Charles Police Pension   

										97099		St. Francis University		97099 - St. Francis University

										97100		Schenk Kathleen H. Annuity  		97100 - Schenk Kathleen H. Annuity  

										97101		St. Mary's Police Pension   		97101 - St. Mary's Police Pension   

										97102		St. Mary's Non-Uniformed Pns		97102 - St. Mary's Non-Uniformed Pns

										97200		SEIU #144 Nursing Home      		97200 - SEIU #144 Nursing Home      

										97300		Sacred Heart Hospital       		97300 - Sacred Heart Hospital       

										97310		Saginaw Police & Fire Pen   		97310 - Saginaw Police & Fire Pen   

										97315		Ohio School Employees		97315 - Ohio School Employees

										97320		School Sisters of Notre Dame		97320 - School Sisters of Notre Dame

										97322		School Sisters of ND Japan		97322 - School Sisters of ND Japan

										97330		Santa Rosa Children's Hosp. 		97330 - Santa Rosa Children's Hosp. 

										97335		Semmes Bowen & Semmes		97335 - Semmes Bowen & Semmes

										97338		Schuylkill County		97338 - Schuylkill County

										97400		Shadyside Presbyterian		97400 - Shadyside Presbyterian

										97401		Shadyside Presbyterian Rstrc		97401 - Shadyside Presbyterian Rstrc

										97402		Shadyside Presbyterian      		97402 - Shadyside Presbyterian      

										97500		Shaler Police Pension       		97500 - Shaler Police Pension       

										97501		Shaler Union Pension        		97501 - Shaler Union Pension        

										97502		Shaler Non-Union Pension    		97502 - Shaler Non-Union Pension    

										97550		Shapiro Stanley I & Carol E 		97550 - Shapiro Stanley I & Carol E 

										97560		Sharpsburg Police Pension		97560 - Sharpsburg Police Pension

										97600		Sharon Regional Health Sys  		97600 - Sharon Regional Health Sys  

										97640		Sheet Metal Workers 110 Hlth		97640 - Sheet Metal Workers 110 Hlth

										97645		Sheet Metal Workers #218		97645 - Sheet Metal Workers #218

										97650		Srs of Holy Family-Nazareth		97650 - Srs of Holy Family-Nazareth

										97660		Shor Toby                   		97660 - Shor Toby                   

										97680		Shrewsbury Retirement System		97680 - Shrewsbury Retirement System

										97695		Edgemont Equity LP          		97695 - Edgemont Equity LP          

										97700		Srs of St. Joseph Wichita   		97700 - Srs of St. Joseph Wichita   

										97710		Srs of the Precious Blood   		97710 - Srs of the Precious Blood   

										97712		Srs of the Precious Bld Fixe		97712 - Srs of the Precious Bld Fixe

										97720		Sisters Holy Fam Nazareth   		97720 - Sisters Holy Fam Nazareth   

										97730		Srs. of St. Francis         		97730 - Srs. of St. Francis         

										97750		Srs of St Joseph Master Fund		97750 - Srs of St Joseph Master Fund

										97751		Srs of St Joseph of Nazareth		97751 - Srs of St Joseph of Nazareth

										97790		Soc of Holy Child Jesus		97790 - Soc of Holy Child Jesus

										97791		Soc of Holy Child Jesus Ret 		97791 - Soc of Holy Child Jesus Ret 

										97792		SW Ohio Regl Council of Carp		97792 - SW Ohio Regl Council of Carp

										97800		Somerset Cty Empl Ret       		97800 - Somerset Cty Empl Ret       

										97805		SW Comm Health Sys Board SI 		97805 - SW Comm Health Sys Board SI 

										97806		SW Comm Health Sys Long Term		97806 - SW Comm Health Sys Long Term

										97807		SW Comm Health Sys Ret      		97807 - SW Comm Health Sys Ret      

										97811		Steamfitters #449 Pen - EQ		97811 - Steamfitters #449 Pen - EQ

										97813		Steamfitters Local 420 Pens 		97813 - Steamfitters Local 420 Pens 

										97814		Steamfitters Loc 420 Welfare		97814 - Steamfitters Loc 420 Welfare

										97815		Steamfitters #449 Retirement		97815 - Steamfitters #449 Retirement

										97816		Steamfitters #449 Pen - FI		97816 - Steamfitters #449 Pen - FI

										97817		Steamfitters Industry		97817 - Steamfitters Industry

										97818		STA ILA Baltimore Pension   		97818 - STA ILA Baltimore Pension   

										97819		STA ILA Baltimore Benefits  		97819 - STA ILA Baltimore Benefits  

										97820		Local 1102 Storeworkers Ret 		97820 - Local 1102 Storeworkers Ret 

										97821		Stonehouse Point LLC		97821 - Stonehouse Point LLC

										97825		Steel Institute NY          		97825 - Steel Institute NY          

										97828		STA ILA Pen Transition		97828 - STA ILA Pen Transition

										97829		STA ILA Benefits Transition		97829 - STA ILA Benefits Transition

										97835		Stroock Stroock & Lavan     		97835 - Stroock Stroock & Lavan     

										97839		Stumart Partners            		97839 - Stumart Partners            

										97840		Sumter Electric Coop        		97840 - Sumter Electric Coop        

										97844		Suburban General Hospital-EQ		97844 - Suburban General Hospital-EQ

										97845		Suburban General Hospital-FX		97845 - Suburban General Hospital-FX

										97850		Susquehanna Cty Empl Ret		97850 - Susquehanna Cty Empl Ret

										97851		Susquehanna Health System		97851 - Susquehanna Health System

										97852		Susquehanna Health Insurance		97852 - Susquehanna Health Insurance

										97853		Susquehanna Health NUFIC		97853 - Susquehanna Health NUFIC

										97855		Superior Insurance          		97855 - Superior Insurance          

										97860		Taunton Contributory Ret		97860 - Taunton Contributory Ret

										97875		Tift Regional Medical Equity		97875 - Tift Regional Medical Equity

										97876		Tift Regional Medical Fixed		97876 - Tift Regional Medical Fixed

										97880		Temple University Foundation		97880 - Temple University Foundation

										97881		Temple University Hospital		97881 - Temple University Hospital

										97882		Temple University Affiliated		97882 - Temple University Affiliated

										97883		Temple University Benefit		97883 - Temple University Benefit

										97884		Temple University TUHS		97884 - Temple University TUHS

										97885		Temple - American Oncologic		97885 - Temple - American Oncologic

										97886		Temple - Jeanes Hospital		97886 - Temple - Jeanes Hospital

										97887		Temple - Episcopal Hospital		97887 - Temple - Episcopal Hospital

										97888		TUHS Loan Proceeds		97888 - TUHS Loan Proceeds

										97889		Temple-ICR		97889 - Temple-ICR

										97890		Tinicum Twp Police          		97890 - Tinicum Twp Police          

										97891		Tinicum Municipal Empl      		97891 - Tinicum Municipal Empl      

										97892		Temple - AOH		97892 - Temple - AOH

										97900		Trinity Medical Center West 		97900 - Trinity Medical Center West 

										97901		Trinity Hlth Sys Foundation 		97901 - Trinity Hlth Sys Foundation 

										97902		Trinity Tri State Hlth Srvs 		97902 - Trinity Tri State Hlth Srvs 

										97903		Trinity Pension Non-Union   		97903 - Trinity Pension Non-Union   

										97904		Trinity Pension Ohio Nurses 		97904 - Trinity Pension Ohio Nurses 

										97905		Trinity Pension AFSCME/OPEIU		97905 - Trinity Pension AFSCME/OPEIU

										97906		Trinity Med Ctr Fd Dep Core 		97906 - Trinity Med Ctr Fd Dep Core 

										97907		Tri State Hlth Svs Fd Core  		97907 - Tri State Hlth Svs Fd Core  

										97910		Teamsters Local #500		97910 - Teamsters Local #500

										97920		Teamsters Employer 175 & 505		97920 - Teamsters Employer 175 & 505

										97921		Teamsters Local 175 Pension 		97921 - Teamsters Local 175 Pension 

										97922		Teamsters 175-505 Pension SG		97922 - Teamsters 175-505 Pension SG

										97925		SW PA & Maryland Teamsters  		97925 - SW PA & Maryland Teamsters  

										97927		Teamsters Local #491 H&W		97927 - Teamsters Local #491 H&W

										97928		Southern Region of Teamsters		97928 - Southern Region of Teamsters

										97930		Teamsters #210 General		97930 - Teamsters #210 General

										97931		Teamsters #210 Affil Health		97931 - Teamsters #210 Affil Health

										97932		Teamsters #210 Pension		97932 - Teamsters #210 Pension

										97933		Teamsters #210 Annuity		97933 - Teamsters #210 Annuity

										97934		Teamsters #210 Scholarship		97934 - Teamsters #210 Scholarship

										97935		Teamsters #210 Legal		97935 - Teamsters #210 Legal

										97940		Teamsters Local #677		97940 - Teamsters Local #677

										97950		Teamsters Construction Ind  		97950 - Teamsters Construction Ind  

										97953		Teamsters #210 Affiliated		97953 - Teamsters #210 Affiliated

										97955		Teamsters Local #211 Pension		97955 - Teamsters Local #211 Pension

										97957		Teamsters Local #639		97957 - Teamsters Local #639

										97959		Teamsters Local #863 Pension		97959 - Teamsters Local #863 Pension

										97960		Teamsters 731 Pension Plan  		97960 - Teamsters 731 Pension Plan  

										97961		Teamsters 731 Health Welfare		97961 - Teamsters 731 Health Welfare

										97963		Local 731 Garage Attendants		97963 - Local 731 Garage Attendants

										97965		Teamsters Local #819		97965 - Teamsters Local #819

										97970		Texas Medical Liability Tr  		97970 - Texas Medical Liability Tr  

										97975		Teamsters #500 Severance    		97975 - Teamsters #500 Severance    

										97980		TMT & BT Annuity Pension    		97980 - TMT & BT Annuity Pension    

										97985		Towson UF Endowment AGG		97985 - Towson UF Endowment AGG

										97986		Towson UF Endowment SGC		97986 - Towson UF Endowment SGC

										97987		Towson UF Operating SGC		97987 - Towson UF Operating SGC

										97990		TTC Collective Inv Fund     		97990 - TTC Collective Inv Fund     

										97991		TTC Common Trust Fund       		97991 - TTC Common Trust Fund       

										97992		TTC - DVR Family Trust		97992 - TTC - DVR Family Trust

										97993		TTC - Jane Flato Smith Fmly		97993 - TTC - Jane Flato Smith Fmly

										97994		TTC Smith Trust 2 FBO Edward		97994 - TTC Smith Trust 2 FBO Edward

										97995		TTC - Mary Louise Flato		97995 - TTC - Mary Louise Flato

										98000		Tioga Cty Empl Ret		98000 - Tioga Cty Empl Ret

										98100		Uniontown Health Resources  		98100 - Uniontown Health Resources  

										98110		UFCW 227 Pension Fund       		98110 - UFCW 227 Pension Fund       

										98115		USW America Staff		98115 - USW America Staff

										98116		USW Strike & Defense		98116 - USW Strike & Defense

										98117		USW General		98117 - USW General

										98118		USW Postretirement		98118 - USW Postretirement

										98119		USW Education		98119 - USW Education

										98120		USW District #7             		98120 - USW District #7             

										98123		US Army Dental Trust		98123 - US Army Dental Trust

										98125		UAW Allis Chalmers		98125 - UAW Allis Chalmers

										98140		USM Foundation		98140 - USM Foundation

										98150		Una Chapman Cox Foundation  		98150 - Una Chapman Cox Foundation  

										98160		United Scenic Artists       		98160 - United Scenic Artists       

										98170		Union Dale Cemetery		98170 - Union Dale Cemetery

										98172		Union Mutual Pension		98172 - Union Mutual Pension

										98175		Upper Peninsula P&P Pension 		98175 - Upper Peninsula P&P Pension 

										98176		Upstate Medical Ret Plan		98176 - Upstate Medical Ret Plan

										98177		Upstate Sustaining IGC		98177 - Upstate Sustaining IGC

										98178		Upstate Sustaining Short		98178 - Upstate Sustaining Short

										98200		United Stars Holdings Inc.		98200 - United Stars Holdings Inc.

										98205		Urban Land Inst Foundation  		98205 - Urban Land Inst Foundation  

										98206		Urban Land Institute Fund   		98206 - Urban Land Institute Fund   

										98207		Urban Land Inst Loan Accts  		98207 - Urban Land Inst Loan Accts  

										98210		Ursuline Srs of Cleveland		98210 - Ursuline Srs of Cleveland

										98215		VACo/VML Pooled OPEB Trust		98215 - VACo/VML Pooled OPEB Trust

										98216		Vanderburgh County Sherriff 		98216 - Vanderburgh County Sherriff 

										98220		Vernon Hills Police Pension 		98220 - Vernon Hills Police Pension 

										98222		Village of Milan Police		98222 - Village of Milan Police

										98224		Village of Palatine Police		98224 - Village of Palatine Police

										98225		Ascension Healthcare		98225 - Ascension Healthcare

										98230		Volvo Group Retire Trust    		98230 - Volvo Group Retire Trust    

										98250		Urbana Illinois Police      		98250 - Urbana Illinois Police      

										98259		Valley Hospital Association,		98259 - Valley Hospital Association,

										98270		VGM Group, Inc.		98270 - VGM Group, Inc.

										98275		W. Jerome Frautschi		98275 - W. Jerome Frautschi

										98277		W. Jerome Frautschi GRAT 3		98277 - W. Jerome Frautschi GRAT 3

										98278		W. Jerome Frautschi Grat 6		98278 - W. Jerome Frautschi Grat 6

										98300		Warren Cty Empl Ret         		98300 - Warren Cty Empl Ret         

										98310		WakeMed		98310 - WakeMed

										98311		WakeMed Operating ST Fixed		98311 - WakeMed Operating ST Fixed

										98312		WakeMed Short Term Fixed 2		98312 - WakeMed Short Term Fixed 2

										98379		Mid-Atlantic Carp Health    		98379 - Mid-Atlantic Carp Health    

										98380		Mid-Atlantic Carp Pension   		98380 - Mid-Atlantic Carp Pension   

										98400		Washington Cty Empl Ret     		98400 - Washington Cty Empl Ret     

										98405		Washington Hospital Dep FD  		98405 - Washington Hospital Dep FD  

										98420		Washington DC Cement Masons 		98420 - Washington DC Cement Masons 

										98421		Wash. DC Cement Masons Fixed		98421 - Wash. DC Cement Masons Fixed

										98450		Waterford Township Empl Ret 		98450 - Waterford Township Empl Ret 

										98458		Harry S. Tack FIXED		98458 - Harry S. Tack FIXED

										98460		Watson Institute            		98460 - Watson Institute            

										98461		Harry Tack Watson FDN		98461 - Harry Tack Watson FDN

										98462		DT Watson Rehab Hospital		98462 - DT Watson Rehab Hospital

										98470		Warehouse Employees #730		98470 - Warehouse Employees #730

										98471		Warehouse #730 Illiquid		98471 - Warehouse #730 Illiquid

										98500		Wayne Cty Empl Ret          		98500 - Wayne Cty Empl Ret          

										98502		Wilkinsburg Employee's Pensi		98502 - Wilkinsburg Employee's Pensi

										98503		Wilkinsburg Firefighters Pen		98503 - Wilkinsburg Firefighters Pen

										98504		Wilkinsburg Police Pension		98504 - Wilkinsburg Police Pension

										98525		WEA Insurance		98525 - WEA Insurance

										98530		City of Wheaton		98530 - City of Wheaton

										98600		Weirton WV Fire Pension		98600 - Weirton WV Fire Pension

										98601		Weirton WV Police Pension		98601 - Weirton WV Police Pension

										98650		W. Buffalo Non-Uniformed Pns		98650 - W. Buffalo Non-Uniformed Pns

										98651		W. Buffalo R. Lohr Pension  		98651 - W. Buffalo R. Lohr Pension  

										98700		W Penn Allegheny Health Sys 		98700 - W Penn Allegheny Health Sys 

										98701		W Penn Agh Health Sys Fixed 		98701 - W Penn Agh Health Sys Fixed 

										98702		West Penn Hospital Funded   		98702 - West Penn Hospital Funded   

										98703		West Penn Hosp Foundation		98703 - West Penn Hosp Foundation

										98706		WPA Electrical Insurance		98706 - WPA Electrical Insurance

										98708		WPA Electrical Pension		98708 - WPA Electrical Pension

										98710		WPA School for the Blind    		98710 - WPA School for the Blind    

										98711		WPA School for the Deaf     		98711 - WPA School for the Deaf     

										98712		WPA School Blind Child. SCC		98712 - WPA School Blind Child. SCC

										98730		WV Laborers Pension		98730 - WV Laborers Pension

										98731		WV Laborers Welfare		98731 - WV Laborers Welfare

										98732		WV Laborers Profit Sharing  		98732 - WV Laborers Profit Sharing  

										98740		WV P & S Welfare		98740 - WV P & S Welfare

										98742		WV Pipe Trades		98742 - WV Pipe Trades

										98743		P & P Local 152 Annuity     		98743 - P & P Local 152 Annuity     

										98744		P & P Local 152 Pension     		98744 - P & P Local 152 Pension     

										98745		WV P & S Trust Fund         		98745 - WV P & S Trust Fund         

										98760		WPA School - Blind Children		98760 - WPA School - Blind Children

										98797		Eleanor F Werra Rev Trust   		98797 - Eleanor F Werra Rev Trust   

										98800		Westfall Sandra K.          		98800 - Westfall Sandra K.          

										98850		Westmoreland Cty Empl Ret   		98850 - Westmoreland Cty Empl Ret   

										98860		Westmoreland Hosp Fnd Deprec		98860 - Westmoreland Hosp Fnd Deprec

										98865		Westmoreland Hosp Defind Ben		98865 - Westmoreland Hosp Defind Ben

										98890		Wheeling Municipal Empl Ret 		98890 - Wheeling Municipal Empl Ret 

										98891		Wheeling Firemens Pension   		98891 - Wheeling Firemens Pension   

										98892		Wheeling Police Pension     		98892 - Wheeling Police Pension     

										99000		Williamsport Offcrs & Empl  		99000 - Williamsport Offcrs & Empl  

										99002		Williamsport Fire           		99002 - Williamsport Fire           

										99004		Williamsport Police         		99004 - Williamsport Police         

										99020		Western Springs Police Pen		99020 - Western Springs Police Pen

										99025		Winnetka Firefighters'		99025 - Winnetka Firefighters'

										99026		Winnetka Police		99026 - Winnetka Police

										99150		Wilson Barry L. M.D.        		99150 - Wilson Barry L. M.D.        

										99170		Winston-Salem               		99170 - Winston-Salem               

										99175		Winston-Salem Reserve 2		99175 - Winston-Salem Reserve 2

										99200		Wyoming Cty Empl Ret		99200 - Wyoming Cty Empl Ret

										99250		The Woodlands Foundation    		99250 - The Woodlands Foundation    

										99300		Wyoming County Empl Ret     		99300 - Wyoming County Empl Ret     

										99301		Wyoming County		99301 - Wyoming County

										99350		Wyoming State Treasurer's		99350 - Wyoming State Treasurer's

										99351		Wyoming  Non-Managed		99351 - Wyoming  Non-Managed

										99352		WILD - Non Managed		99352 - WILD - Non Managed

										99353		WYLONG- Non Managed		99353 - WYLONG- Non Managed

										99650		York County Employees		99650 - York County Employees

										99680		Yuhasz George A. & Janet    		99680 - Yuhasz George A. & Janet    

										99800		POWER                       		99800 - POWER                       

										99900		Zoar Home Endowment		99900 - Zoar Home Endowment

										99999		TEST Preferred Account		99999 - TEST Preferred Account





FIC Account

						2		3		4		5		6		7		8		9		10		11		12		13		14		15		16		17		18		19		20		21		22		23		24		25		26		27		28		29		30		31		32		33		34		35		36		37		38		39		40		41		42		43		44		45		46		47		48		49		50		51		52		53		54		55		56		57		58		59		60		61		62		63		64		65		66		67		68		69		70		71		72		73		74		75		76		77		78		79		80		81		82		83		84		85		86		87		88		89		90		91		92		93		94		95		96		97		98		99		100		101		102		103		104		105		106		107		108		109		110		111		112		113		114

				code		Cash (%)		Nominal Tsy (%)		Tips (%)		Total Treasury  (%)		Agency (%)		Supranationals (%)		Sovereign (%)		Local Authority (%)		Industrials (%)		Financials (%)		Utilities (%)		Total Corporates (%)		MBS - Passthru (%)		MBS - ARM (%)		CMO (%)		ABS (%)		CMBS (%)		ETF or Mutual Fund (%)		TOTAL (%)		MV		# of Issues		Avg Coupon		Avg Quality		Maturity Yrs		Avg Maturity		Current Yield		YTM		YTW		Modified Duration		Spread Duration		Effective Duration		Convexity		Avg Price		OAS		Cash (%)2		Treasury (%)		Agency (%)3		AAA (%)		AAA Total (%)		AA (%)		A (%)		BBB (%)		BB (%)		B (%)		CCC (%)		CC (%)		C (%)		Default (%)		NA (%)		Quality TOTAL (%)		AVG LIFE (0-2.99 Yrs)		AVG LIFE (3-4.99 Yrs)		AVG LIFE (5-6.99 Yrs)		AVG LIFE (7-9.99 Yrs)		AVG LIFE (10-19.99 Yrs)		AVG LIFE (> 20 Yrs)		AC (0-0.99)		AC (1-1.99)		AC (2-2.99)		AC (3-3.99)		AC (4-4.99)		AC (5-5.99)		AC (6-6.99)		AC (7-7.99)		AC (8-8.99)		AC (9-9.99)		AC (10-14.99)		AC (> 15)		ED (< 0)		ED (0-0.99)		ED (1-1.99)		ED (2-2.99)		ED (3-3.99)		ED (4-4.99)		ED (5-5.99)		ED (6-6.99)		ED (7-7.99)		ED (8-8.99)		ED (9-9.99)		ED (> 10)		CED (<0)		CED (0-0.99)		CED (1-1.99)		CED (2-2.99)		CED (3-3.99)		CED (4-4.99)		CED (5-5.99)		CED (6-6.99)		CED (7-7.99)		CED (8-8.99)		CED (9-9.99)		CED (> 10)		Contribution - Cash		Contribution - Nominal Tsy		Contribution - TIPS		Contribution - Treasury TOTAL		Contribution - Agency		Contribution - Supra		Contribution - Sovereign		Contribution - Local Authority		Contribution - Industrials		Contribution - Financials		Contribution - Utilities		Contribution - Corporates TOTAL		Contribution - MBS - Passthru		Contribution - MBS - ARM		Contribution - CMO		Contribution - ABS		Contribution - CMBS		Contribution - ETF or Mutual Fund		Contribution - TOTAL		AVG LIFE (0-0.99 Yrs)		AVG LIFE (1-2.99 Yrs)

				27819		1.34		31.85		4.81		36.66		8.91						0		21.12		16.44		2.29		39.85		2.58						10.55		0.1				100						2.671		Aa2		4.342		4.311		2.597		2.002		1.992		3.999		2.098		3.903		0.09		102.954		30		1.34		36.66		8.91		13.41		60.33		9.38		22.94		7.35																100		999		34.7		22.69		11.63						4.81		11.35		48.48		29.4		3.28		1.16		1.52														9.71		9.68		16.59		22.96		10		13.81		7.86		5.86		3.28		0.25				0		0.378		0.377		0.647		0.896		0.39		0.539		0.306		0.228		0.128		0.009		0		0.001		1.688		0.184		1.872		0.259						0		0.882		0.529		0.095		1.506		0.082						0.183		0				3.903		7.46		23.52





FIC BM
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				code		Cash (%)		Nominal Tsy (%)		Tips (%)		Total Treasury  (%)		Agency (%)		Supranationals (%)		Sovereign (%)		Local Authority (%)		Industrials (%)		Financials (%)		Utilities (%)		Total Corporates (%)		MBS - Passthru (%)		MBS - ARM (%)		CMO (%)		ABS (%)		CMBS (%)		ETF or Mutual Fund (%)		TOTAL (%)		MV		# of Issues		Avg Coupon		Avg Quality		Maturity Yrs		Avg Maturity		Current Yield		YTM		YTW		Modified Duration		Spread Duration		Effective Duration		Convexity		Avg Price		OAS		Cash (%)2		Treasury (%)		Agency (%)3		AAA (%)		AAA Total (%)		AA (%)		A (%)		BBB (%)		BB (%)		B (%)		CCC (%)		CC (%)		C (%)		Default (%)		NA (%)		Quality TOTAL (%)		AVG LIFE (0-2.99 Yrs)		AVG LIFE (3-4.99 Yrs)		AVG LIFE (5-6.99 Yrs)		AVG LIFE (7-9.99 Yrs)		AVG LIFE (10-19.99 Yrs)		AVG LIFE (> 20 Yrs)		AC (0-0.99)		AC (1-1.99)		AC (2-2.99)		AC (3-3.99)		AC (4-4.99)		AC (5-5.99)		AC (6-6.99)		AC (7-7.99)		AC (8-8.99)		AC (9-9.99)		AC (10-14.99)		AC (> 15)		ED (< 0)		ED (0-0.99)		ED (1-1.99)		ED (2-2.99)		ED (3-3.99)		ED (4-4.99)		ED (5-5.99)		ED (6-6.99)		ED (7-7.99)		ED (8-8.99)		ED (9-9.99)		ED (> 10)		CED (<0)		CED (0-0.99)		CED (1-1.99)		CED (2-2.99)		CED (3-3.99)		CED (4-4.99)		CED (5-5.99)		CED (6-6.99)		CED (7-7.99)		CED (8-8.99)		CED (9-9.99)		CED (> 10)		Contribution - Cash		Contribution - Nominal Tsy		Contribution - TIPS		Contribution - Treasury TOTAL		Contribution - Agency		Contribution - Supra		Contribution - Sovereign		Contribution - Local Authority		Contribution - Industrials		Contribution - Financials		Contribution - Utilities		Contribution - Corporates TOTAL		Contribution - MBS - Passthru		Contribution - MBS - ARM		Contribution - CMO		Contribution - ABS		Contribution - CMBS		Contribution - ETF or Mutual Fund		Contribution - TOTAL		AVG LIFE (0-0.99 Yrs)		AVG LIFE (1-2.99 Yrs)

				BCIGC				61.45				61.45		3.85		2.44		0.96		0.67		17		12.14		1.49		30.63														100		12182245000000		4937		2.646		Aa2		4.292		4.26		2.573		1.941		1.93		3.935		1.565		3.91		0.106		102.942		24				61.45		3.85		0.8		66.1		4.24		13.41		16.25																100		999		27.82		18.52		15.71		0.02				0.03		24.7		47.01		16.93		7.19		2.14		1.13		0.54		0.26		0.05		0.02						0.57		22.34		17.97		15.18		14.29		10.2		9.67		6.38		2.98		0.42				0		0.022		0.873		0.702		0.593		0.558		0.398		0.378		0.249		0.116		0.016		0				2.34				2.34		0.12		0.076		0.044		0.026		0.736		0.499		0.069		1.304														3.91		0.46		37.47






Performance

		C.S. McKee, L.P.																						Asset Allocation																0

		Account Overview																						As of		12/31/19

																																												Fixed?		Y

		STA ILA Baltimore Pension   																						Large-Cap Equity				$   - 0				0.00%										Holdings		Net Hidden?		Y						N

																								Small-Cap Equity				$   - 0				0.00%												Bench Hidden?		N						N

																								Fixed Income				$   6,042,542.68				99.24%										Transactions		Other years Hidden?		Y						Y

																								Intl Mutual Fund				$   - 0				0.00%												123119

																								Cash				$   46,143.78				0.76%										Pending Trades						27818

		Client Code:		97818																				Other				$   - 0				0.00%

		As Of Date:		12/31/19																				Total Portfolio:				$   6,088,686.46				100.00%								12 31 2019		FI Characteristics

		Report:		Calendar





		Performance

		As of		12/31/19



		Portfolio Summary - Month-to-Date				Total Portfolio						Large-Cap Equity						Small-Cap Equity						Total Domestic Equity						Fixed Income						Intl Mutual Fund



		Beginning Market Value:				6,349,453.48						- 0						- 0						- 0						6,349,453.48						- 0



		Net Contributions (Distributions):				(275,000.00)						- 0						- 0						- 0						(275,000.00)						- 0



		Income:				16,926.79						- 0						- 0						- 0						16,926.79						- 0



		Market Appreciation (Depreciation):				(2,693.80)						- 0						- 0						- 0						(2,693.80)						- 0



		Ending Market Value:				6,088,686.46						- 0						- 0						- 0						6,088,686.46						- 0



		Dollar-Weighted Return:				0.22%						 -       						 -       						 -       						0.22%						 -       





		Time-Weighted Returns				Total Portfolio						Large-Cap Equity						Small-Cap Equity						Total Domestic Equity						Fixed Income						Intl Mutual Fund

				Performance Start Date:		11/1/09						N/A						N/A						N/A						11/1/09						N/A



														Ex Cash						Ex Cash						Ex Cash						Ex Cash

		MTD		Gross		0.23%						  -  		  -  				  -  		  -  				  -  		  -  				0.23%		0.23%				  -  

				Net		0.21%						  -  		  -  				  -  		  -  				  -  		  -  				0.21%		0.21%				  -  

				Benchmark		0.13%						  -  		  -  				  -  		  -  				  -  		  -  				0.13%		0.13%				  -  

				Value Added (Gross)		0.10%						  -  		  -  				  -  		  -  				  -  		  -  				0.10%		0.10%				  -  



		QTD		Gross		0.55%						  -  		  -  				  -  		  -  				  -  		  -  				0.55%		0.55%				  -  

				Net		0.48%						  -  		  -  				  -  		  -  				  -  		  -  				0.48%		0.49%				  -  

				Benchmark		0.37%						  -  		  -  				  -  		  -  				  -  		  -  				0.37%		0.37%				  -  

				Value Added (Gross)		0.18%						  -  		  -  				  -  		  -  				  -  		  -  				0.18%		0.18%				  -  



		YTD		Gross		7.46%						  -  		  -  				  -  		  -  				  -  		  -  				7.46%		7.46%				  -  

				Net		7.19%						  -  		  -  				  -  		  -  				  -  		  -  				7.19%		7.19%				  -  

				Benchmark		6.80%						  -  		  -  				  -  		  -  				  -  		  -  				6.80%		6.80%				  -  

				Value Added (Gross)		0.66%						  -  		  -  				  -  		  -  				  -  		  -  				0.66%		0.66%				  -  



		1 Year		Gross		7.46%						  -  		  -  				  -  		  -  				  -  		  -  				7.46%		7.46%				  -  

				Net		7.19%						  -  		  -  				  -  		  -  				  -  		  -  				7.19%		7.19%				  -  

				Benchmark		6.80%						  -  		  -  				  -  		  -  				  -  		  -  				6.80%		6.80%				  -  

				Value Added (Gross)		0.66%						  -  		  -  				  -  		  -  				  -  		  -  				0.66%		0.66%				  -  



		2 Year		Gross		4.15%						  -  		  -  				  -  		  -  				  -  		  -  				4.15%		4.09%				  -  

				Net		3.89%						  -  		  -  				  -  		  -  				  -  		  -  				3.89%		3.83%				  -  

				Benchmark		3.80%						  -  		  -  				  -  		  -  				  -  		  -  				3.80%		3.80%				  -  

				Value Added (Gross)		0.35%						  -  		  -  				  -  		  -  				  -  		  -  				0.35%		0.29%				  -  



		3 Year		Gross		3.60%						  -  		  -  				  -  		  -  				  -  		  -  				3.60%		3.55%				  -  

				Net		3.34%						  -  		  -  				  -  		  -  				  -  		  -  				3.34%		3.30%				  -  

				Benchmark		3.24%						  -  		  -  				  -  		  -  				  -  		  -  				3.24%		3.24%				  -  

				Value Added (Gross)		0.36%						  -  		  -  				  -  		  -  				  -  		  -  				0.36%		0.31%				  -  



		4 Year		Gross		3.24%						  -  		  -  				  -  		  -  				  -  		  -  				3.24%		3.20%				  -  

				Net		2.98%						  -  		  -  				  -  		  -  				  -  		  -  				2.98%		2.95%				  -  

				Benchmark		2.95%						  -  		  -  				  -  		  -  				  -  		  -  				2.95%		2.95%				  -  

				Value Added (Gross)		0.29%						  -  		  -  				  -  		  -  				  -  		  -  				0.29%		0.25%				  -  



		5 Year		Gross		2.97%						  -  		  -  				  -  		  -  				  -  		  -  				2.97%		2.95%				  -  

				Net		2.73%						  -  		  -  				  -  		  -  				  -  		  -  				2.73%		2.70%				  -  

				Benchmark		2.57%						  -  		  -  				  -  		  -  				  -  		  -  				2.57%		2.57%				  -  

				Value Added (Gross)		0.40%						  -  		  -  				  -  		  -  				  -  		  -  				0.40%		0.38%				  -  



		6 Year		Gross		3.02%						  -  		  -  				  -  		  -  				  -  		  -  				3.02%		3.02%				  -  

				Net		2.77%						  -  		  -  				  -  		  -  				  -  		  -  				2.77%		2.77%				  -  

				Benchmark		2.66%						  -  		  -  				  -  		  -  				  -  		  -  				2.66%		2.66%				  -  

				Value Added (Gross)		0.36%						  -  		  -  				  -  		  -  				  -  		  -  				0.36%		0.36%				  -  



		7 Year		Gross		2.47%						  -  		  -  				  -  		  -  				  -  		  -  				2.47%		2.48%				  -  

				Net		2.23%						  -  		  -  				  -  		  -  				  -  		  -  				2.23%		2.24%				  -  

				Benchmark		2.11%						  -  		  -  				  -  		  -  				  -  		  -  				2.11%		2.11%				  -  

				Value Added (Gross)		0.36%						  -  		  -  				  -  		  -  				  -  		  -  				0.36%		0.37%				  -  



		8 Year		Gross		2.79%						  -  		  -  				  -  		  -  				  -  		  -  				2.79%		2.81%				  -  

				Net		2.55%						  -  		  -  				  -  		  -  				  -  		  -  				2.55%		2.57%				  -  

				Benchmark		2.37%						  -  		  -  				  -  		  -  				  -  		  -  				2.37%		2.37%				  -  

				Value Added (Gross)		0.42%						  -  		  -  				  -  		  -  				  -  		  -  				0.42%		0.44%				  -  



		9 Year		Gross		3.43%						  -  		  -  				  -  		  -  				  -  		  -  				3.43%		3.51%				  -  

				Net		3.19%						  -  		  -  				  -  		  -  				  -  		  -  				3.19%		3.27%				  -  

				Benchmark		2.96%						  -  		  -  				  -  		  -  				  -  		  -  				2.96%		2.96%				  -  

				Value Added (Gross)		0.47%						  -  		  -  				  -  		  -  				  -  		  -  				0.47%		0.55%				  -  



		10 Year		Gross		3.75%						  -  		  -  				  -  		  -  				  -  		  -  				3.75%		3.86%				  -  

				Net		3.52%						  -  		  -  				  -  		  -  				  -  		  -  				3.52%		3.62%				  -  

				Benchmark		3.32%						  -  		  -  				  -  		  -  				  -  		  -  				3.32%		3.32%				  -  

				Value Added (Gross)		0.43%						  -  		  -  				  -  		  -  				  -  		  -  				0.43%		0.54%				  -  



		ITD		Gross		3.64%						  -  		  -  				  -  		  -  				  -  		  -  				3.64%		3.75%				  -  

				Net		3.41%						  -  		  -  				  -  		  -  				  -  		  -  				3.41%		3.51%				  -  

				Benchmark		3.23%						  -  		  -  				  -  		  -  				  -  		  -  				3.23%		3.23%				  -  

				Value Added (Gross)		0.41%						  -  		  -  				  -  		  -  				  -  		  -  				0.41%		0.52%				  -  





				Benchmark History		Total Portfolio						Large-Cap Equity						Small-Cap Equity						Total Domestic Equity						Fixed Income						Intl Mutual Fund

				4/4/13																										4/4/13						

				BCIGC 100%																										BCIGC 100%						

				11/1/09																										11/1/09						

				BCAGG 100%																										BCAGG 100%						
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		STA ILA Baltimore Pension   						Back to Performance







		Holdings

		As of		12/31/19

		Product		Cusip		Ticker		Security Name		Issue		Shares		Original Face		Unit Cost		Total Cost		Market Price		Market Value		Accrued Income		Total Value		Percent of Portfolio		Unrealized Gain/Loss		Class		Sector		Industry		Market Cap		SP Rating		SP Rating Date		Moody Rating		Moody Rating Date		Fitch Rating		Fitch Rating Date		Price Source

		Fixed Income		CASH		CASH		CASH		CASH		46,143.78		46,143.78		1		46,143.78		1		46,143.78		- 0		46,143.78		0.76		- 0		Cash		UNCLASSIFIED		UNCLASSIFIED																

		Fixed Income		00206RDQ2		00206RDQ		AT&T INC		 4.250 MAR 01 27		36,000.00		36,000.00		102.237		36,805.23		109.838		39,541.68		514.25		40,055.93		0.66		2,736.45		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa2		12/31/19		A-		12/31/19		BDG

		Fixed Income		00287YBU2		00287YBU		ABBVIE INC		 2.950 NOV 21 26		33,000.00		33,000.00		99.881		32,960.73		101.816		33,599.28		110.87		33,710.15		0.55		638.55		Fixed Income		Corporates		Industrial				A- 		12/31/19		Baa2		12/31/19						BDG

		Fixed Income		023771R91		023771R9		AMER AIRLINE 16-3 AA		 3.000 OCT 15 28		25,283.95		29,000.00		97.965		24,769.41		101.936		25,773.45		162.26		25,935.70		0.43		1,004.04		Fixed Income		Corporates		Industrial				AA+		12/31/19		Aa3		12/31/19						BDG

		Fixed Income		02665WCZ2		02665WCZ		AMERICAN HONDA FIN C		 2.400 JUN 27 24		23,000.00		23,000.00		99.775		22,948.25		101.119		23,257.37		7.67		23,265.04		0.38		309.12		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19						BDG

		Fixed Income		03066NAE4		03066NAE		AMERICREDIT AUTO REC		 2.130 JUL 18 25		54,000.00		54,000.00		99.987		53,993.15		99.778		53,880.12		44.73		53,924.85		0.89		(113.03)		Fixed Income		Asset Backed Securities		Non US Agency ABS				AA+		12/31/19										BDG

		Fixed Income		031162CJ7		031162CJ		AMGEN INC		 2.600 AUG 19 26		25,000.00		25,000.00		94.682		23,670.50		101.313		25,328.25		240.14		25,568.39		0.42		1,657.75		Fixed Income		Corporates		Industrial				A-		12/31/19		Baa1		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		949763UY0		949763UY		WELLS FARGO BANK NAT		 3.500 NOV 09 23		120,000.00		120,000.00		99.625		119,550.00		105.352		126,422.40		264.66		126,687.06		2.08		6,872.40		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		96042GAG7		96042GAG		WESTLAKE AUTO RECV T		 3.320 OCT 16 23		25,000.00		25,000.00		99.984		24,996.05		100.776		25,194.00		39.19		25,233.19		0.41		197.95		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19										BDG

		Fixed Income		961214DS9		961214DS		WESTPAC BKG CORP		 2.750 JAN 11 23		25,000.00		25,000.00		99.687		24,921.81		101.894		25,473.50		326.56		25,800.06		0.42		551.69		Fixed Income		Corporates		Financial				AA-		12/31/19		Aa3		12/31/19		AA-		12/31/19		BDG

		Fixed Income		98161VAC4		98161VAC		WORLD OMNI AUTO TR		 2.500 APR 17 23		56,102.80		57,000.00		99.975		56,088.64		100.467		56,364.80		66.23		56,431.03		0.93		276.16		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		98162VAD1		98162VAD		WORLD OMNI AUTO RECV		 2.590 JUL 15 24		25,000.00		25,000.00		99.998		24,999.41		101.148		25,287.00		30.58		25,317.58		0.42		287.59		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		98163BAC6		98163BAC		WORLD OMNI SELECT AU		 2.000 AUG 15 24		101,000.00		101,000.00		99.991		100,991.20		99.8		100,798.00		95.39		100,893.39		1.66		(193.20)		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		912828YS3		912828YS		UNITED STATES TREAS		 1.750 NOV 15 29		13,000.00		13,000.00		99.128		12,886.64		98.57		12,814.10		29.38		12,843.48		0.21		(72.54)		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		92343VDY7		92343VDY		VERIZON COMMUNICATIO		 4.125 MAR 16 27		23,000.00		23,000.00		111.034		25,537.82		111.024		25,535.52		279.35		25,814.87		0.42		(2.30)		Fixed Income		Corporates		Industrial				BBB+		12/31/19		Baa1		12/31/19		A-		12/31/19		BDG

		Fixed Income		927804FJ8		927804FJ		VIRGINIA ELEC & PWR		 3.450 SEP 01 22		46,000.00		46,000.00		102.214		47,018.56		103.331		47,532.26		533.41		48,065.67		0.79		513.70		Fixed Income		Corporates		Utility				BBB+		12/31/19		A2		12/31/19		A		12/31/19		BDG

		Fixed Income		927804FU3		927804FU		VIRGINIA ELEC & PWR		 3.150 JAN 15 26		26,000.00		26,000.00		97.122		25,251.68		104.549		27,182.74		379.93		27,562.67		0.45		1,931.06		Fixed Income		Corporates		Utility				BBB+		12/31/19		A2		12/31/19		A		12/31/19		BDG

		Fixed Income		931142EK5		931142EK		WALMART INC		 3.400 JUN 26 23		31,000.00		31,000.00		100.465		31,144.23		105.15		32,596.50		17.57		32,614.07		0.54		1,452.27		Fixed Income		Corporates		Industrial				AA		12/31/19		Aa2		12/31/19		AA		12/31/19		BDG

		Fixed Income		94974BGP9		94974BGP		WELLS FARGO CO MTN B		 3.550 SEP 29 25		58,000.00		58,000.00		106.558		61,803.64		106.19		61,590.20		531.91		62,122.11		1.02		(213.44)		Fixed Income		Corporates		Financial				A-		12/31/19		A2		12/31/19		A+		12/31/19		OVR

		Fixed Income		912828SA9		912828SA		UNITED STATES TREAS		 0.125 JAN 15 22		30,697.11		27,000.00		99.621		30,580.80		99.9961		30,695.91		17.73		30,713.64		0.50		115.11		Fixed Income		US Treasuries		US Treasury Inflation Index				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		912828U24		912828U2		UNITED STATES TREAS		 2.000 NOV 15 26		232,000.00		232,000.00		96.738		224,431.40		101.16		234,691.20		599.12		235,290.32		3.86		10,259.80		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828V98		912828V9		UNITED STATES TREAS		 2.250 FEB 15 27		70,000.00		70,000.00		103.762		72,633.20		102.828		71,979.60		594.90		72,574.50		1.19		(653.60)		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		912828VS6		912828VS		UNITED STATES TREAS		 2.500 AUG 15 23		31,000.00		31,000.00		100.936		31,290.16		102.996		31,928.76		292.73		32,221.49		0.53		638.60		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828WZ9		912828WZ		UNITED STATES TREAS		 1.750 APR 30 22		127,000.00		127,000.00		100.266		127,338.29		100.391		127,496.57		378.56		127,875.13		2.10		158.28		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		912828YB0		912828YB		UNITED STATES TREAS		 1.625 AUG 15 29		86,000.00		86,000.00		99.967		85,972.02		97.496		83,846.56		527.86		84,374.42		1.39		(2,125.46)		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128286T2		9128286T		UNITED STATES TREAS		 2.375 MAY 15 29		65,000.00		65,000.00		103.192		67,074.72		104.012		67,607.80		199.33		67,807.13		1.11		533.08		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828B25		912828B2		UNITED STATES TREAS		 0.625 JAN 15 24		211,745.28		192,000.00		102.004		215,988.03		102.1914		216,385.47		611.36		216,996.82		3.56		397.44		Fixed Income		US Treasuries		US Treasury Inflation Index				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		912828M49		912828M4		UNITED STATES TREAS		 1.875 OCT 31 22		53,000.00		53,000.00		96.806		51,307.17		100.746		53,395.38		169.27		53,564.65		0.88		2,088.21		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828N71		912828N7		UNITED STATES TREAS		 0.625 JAN 15 26		43,318.80		40,000.00		103.594		44,875.57		103.14844		44,682.67		125.07		44,807.74		0.74		(192.90)		Fixed Income		US Treasuries		US Treasury Inflation Index				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		912828P79		912828P7		UNITED STATES TREAS		 1.500 FEB 28 23		93,000.00		93,000.00		97.559		90,729.96		99.652		92,676.36		462.43		93,138.79		1.53		1,946.40		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828RC6		912828RC		UNITED STATES TREAS		 2.125 AUG 15 21		96,000.00		96,000.00		100.793		96,761.25		100.836		96,802.56		770.54		97,573.10		1.60		41.31		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128285M8		9128285M		UNITED STATES TREAS		 3.125 NOV 15 28		176,000.00		176,000.00		107.011		188,339.31		110.047		193,682.72		710.16		194,392.88		3.19		5,343.41		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		9128285P1		9128285P		UNITED STATES TREAS		 2.875 NOV 30 23		15,000.00		15,000.00		104.025		15,603.69		104.598		15,689.70		35.54		15,725.24		0.26		86.01		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128285T3		9128285T		UNITED STATES TREAS		 2.625 DEC 31 25		185,000.00		185,000.00		103.871		192,160.89		104.879		194,026.15		13.34		194,039.49		3.19		1,865.26		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128285U0		9128285U		UNITED STATES TREAS		 2.625 DEC 31 23		32,000.00		32,000.00		100.717		32,229.53		103.731		33,193.92		2.31		33,196.23		0.55		964.39		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128286A3		9128286A		UNITED STATES TREAS		 2.625 JAN 31 26		171,000.00		171,000.00		101.34		173,290.95		104.895		179,370.45		1,878.44		181,248.89		2.98		6,079.50		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128286G0		9128286G		UNITED STATES TREAS		 2.375 FEB 29 24		39,000.00		39,000.00		102.401		39,936.53		102.852		40,112.28		307.04		40,419.32		0.66		175.75		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		91159HHC7		91159HHC		U S BANCORP MTNS BK		 3.000 MAR 15 22		41,000.00		41,000.00		101.211		41,496.59		102.317		41,949.97		365.58		42,315.55		0.69		453.38		Fixed Income		Corporates		Financial				A+		12/31/19		A1		12/31/19		AA-		12/31/19		BDG

		Fixed Income		91159HHX1		91159HHX		U S BANCORP MTNS BK		 2.400 JUL 30 24		39,000.00		39,000.00		99.902		38,961.78		101.639		39,639.21		395.20		40,034.41		0.66		677.43		Fixed Income		Corporates		Financial				A+		12/31/19		A1		12/31/19		AA-		12/31/19		OVR

		Fixed Income		9128282P4		9128282P		UNITED STATES TREAS		 1.875 JUL 31 22		102,000.00		102,000.00		100.676		102,689.30		100.707		102,721.14		800.34		103,521.48		1.70		31.84		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128283D0		9128283D		UNITED STATES TREAS		 2.250 OCT 31 24		88,000.00		88,000.00		99.805		87,828.57		102.617		90,302.96		337.25		90,640.21		1.49		2,474.39		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128283F5		9128283F		UNITED STATES TREAS		 2.250 NOV 15 27		90,000.00		90,000.00		99.397		89,457.40		102.844		92,559.60		261.47		92,821.07		1.52		3,102.20		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128283V0		9128283V		UNITED STATES TREAS		 2.500 JAN 31 25		107,000.00		107,000.00		104.227		111,523.41		103.922		111,196.54		1,119.43		112,315.97		1.84		(326.87)		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		89114QCA4		89114QCA		TD BANK		 2.650 JUN 12 24		26,000.00		26,000.00		99.986		25,996.36		102.439		26,634.14		37.75		26,671.89		0.44		637.78		Fixed Income		Corporates		Financial				A		12/31/19		Aa3		12/31/19		AA-		12/31/19		BDG

		Fixed Income		89153UAF8		89153UAF		TOTAL CAP CDA LTD		 2.750 JUL 15 23		20,000.00		20,000.00		96.325		19,265.00		102.58		20,516.00		255.14		20,771.14		0.34		1,251.00		Fixed Income		Corporates		Industrial				A+		12/31/19		Aa3		12/31/19		AA-		12/31/19		BDG

		Fixed Income		90276EAA5		90276EAA		UBS COML MTG TR		 1.887 JUN 17 50		6,207.42		14,000.00		99.998		6,207.27		99.692		6,188.30		10.09		6,198.39		0.10		(18.97)		Fixed Income		Commercial MBS		Non US Agency CMBS								Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		907818EY0		907818EY		UNION PACIFIC CORP		 3.950 SEP 10 28		25,000.00		25,000.00		99.447		24,861.86		110.501		27,625.25		307.22		27,932.47		0.46		2,763.39		Fixed Income		Corporates		Industrial				A-		12/31/19		Baa1		12/31/19						BDG

		Fixed Income		907833AJ6		907833AJ		UNION PACIFIC RR CO		 8.000 JAN 10 21		765.74		42,000.00		114.5		876.77		101.653		778.40		29.59		807.99		0.01		(98.37)		Fixed Income		Corporates		Industrial				AA-		12/31/19		Aa3		12/31/19						BDG

		Fixed Income		90783RAA2		90783RAA		UNION PACIFIC RR CO		 6.061 JAN 17 23		8,518.15		79,000.00		112.65		9,595.70		109.211		9,302.76		244.00		9,546.75		0.16		(292.94)		Fixed Income		Corporates		Industrial				AA-		12/31/19		Aa3		12/31/19						BDG

		Fixed Income		68389XBM6		68389XBM		ORACLE CORP		 2.650 JUL 15 26		13,000.00		13,000.00		97.144		12,628.69		102.299		13,298.87		159.81		13,458.68		0.22		670.18		Fixed Income		Corporates		Industrial				A+		12/31/19		A1		12/31/19		A		12/31/19		BDG

		Fixed Income		693475AV7		693475AV		PNC FINANCIAL SERVIC		 3.500 JAN 23 24		37,000.00		37,000.00		101.416		37,523.88		105.657		39,093.09		571.96		39,665.05		0.65		1,569.21		Fixed Income		Corporates		Financial				A-		12/31/19		A3		12/31/19		A+		12/31/19		OVR

		Fixed Income		7954503N3		7954503N		SALLIE MAE BK SLT LA		 2.400 JUN 20 22		19,000.00		19,000.00		99.675		18,938.25		101.244		19,236.36		16.24		19,252.60		0.32		298.11		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		80285MAE9		80285MAE		SANTANDER DRIVE AUTO		 3.010 MAR 15 22		9,981.04		40,000.00		100.105		9,991.57		100.034		9,984.43		14.19		9,998.62		0.16		(7.14)		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19		Aaa		12/31/19						BDG

		Fixed Income		80286HAD1		80286HAD		SANTANDER DRIVE AUTO		 2.160 NOV 15 22		22,000.00		22,000.00		99.989		21,997.66		100.148		22,032.56		22.44		22,055.00		0.36		34.90		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19		Aaa		12/31/19						BDG

		Fixed Income		857477AN3		857477AN		STATE STR CORP		 3.300 DEC 16 24		41,000.00		41,000.00		102.609		42,069.69		105.496		43,253.36		60.13		43,313.49		0.71		1,183.67		Fixed Income		Corporates		Financial				A		12/31/19		A1		12/31/19		AA-		12/31/19		BDG

		Fixed Income		61760ASL4		61760ASL		MORGAN STANLEY PVT B		 3.550 NOV 24 23		23,000.00		23,000.00		99.35		22,850.50		105.736		24,319.28		87.24		24,406.52		0.40		1,468.78		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		61760AYB9		61760AYB		MORGAN STANLEY PVT B		 2.850 APR 04 24		44,000.00		44,000.00		99.375		43,725.00		103.041		45,338.04		305.77		45,643.81		0.75		1,613.04		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		666807BK7		666807BK		NORTHROP GRUMMAN COR		 3.200 FEB 01 27		25,000.00		25,000.00		98.152		24,538.00		104.077		26,019.25		335.56		26,354.81		0.43		1,481.25		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa2		12/31/19		BBB		12/31/19		BDG

		Fixed Income		674599CE3		674599CE		OCCIDENTAL PETE CORP		 2.700 FEB 15 23		39,000.00		39,000.00		97.274		37,936.80		100.796		39,310.44		400.73		39,711.17		0.65		1,373.64		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa3		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		674599DC6		674599DC		OCCIDENTAL PETE CORP		 5.550 MAR 15 26		19,000.00		19,000.00		112.779		21,428.01		113.411		21,548.09		313.42		21,861.51		0.36		120.08		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa3		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		68389XBL8		68389XBL		ORACLE CORP		 2.400 SEP 15 23		22,000.00		22,000.00		98.878		21,753.12		101.67		22,367.40		156.93		22,524.33		0.37		614.28		Fixed Income		Corporates		Industrial				A+		12/31/19		A1		12/31/19		A		12/31/19		BDG

		Fixed Income		594918BX1		594918BX		MICROSOFT CORP		 2.875 FEB 06 24		40,000.00		40,000.00		101.208		40,483.03		103.766		41,506.40		466.39		41,972.79		0.69		1,023.37		Fixed Income		Corporates		Industrial				AAA		12/31/19		Aaa		12/31/19		AA+		12/31/19		BDG

		Fixed Income		59523UAN7		59523UAN		MID-AMERICA APTS LP		 3.600 JUN 01 27		21,000.00		21,000.00		99.806		20,959.27		106.137		22,288.77		65.10		22,353.87		0.37		1,329.50		Fixed Income		Corporates		Financial				BBB+		12/31/19		Baa1		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		60871RAG5		60871RAG		MOLSON COORS BEVERAG		 3.000 JUL 15 26		19,000.00		19,000.00		100.771		19,146.40		101.245		19,236.55		264.42		19,500.97		0.32		90.15		Fixed Income		Corporates		Industrial				BBB-		12/31/19		Baa3		12/31/19		BBB-		12/31/19		BDG

		Fixed Income		6174468J1		6174468J		MORGAN STANLEY		 2.720 JUL 22 25		29,000.00		29,000.00		100.834		29,241.86		101.264		29,366.56		348.39		29,714.95		0.49		124.70		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		61744YAH1		61744YAH		MORGAN STANLEY		 2.750 MAY 19 22		16,000.00		16,000.00		97.832		15,653.05		101.847		16,295.52		52.56		16,348.08		0.27		642.47		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		61744YAN8		61744YAN		MORGAN STANLEY		 3.125 JAN 23 23		30,000.00		30,000.00		100.149		30,044.70		102.809		30,842.70		414.06		31,256.76		0.51		798.00		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		539830BH1		539830BH		LOCKHEED MARTIN CORP		 3.550 JAN 15 26		23,000.00		23,000.00		104.538		24,043.71		107.286		24,675.78		378.77		25,054.55		0.41		632.07		Fixed Income		Corporates		Industrial				A-		12/31/19		A3		12/31/19		A-		12/31/19		BDG

		Fixed Income		54909WAA6		54909WAA		LOYOLA UNIVERSITY CH		 3.199 JUL 01 22		17,000.00		17,000.00		99.1		16,847.00		101.577		17,268.09		273.43		17,541.52		0.29		421.09		Fixed Income		Corporates		Industrial				A+		12/31/19		A1		12/31/19						BDG

		Fixed Income		58013MEY6		58013MEY		MCDONALDS CORP MED T		 3.700 JAN 30 26		20,000.00		20,000.00		102.956		20,591.24		107.904		21,580.80		310.39		21,891.19		0.36		989.56		Fixed Income		Corporates		Industrial				BBB+		12/31/19		Baa1		12/31/19		WD		12/31/19		BDG

		Fixed Income		58772QAE6		58772QAE		MERC-BENZ AUTO LEASE		 2.510 OCT 16 23		115,000.00		115,000.00		99.981		114,977.59		100.197		115,226.55		136.31		115,362.86		1.89		248.96		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		58933YAR6		58933YAR		MERCK & CO INC		 2.750 FEB 10 25		42,000.00		42,000.00		99.546		41,809.39		103.76		43,579.20		455.58		44,034.78		0.72		1,769.81		Fixed Income		Corporates		Industrial				AA		12/31/19		A1		12/31/19		A+		12/31/19		BDG

		Fixed Income		58933YAX3		58933YAX		MERCK & CO INC		 3.400 MAR 07 29		17,000.00		17,000.00		99.438		16,904.46		108.339		18,417.63		184.64		18,602.27		0.31		1,513.17		Fixed Income		Corporates		Industrial				AA		12/31/19		A1		12/31/19		A+		12/31/19		BDG

		Fixed Income		437076BN1		437076BN		HOME DEPOT INC		 2.125 SEP 15 26		22,000.00		22,000.00		93.347		20,536.34		99.954		21,989.88		138.95		22,128.83		0.36		1,453.54		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19		A		12/31/19		BDG

		Fixed Income		44891ABD8		44891ABD		HYUNDAI CAP AMER INC		 3.500 NOV 02 26		17,000.00		17,000.00		99.975		16,995.75		101.41		17,239.70		102.47		17,342.17		0.28		243.95		Fixed Income		Corporates		Industrial				BBB+		12/31/19		Baa1		12/31/19						BDG

		Fixed Income		459200HU8		459200HU		INTERNATIONAL BUSINE		 3.625 FEB 12 24		100,000.00		100,000.00		103.189		103,189.00		106.025		106,025.00		1,409.72		107,434.72		1.76		2,836.00		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19		WD		12/31/19		BDG

		Fixed Income		46625HJD3		46625HJD		JPMORGAN CHASE & CO		 4.500 JAN 24 22		25,000.00		25,000.00		105.419		26,354.75		105.002		26,250.50		493.75		26,744.25		0.44		(104.25)		Fixed Income		Corporates		Financial				A-		12/31/19		A2		12/31/19		AA-		12/31/19		BDG

		Fixed Income		46625HJE1		46625HJE		JPMORGAN CHASE & CO		 3.250 SEP 23 22		41,000.00		41,000.00		102.143		41,878.64		103.465		42,420.65		366.44		42,787.09		0.70		542.01		Fixed Income		Corporates		Financial				A-		12/31/19		A2		12/31/19		AA-		12/31/19		BDG

		Fixed Income		46647PAY2		46647PAY		JP MORGAN CHASE BANK		 4.023 DEC 05 24		42,000.00		42,000.00		100		42,000.00		106.647		44,791.74		126.72		44,918.46		0.74		2,791.74		Fixed Income		Corporates		Financial				A-		12/31/19		A2		12/31/19		AA-		12/31/19		BDG

		Fixed Income		37045XBW5		37045XBW		GENERAL MTRS FINL CO		 3.950 APR 13 24		31,000.00		31,000.00		102.45		31,759.45		104.546		32,409.26		268.71		32,677.97		0.54		649.81		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa3		12/31/19		BBB		12/31/19		BDG

		Fixed Income		37045XCR5		37045XCR		GENERAL MTRS FINL CO		 5.100 JAN 17 24		53,000.00		53,000.00		102.636		54,396.95		108.563		57,538.39		1,238.88		58,777.27		0.97		3,141.44		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa3		12/31/19		BBB		12/31/19		BDG

		Fixed Income		377372AM9		377372AM		GLAXOSMITHKLINE CAP		 3.625 MAY 15 25		20,000.00		20,000.00		101.36		20,271.96		107.369		21,473.80		94.65		21,568.45		0.35		1,201.84		Fixed Income		Corporates		Industrial				A+		12/31/19		A2		12/31/19		A-		12/31/19		BDG

		Fixed Income		38141GWQ3		38141GWQ		GOLDMAN SACHS GROUP		 3.272 SEP 29 25		58,000.00		58,000.00		99.095		57,474.96		103.795		60,201.10		490.25		60,691.35		1.00		2,726.14		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		OVR

		Fixed Income		38148P2K2		38148P2K		GOLDMAN SACHS BK USA		 3.600 NOV 28 23		38,000.00		38,000.00		99.625		37,857.50		105.912		40,246.56		127.43		40,373.99		0.66		2,389.06		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		39154TAQ1		39154TAQ		GREAT AMER LEASE REC		 2.600 JUN 15 21		23,716.32		28,000.00		99.987		23,713.31		100.233		23,771.58		29.12		23,800.70		0.39		58.27		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		31418DFM9		MA3771		FNMA PASSTHRU MA3771		 3.000 SEP 01 39		24,418.03		25,000.00		102.812		25,104.79		102.443		25,014.56		63.08		25,077.64		0.41		(90.23)		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		31428XBV7		31428XBV		FEDEX CORP		 3.100 AUG 05 29		23,000.00		23,000.00		99.666		22,923.18		99.929		22,983.67		312.93		23,296.60		0.38		60.49		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa2		12/31/19						BDG

		Fixed Income		316773CX6		316773CX		FIFTH THIRD BANCORP		 3.650 JAN 25 24		32,000.00		32,000.00		99.814		31,940.48		105.552		33,776.64		509.38		34,286.02		0.56		1,836.16		Fixed Income		Corporates		Financial				BBB+		12/31/19		Baa1		12/31/19		A-		12/31/19		BDG

		Fixed Income		34528DAD5		34528DAD		FORD CREDIT AUTO LS		 2.220 OCT 15 22		48,000.00		48,000.00		99.983		47,991.62		100.371		48,178.08		50.32		48,228.40		0.79		186.46		Fixed Income		Asset Backed Securities		Non US Agency ABS								Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		345370CR9		345370CR		FORD MTR CO DEL		 4.346 DEC 08 26		46,000.00		46,000.00		103.195		47,469.66		103.332		47,532.72		133.28		47,666.00		0.78		63.06		Fixed Income		Corporates		Industrial				BBB-		12/31/19		Ba1		12/31/19		BBB		12/31/19		BDG

		Fixed Income		36256GAF6		36256GAF		GM FINL AUTO LEASE T		 3.480 JUL 20 22		27,000.00		27,000.00		100.168		27,045.35		101.263		27,341.01		31.32		27,372.33		0.45		295.66		Fixed Income		Asset Backed Securities		Non US Agency ABS				AA		12/31/19		Aa1		12/31/19						BDG

		Fixed Income		3132D53T7		SB8010		FHLMC PC 15Y SB8010		 2.500 OCT 01 34		24,341.58		25,000.00		101.375		24,676.28		100.917		24,564.79		52.40		24,617.19		0.40		(111.49)		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		31331FAX9		31331FAX		FEDERAL EXPRESS PASS		 6.720 JUL 15 23		12,392.58		56,000.00		111.202		13,780.77		102.919		12,754.32		391.77		13,146.09		0.22		(1,026.45)		Fixed Income		Corporates		Industrial				BBB+		12/31/19		A3		12/31/19						BDG

		Fixed Income		31331FBA8		31331FBA		FEDERAL EXPRESS PASS		 7.650 JUL 15 24		16,723.90		50,000.00		119.75		20,026.87		104.299		17,442.86		653.58		18,096.44		0.30		(2,584.01)		Fixed Income		Corporates		Industrial				BBB+		12/31/19		A3		12/31/19						BDG

		Fixed Income		3138WJRT7		AS8597		FNMA PASSTHRU AS8597		 2.500 JAN 01 32		65,245.73		96,000.00		101.234		66,051.11		101.19		66,022.15		140.46		66,162.61		1.09		(28.96)		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		313920YH7		313920YH		FNMA REMIC TRUST		 6.473 OCT 25 31		171.15		460,000.00		100		171.15		102.331		175.14		0.95		176.09		0.00		3.99		Fixed Income		CMO		US Agency CMO				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		31418CQM9		MA3159		FNMA PASSTHRU MA3159		 3.000 OCT 01 27		57,281.10		92,000.00		102.688		58,820.53		102.712		58,834.56		147.98		58,982.54		0.97		14.03		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		25468PDF0		25468PDF		DISNEY WALT CO MTNS		 3.150 SEP 17 25		22,000.00		22,000.00		97.559		21,462.98		106.287		23,383.14		202.13		23,585.27		0.39		1,920.16		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19		A		12/31/19		BDG

		Fixed Income		25468PDM5		25468PDM		DISNEY WALT CO MTNS		 1.850 JUL 30 26		18,000.00		18,000.00		92.801		16,704.20		98.279		17,690.22		139.68		17,829.90		0.29		986.02		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19		A		12/31/19		BDG

		Fixed Income		26078JAC4		26078JAC		DOWDUPONT INC		 4.493 NOV 15 25		18,000.00		18,000.00		100		18,000.00		110.139		19,825.02		105.59		19,930.61		0.33		1,825.02		Fixed Income		Corporates		Industrial				A- 		12/31/19		Baa1		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		26078JAD2		26078JAD		DOWDUPONT INC		 4.725 NOV 15 28		15,000.00		15,000.00		113.347		17,002.00		113.544		17,031.60		92.53		17,124.13		0.28		29.60		Fixed Income		Corporates		Industrial				A- 		12/31/19		Baa1		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		26442CAS3		26442CAS		DUKE ENERGY CAROLINA		 2.950 DEC 01 26		47,000.00		47,000.00		99.454		46,743.26		103.308		48,554.76		119.39		48,674.15		0.80		1,811.50		Fixed Income		Corporates		Utility				A		12/31/19		Aa2		12/31/19		WD		12/31/19		BDG

		Fixed Income		30231GAT9		30231GAT		EXXON MOBIL CORP		 3.043 MAR 01 26		27,000.00		27,000.00		103.561		27,961.52		104.916		28,327.32		276.15		28,603.47		0.47		365.80		Fixed Income		Corporates		Industrial				AA+		12/31/19		Aaa		12/31/19						BDG

		Fixed Income		17312QX87		17312QX8		CITIBANK NATIONAL AS		 3.550 DEC 21 23		43,000.00		43,000.00		99.625		42,838.75		105.809		45,497.87		46.00		45,543.87		0.75		2,659.12		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		20030NBJ9		20030NBJ		COMCAST CORP NEW		 3.600 MAR 01 24		37,000.00		37,000.00		103.266		38,208.27		106.015		39,225.55		447.70		39,673.25		0.65		1,017.28		Fixed Income		Corporates		Industrial				A-		12/31/19		A3		12/31/19		A-		12/31/19		BDG

		Fixed Income		20030NCS8		20030NCS		COMCAST CORP NEW		 3.950 OCT 15 25		17,000.00		17,000.00		99.877		16,979.09		109.141		18,553.97		143.63		18,697.60		0.31		1,574.88		Fixed Income		Corporates		Industrial				A-		12/31/19		A3		12/31/19		A-		12/31/19		BDG

		Fixed Income		200340AS6		200340AS		COMERICA INC		 3.700 JUL 31 23		20,000.00		20,000.00		99.991		19,998.20		105.126		21,025.20		310.39		21,335.59		0.35		1,027.00		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		24422EUX5		24422EUX		DEERE JOHN CAP CORP		 2.600 MAR 07 24		16,000.00		16,000.00		99.829		15,972.64		102.297		16,367.52		132.89		16,500.41		0.27		394.88		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19		A		12/31/19		BDG

		Fixed Income		247361ZU5		247361ZU		DELTA AIR LINES INC		 2.900 OCT 28 24		14,000.00		14,000.00		99.603		13,944.42		100.043		14,006.02		72.18		14,078.20		0.23		61.60		Fixed Income		Corporates		Industrial				BB+		12/31/19		Baa3		12/31/19		BBB-		12/31/19		BDG

		Fixed Income		14686XAD1		14686XAD		CARVANA AUTO REC TR		 2.510 APR 15 24		116,000.00		116,000.00		99.981		115,978.09		100.303		116,351.48		137.49		116,488.97		1.91		373.39		Fixed Income		Asset Backed Securities		Non US Agency ABS								Aa2		12/31/19						BDG

		Fixed Income		14912L6U0		14912L6U		CATERPILLAR FINL SVC		 1.700 AUG 09 21		16,000.00		16,000.00		96.878		15,500.46		99.856		15,976.96		107.29		16,084.25		0.26		476.50		Fixed Income		Corporates		Industrial				A		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		166764AB6		166764AB		CHEVRON CORP NEW		 2.355 DEC 05 22		44,000.00		44,000.00		98.968		43,546.04		101.401		44,616.44		77.72		44,694.16		0.73		1,070.40		Fixed Income		Corporates		Industrial				AA		12/31/19		Aa2		12/31/19						BDG

		Fixed Income		172967LV1		172967LV		CITIGROUP INC		 3.142 JAN 24 23		46,000.00		46,000.00		99.064		45,569.32		101.959		46,901.14		634.33		47,535.47		0.78		1,331.82		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		172967MF5		172967MF		CITIGROUP INC		 3.352 APR 24 25		16,000.00		16,000.00		100		16,000.00		104.081		16,652.96		101.30		16,754.26		0.28		652.96		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		17312QW47		17312QW4		CITIBANK NATIONAL AS		 3.550 NOV 24 23		150,000.00		150,000.00		101.156		151,733.85		105.736		158,604.00		568.97		159,172.97		2.61		6,870.15		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		126650CX6		126650CX		CVS HEALTH CORP		 4.300 MAR 25 28		31,000.00		31,000.00		108.329		33,581.99		109.244		33,865.64		359.17		34,224.81		0.56		283.65		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa2		12/31/19						BDG

		Fixed Income		14040HBP9		14040HBP		CAPITAL ONE FINL COR		 2.500 MAY 12 20		36,000.00		36,000.00		99.833		35,940.04		100.132		36,047.52		125.00		36,172.52		0.59		107.48		Fixed Income		Corporates		Financial				BBB		12/31/19		Baa1		12/31/19		A-		12/31/19		BDG

		Fixed Income		14040HCA1		14040HCA		CAPITAL ONE FINL COR		 3.900 JAN 29 24		41,000.00		41,000.00		99.784		40,911.44		106.069		43,488.29		679.58		44,167.87		0.73		2,576.85		Fixed Income		Corporates		Financial				BBB		12/31/19		Baa1		12/31/19		A-		12/31/19		BDG

		Fixed Income		14042RLW9		14042RLW		CAPITAL ONE NATL ASS		 2.650 MAY 30 24		43,000.00		43,000.00		99.375		42,731.25		102.25		43,967.50		93.66		44,061.16		0.72		1,236.25		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		14042TAS6		14042TAS		CAPITAL ONE BANK (US		 2.650 MAY 30 24		36,000.00		36,000.00		99.375		35,775.00		102.25		36,810.00		78.41		36,888.41		0.61		1,035.00		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		14314EAC5		14314EAC		CARMAX AUTO OWNER TR		 1.390 MAY 17 21		9,851.65		105,000.00		99.125		9,765.45		99.924		9,844.16		6.47		9,850.63		0.16		78.71		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		10373QAL4		10373QAL		BP CAP MKTS AMER INC		 2.750 MAY 10 23		41,000.00		41,000.00		101.104		41,452.57		102.311		41,947.51		162.86		42,110.37		0.69		494.94		Fixed Income		Corporates		Industrial				A-		12/31/19		A1		12/31/19		A		12/31/19		BDG

		Fixed Income		10373QBE9		10373QBE		BP CAP MKTS AMER INC		 3.410 FEB 11 26		15,000.00		15,000.00		100		15,000.00		106.55		15,982.50		200.34		16,182.84		0.27		982.50		Fixed Income		Corporates		Industrial				A-		12/31/19		A1		12/31/19		A		12/31/19		BDG

		Fixed Income		110122CB2		110122CB		BRISTOL MYERS SQUIBB		 3.400 JUL 26 29		18,000.00		18,000.00		99.205		17,856.92		107.022		19,263.96		384.20		19,648.16		0.32		1,407.04		Fixed Income		Corporates		Industrial				A+		12/31/19		A2		12/31/19		A-		12/31/19		BDG

		Fixed Income		12189PAG7		12189PAG		BURLINGTON NORTHN SA		 8.251 JAN 15 21		2,415.45		25,000.00		122.514		2,959.26		102.657		2,479.63		93.49		2,573.12		0.04		(479.63)		Fixed Income		Corporates		Industrial				AA+		12/31/19		Aa2		12/31/19						BDG

		Fixed Income		126408HJ5		126408HJ		CSX CORP		 3.800 MAR 01 28		10,000.00		10,000.00		101.646		10,164.62		109.137		10,913.70		127.72		11,041.42		0.18		749.08		Fixed Income		Corporates		Industrial				BBB+		12/31/19		Baa1		12/31/19						BDG

		Fixed Income		126410LM9		126410LM		CSX TRANS INC 2007-1		 6.251 JAN 15 23		14,029.78		30,000.00		112.96		15,848.05		108.927		15,282.22		412.17		15,694.38		0.26		(565.83)		Fixed Income		Corporates		Industrial				A+		12/31/19		Aa3		12/31/19						BDG

		Fixed Income		037833DF4		037833DF		APPLE INC		 2.750 JAN 13 25		25,000.00		25,000.00		99.608		24,901.91		103.335		25,833.75		322.74		26,156.49		0.43		931.84		Fixed Income		Corporates		Industrial				AA+		12/31/19		Aa1		12/31/19						BDG

		Fixed Income		05531FBJ1		05531FBJ		BB&T CORP SR MEDIUM		 2.200 MAR 16 23		32,000.00		32,000.00		99.926		31,976.32		100.664		32,212.48		207.29		32,419.77		0.53		236.16		Fixed Income		Corporates		Financial				A-		12/31/19		A3		12/31/19		A+		12/31/19		BDG

		Fixed Income		05581JAA2		05581JAA		BNSF RAILWAY CO		 3.442 JUN 16 28		36,552.60		44,000.00		105.72		38,643.41		105.775		38,663.51		55.92		38,719.43		0.64		20.10		Fixed Income		Corporates		Industrial				AA+		12/31/19		Aa2		12/31/19						BDG

		Fixed Income		06051GHC6		06051GHC		BANK AMER CORP		 3.004 DEC 20 23		56,000.00		56,000.00		97.079		54,364.21		102.567		57,437.52		56.07		57,493.59		0.94		3,073.31		Fixed Income		Corporates		Financial				A-		12/31/19		A2		12/31/19		A+		12/31/19		OVR

		Fixed Income		06406RAE7		06406RAE		BANK NEW YORK MELLON		 2.950 JAN 29 23		47,000.00		47,000.00		99.848		46,928.56		102.701		48,269.47		589.26		48,858.73		0.80		1,340.91		Fixed Income		Corporates		Financial				A		12/31/19		A1		12/31/19		AA-		12/31/19		BDG

		Fixed Income		097023CH6		097023CH		BOEING CO		 3.100 MAY 01 26		33,000.00		33,000.00		99.719		32,907.27		103.586		34,183.38		173.34		34,356.72		0.56		1,276.11		Fixed Income		Corporates		Industrial				A-		12/31/19		A3		12/31/19		A		12/31/19		OVR

		Total																5,920,148.84				6,052,141.58		36,544.89		6,088,686.46		100.00		131,992.74																				107
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		Product		Trade Date		Settle Date		Tran Type		Cusip		Ticker		Security Name		Issue		Shares		Original Face		Unit Cost		Total Cost		Market Price		SEC Fee		FX Rate		Commission		Income		Total Amount		Realized Gain		Broker Code		Class		Sector		Industry		Market Cap

		Fixed Income		12/3/19		12/5/19		Buy		912828SA9		912828SA		UNITED STATES TREAS		 0.125 JAN 15 22		31,773.28		28,000.00		99.62		27,893.91		99.62109375		- 0		1.00		- 0		(15.43)		(31,668.32)				CITI		Fixed Income		US Treasuries		US Treasury Inflation Index

		Fixed Income		12/5/19		12/9/19		Buy		912828WZ9		912828WZ		UNITED STATES TREAS		 1.750 APR 30 22		60,000.00		- 0		100.38		60,229.69		100.3828125		- 0		1.00		- 0		(112.50)		(60,342.19)				BOFA		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/9/19		12/11/19		Buy		26078JAD2		26078JAD		DOWDUPONT INC		 4.725 NOV 15 28		10,000.00		- 0		113.39		11,338.90		113.389		- 0		1.00		- 0		(34.12)		(11,373.02)				BOFA		Fixed Income		Corporates		Industrial

		Fixed Income		12/11/19		12/17/19		Buy		3138WJRT7		AS8597		FNMA PASSTHRU AS8597		 2.500 JAN 01 32		65,245.73		96,000.00		101.23		66,051.11		101.234375		- 0		1.00		- 0		(72.49)		(66,123.60)				IFCS		Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/12/19		12/16/19		Buy		857477AN3		857477AN		STATE STR CORP		 3.300 DEC 16 24		4,000.00		- 0		104.81		4,192.36		104.809		- 0		1.00		- 0		- 0		(4,192.36)				SIG		Fixed Income		Corporates		Financial

		Fixed Income		12/13/19		12/17/19		Buy		60871RAG5		60871RAG		MOLSON COORS BEVERAG		 3.000 JUL 15 26		15,000.00		- 0		100.76		15,114.00		100.76		- 0		1.00		- 0		(190.00)		(15,304.00)				DB		Fixed Income		Corporates		Industrial

		Fixed Income		12/5/19		12/6/19		Sale		90348JJQ4		90348JJQ		UBS BK USA SALT LAKE		 2.900 APR 03 24		34,000.00		- 0		99.63		33,872.50		102.815		- 0		1.00		- 0		8.10		34,965.20		1,084.60		SMMT		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/5/19		12/6/19		Sale		9128283D0		9128283D		UNITED STATES TREAS		 2.250 OCT 31 24		4,000.00		- 0		99.81		3,992.20		102.7731025		- 0		1.00		- 0		8.90		4,119.82		118.72		CHAS		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/5/19		12/6/19		Sale		9128283F5		9128283F		UNITED STATES TREAS		 2.250 NOV 15 27		3,000.00		- 0		99.4		2,981.92		103.515225		- 0		1.00		- 0		3.89		3,109.35		123.54		BOFA		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/5/19		12/6/19		Sale		9128283V0		9128283V		UNITED STATES TREAS		 2.500 JAN 31 25		5,000.00		- 0		104.23		5,211.37		104.08944375		- 0		1.00		- 0		43.48		5,247.95		(6.90)		BARC		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/5/19		12/6/19		Sale		9128285M8		9128285M		UNITED STATES TREAS		 3.125 NOV 15 28		8,000.00		- 0		107.01		8,560.88		110.84725625		- 0		1.00		- 0		14.42		8,882.20		306.90		BOFA		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/5/19		12/6/19		Sale		9128285T3		9128285T		UNITED STATES TREAS		 2.625 DEC 31 25		8,000.00		- 0		103.87		8,309.66		105.1871		- 0		1.00		- 0		90.73		8,505.70		105.31		GOLD		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/5/19		12/6/19		Sale		912828M49		912828M4		UNITED STATES TREAS		 1.875 OCT 31 22		2,000.00		- 0		96.81		1,936.12		100.73404		- 0		1.00		- 0		3.71		2,018.39		78.56		CHAS		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/5/19		12/6/19		Sale		912828N71		912828N7		UNITED STATES TREAS		 0.625 JAN 15 26		2,161.96		2,000.00		103.59		2,239.65		102.83166122		- 0		1.00		- 0		5.29		2,228.47		(16.48)		BARC		Fixed Income		US Treasuries		US Treasury Inflation Index

		Fixed Income		12/5/19		12/6/19		Sale		9128285U0		9128285U		UNITED STATES TREAS		 2.625 DEC 31 23		2,000.00		- 0		100.72		2,014.34		103.8356025		- 0		1.00		- 0		22.68		2,099.39		62.37		CHAS		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/5/19		12/6/19		Sale		9128286A3		9128286A		UNITED STATES TREAS		 2.625 JAN 31 26		8,000.00		- 0		101.34		8,107.18		105.22225625		- 0		1.00		- 0		73.04		8,490.82		310.60		GOLD		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/5/19		12/6/19		Sale		9128286T2		9128286T		UNITED STATES TREAS		 2.375 MAY 15 29		3,000.00		- 0		103.19		3,095.76		104.7730375		- 0		1.00		- 0		4.11		3,147.30		47.43		BOFA		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/5/19		12/6/19		Sale		912828B25		912828B2		UNITED STATES TREAS		 0.625 JAN 15 24		7,705.67		7,000.00		101.98		7,858.56		101.77313318		- 0		1.00		- 0		18.85		7,861.15		(16.26)		CHAS		Fixed Income		US Treasuries		US Treasury Inflation Index

		Fixed Income		12/5/19		12/6/19		Sale		912828P79		912828P7		UNITED STATES TREAS		 1.500 FEB 28 23		4,000.00		- 0		97.56		3,902.36		99.6168525		- 0		1.00		- 0		15.99		4,000.66		82.31		CHAS		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/5/19		12/6/19		Sale		912828RC6		912828RC		UNITED STATES TREAS		 2.125 AUG 15 21		4,000.00		- 0		100.79		4,031.72		100.79263375		- 0		1.00		- 0		26.10		4,057.81		(0.01)		GOLD		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/5/19		12/6/19		Sale		912828SA9		912828SA		UNITED STATES TREAS		 0.125 JAN 15 22		1,134.84		1,000.00		99.62		1,130.54		99.5700173		- 0		1.00		- 0		0.56		1,130.52		(0.58)		BARC		Fixed Income		US Treasuries		US Treasury Inflation Index

		Fixed Income		12/5/19		12/6/19		Sale		912828U24		912828U2		UNITED STATES TREAS		 2.000 NOV 15 26		10,000.00		- 0		96.74		9,673.77		101.63631875		- 0		1.00		- 0		11.54		10,175.17		489.86		CHAS		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/5/19		12/6/19		Sale		912828V98		912828V9		UNITED STATES TREAS		 2.250 FEB 15 27		3,000.00		- 0		103.76		3,112.85		103.3667875		- 0		1.00		- 0		20.73		3,121.73		(11.85)		CHAS		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/5/19		12/6/19		Sale		912828VS6		912828VS		UNITED STATES TREAS		 2.500 AUG 15 23		1,000.00		- 0		100.94		1,009.36		103.09732125		- 0		1.00		- 0		7.68		1,038.65		21.61		CHAS		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/5/19		12/6/19		Sale		912828WZ9		912828WZ		UNITED STATES TREAS		 1.750 APR 30 22		4,000.00		- 0		100.27		4,010.65		100.32779		- 0		1.00		- 0		6.92		4,020.03		2.46		CHAS		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/5/19		12/6/19		Sale		912828YB0		912828YB		UNITED STATES TREAS		 1.625 AUG 15 29		4,000.00		- 0		99.97		3,998.69		98.1871		- 0		1.00		- 0		19.96		3,947.44		(71.21)		CHAS		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/9/19		12/11/19		Sale		68389XBM6		68389XBM		ORACLE CORP		 2.650 JUL 15 26		10,000.00		- 0		97.14		9,714.38		102.151		- 0		1.00		- 0		107.47		10,322.57		500.72		BOFA		Fixed Income		Corporates		Industrial

		Fixed Income		12/10/19		12/11/19		Sale		695114CP1		695114CP		PACIFICORP		 2.950 FEB 01 22		18,000.00		- 0		102.21		18,397.61		101.878		- 0		1.00		- 0		191.75		18,529.79		(59.57)		MKTX		Fixed Income		Corporates		Utility

		Fixed Income		12/18/19		12/20/19		Sale		31428XBV7		31428XBV		FEDEX CORP		 3.100 AUG 05 29		6,000.00		- 0		99.67		5,979.96		98.888		- 0		1.00		- 0		75.44		6,008.72		(46.68)		JEFF		Fixed Income		Corporates		Industrial

		Fixed Income		12/30/19		12/31/19		Sale		981464GH7		981464GH		WORLD FIN NETWORK CC		 2.310 AUG 15 24		30,000.00		30,000.00		99.08		29,724.61		100.15625		- 0		1.00		- 0		30.80		30,077.68		322.27		IFCS		Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/1/19		12/26/19		Principal Paydown		3132D53T7		SB8010		FHLMC PC 15Y SB8010		 2.500 OCT 01 34		237.17		- 0		101.38		240.43		100		- 0		1.00		- 0		- 0		237.17		(3.26)				Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/26/19		Principal Paydown		3132D53W0		SB8013		FHLMC PC 15Y SB8013		 2.500 SEP 01 34		594.80		- 0		101.66		604.65		100		- 0		1.00		- 0		- 0		594.80		(9.85)				Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/26/19		Principal Paydown		313920YH7		313920YH		FNMA REMIC TRUST		 6.473 OCT 25 31		10.65		- 0		100		10.65		100		- 0		1.00		- 0		- 0		10.65		- 0				Fixed Income		CMO		US Agency CMO

		Fixed Income		12/1/19		12/26/19		Principal Paydown		31418CQM9		MA3159		FNMA PASSTHRU MA3159		 3.000 OCT 01 27		1,456.42		- 0		102.69		1,495.56		100		- 0		1.00		- 0		- 0		1,456.42		(39.14)				Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/26/19		Principal Paydown		31418DFM9		MA3771		FNMA PASSTHRU MA3771		 3.000 SEP 01 39		156.58		- 0		102.81		160.98		100		- 0		1.00		- 0		- 0		156.58		(4.40)				Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/1/19		Interest		59523UAN7		59523UAN		MID-AMERICA APTS LP		 3.600 JUN 01 27		21,000.00		- 0		1.8		378.00		1.8		- 0		1.00		- 0		- 0		378.00						Fixed Income		Corporates		Financial

		Fixed Income		12/1/19		12/17/19		Interest		90276EAA5		90276EAA		UBS COML MTG TR		 1.887 JUN 17 50		6,479.48		- 0		0.16		10.19		0.1572657065		- 0		1.00		- 0		- 0		10.19						Fixed Income		Commercial MBS		Non US Agency CMBS

		Fixed Income		12/1/19		12/17/19		Principal Paydown		90276EAA5		90276EAA		UBS COML MTG TR		 1.887 JUN 17 50		272.06		- 0		100		272.05		100		- 0		1.00		- 0		- 0		272.06		0.01				Fixed Income		Commercial MBS		Non US Agency CMBS

		Fixed Income		12/2/19		12/2/19		Interest		14042RLW9		14042RLW		CAPITAL ONE NATL ASS		 2.650 MAY 30 24		101,000.00		- 0		1.34		1,348.99		1.3356328767		- 0		1.00		- 0		- 0		1,348.99						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/2/19		12/2/19		Interest		14042TAS6		14042TAS		CAPITAL ONE BANK (US		 2.650 MAY 30 24		92,000.00		- 0		1.34		1,229.02		1.3358876712		- 0		1.00		- 0		- 0		1,229.02						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/2/19		12/2/19		Interest		9128285P1		9128285P		UNITED STATES TREAS		 2.875 NOV 30 23		15,000.00		- 0		1.44		215.63		1.4375		- 0		1.00		- 0		- 0		215.63						Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/3/19		12/4/19		Sale		14042RLZ2		14042RLZ		CAPITAL ONE NATL ASS		 2.500 JUN 19 24		25,000.00		- 0		99.38		24,843.75		101.241		- 0		1.00		- 0		287.67		25,597.92		466.50		SMMT		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/3/19		12/3/19		Interest		90348JJQ4		90348JJQ		UBS BK USA SALT LAKE		 2.900 APR 03 24		34,000.00		- 0		0.24		82.17		0.2416666667		- 0		1.00		- 0		- 0		82.17						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/5/19		12/6/19		Sale		031162CJ7		031162CJ		AMGEN INC		 2.600 AUG 19 26		15,000.00		- 0		94.68		14,202.30		101.393		- 0		1.00		- 0		115.92		15,324.87		1,006.65		CITI		Fixed Income		Corporates		Industrial

		Fixed Income		12/5/19		12/6/19		Sale		166764AB6		166764AB		CHEVRON CORP NEW		 2.355 DEC 05 22		10,000.00		- 0		98.97		9,896.83		101.391		- 0		1.00		- 0		0.65		10,139.75		242.27		WFS		Fixed Income		Corporates		Industrial

		Fixed Income		12/5/19		12/6/19		Sale		17275RBD3		17275RBD		CISCO SYS INC		 2.200 FEB 28 21		17,000.00		- 0		99.47		16,910.58		100.467		- 0		1.00		- 0		101.81		17,181.20		168.81		CHAS		Fixed Income		Corporates		Industrial

		Fixed Income		12/5/19		12/6/19		Sale		37045XBW5		37045XBW		GENERAL MTRS FINL CO		 3.950 APR 13 24		15,000.00		- 0		102.45		15,367.48		104.135		- 0		1.00		- 0		87.23		15,707.48		252.77		GOLD		Fixed Income		Corporates		Industrial

		Fixed Income		12/5/19		12/6/19		Sale		695114CM8		695114CM		PACIFICORP		 3.850 JUN 15 21		11,000.00		- 0		103.08		11,338.47		102.716		- 0		1.00		- 0		201.16		11,499.92		(39.71)		GOLD		Fixed Income		Corporates		Utility

		Fixed Income		12/5/19		12/6/19		Sale		931142EK5		931142EK		WALMART INC		 3.400 JUN 26 23		10,000.00		- 0		100.47		10,046.53		105.2		- 0		1.00		- 0		151.11		10,671.11		473.47		JANE		Fixed Income		Corporates		Industrial

		Fixed Income		12/6/19		12/9/19		Sale		14042RLW9		14042RLW		CAPITAL ONE NATL ASS		 2.650 MAY 30 24		58,000.00		- 0		99.38		57,637.50		101.805		- 0		1.00		- 0		37.89		59,084.79		1,409.40		SMMT		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/9/19		12/9/19		Interest		949763UY0		949763UY		WELLS FARGO BANK NAT		 3.500 NOV 09 23		120,000.00		- 0		0.29		345.00		0.2875		- 0		1.00		- 0		- 0		345.00						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/11/19		12/17/19		Sale		3132D53W0		SB8013		FHLMC PC 15Y SB8013		 2.500 SEP 01 34		65,435.26		68,000.00		101.66		66,519.03		100.796875		- 0		1.00		- 0		72.71		66,029.41		(562.33)		IFCS		Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/12/19		12/12/19		Interest		89114QCA4		89114QCA		TD BANK		 2.650 JUN 12 24		26,000.00		- 0		1.32		344.50		1.325		- 0		1.00		- 0		- 0		344.50						Fixed Income		Corporates		Financial

		Fixed Income		12/13/19		12/17/19		Sale		037411BE4		037411BE		APACHE CORP		 4.375 OCT 15 28		13,000.00		- 0		101.09		13,141.05		102.123		- 0		1.00		- 0		97.95		13,373.94		134.94		CHAS		Fixed Income		Corporates		Industrial

		Fixed Income		12/13/19		12/17/19		Sale		912828YB0		912828YB		UNITED STATES TREAS		 1.625 AUG 15 29		9,000.00		- 0		99.97		8,997.08		97.515625		- 0		1.00		- 0		49.28		8,825.69		(220.67)		GOLD		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/15/19		12/16/19		Principal Paydown		14314EAC5		14314EAC		CARMAX AUTO OWNER TR		 1.390 MAY 17 21		3,646.22		- 0		99.13		3,614.32		100		- 0		1.00		- 0		- 0		3,646.22		31.90				Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		14314EAC5		14314EAC		CARMAX AUTO OWNER TR		 1.390 MAY 17 21		13,497.87		- 0		0.12		15.64		0.1158701336		- 0		1.00		- 0		- 0		15.64						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Principal Paydown		39154TAQ1		39154TAQ		GREAT AMER LEASE REC		 2.600 JUN 15 21		2,398.96		- 0		99.99		2,398.66		100		- 0		1.00		- 0		- 0		2,398.96		0.30				Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Principal Paydown		80285MAE9		80285MAE		SANTANDER DRIVE AUTO		 3.010 MAR 15 22		6,633.35		- 0		100.11		6,640.35		100		- 0		1.00		- 0		- 0		6,633.35		(7.00)				Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Principal Paydown		98161VAC4		98161VAC		WORLD OMNI AUTO TR		 2.500 APR 17 23		897.20		- 0		99.97		896.97		100		- 0		1.00		- 0		- 0		897.20		0.23				Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/16/19		12/16/19		Principal Paydown		05581JAA2		05581JAA		BNSF RAILWAY CO		 3.442 JUN 16 28		827.49		- 0		105.72		874.82		100		- 0		1.00		- 0		- 0		827.49		(47.33)				Fixed Income		Corporates		Industrial

		Fixed Income		12/16/19		12/17/19		Sale		14042TAS6		14042TAS		CAPITAL ONE BANK (US		 2.650 MAY 30 24		56,000.00		- 0		99.38		55,650.00		101.655		- 0		1.00		- 0		69.12		56,995.92		1,276.80		SMMT		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/1/19		12/1/19		Interest		26442CAS3		26442CAS		DUKE ENERGY CAROLINA		 2.950 DEC 01 26		47,000.00		- 0		1.48		693.25		1.475		- 0		1.00		- 0		- 0		693.25						Fixed Income		Corporates		Utility

		Fixed Income		12/1/19		12/26/19		Interest		3132D53T7		SB8010		FHLMC PC 15Y SB8010		 2.500 OCT 01 34		24,578.75		- 0		0.21		51.21		0.2083507095		- 0		1.00		- 0		- 0		51.21						Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/26/19		Interest		3132D53W0		SB8013		FHLMC PC 15Y SB8013		 2.500 SEP 01 34		66,030.06		- 0		0.21		137.56		0.2083293579		- 0		1.00		- 0		- 0		137.56						Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/26/19		Interest		313920YH7		313920YH		FNMA REMIC TRUST		 6.473 OCT 25 31		181.80		- 0		0.54		0.98		0.5390539054		- 0		1.00		- 0		- 0		0.98						Fixed Income		CMO		US Agency CMO

		Fixed Income		12/1/19		12/26/19		Interest		31418CQM9		MA3159		FNMA PASSTHRU MA3159		 3.000 OCT 01 27		58,737.52		- 0		0.25		146.84		0.2499935305		- 0		1.00		- 0		- 0		146.84						Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/26/19		Interest		31418DFM9		MA3771		FNMA PASSTHRU MA3771		 3.000 SEP 01 39		24,574.61		- 0		0.25		61.44		0.2500141406		- 0		1.00		- 0		- 0		61.44						Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/5/19		12/5/19		Interest		166764AB6		166764AB		CHEVRON CORP NEW		 2.355 DEC 05 22		54,000.00		- 0		1.18		635.85		1.1775		- 0		1.00		- 0		- 0		635.85						Fixed Income		Corporates		Industrial

		Fixed Income		12/5/19		12/5/19		Interest		46647PAY2		46647PAY		JP MORGAN CHASE BANK		 4.023 DEC 05 24		42,000.00		- 0		2.01		844.83		2.0115		- 0		1.00		- 0		- 0		844.83						Fixed Income		Corporates		Financial

		Fixed Income		12/5/19		12/5/19		Cash Withdrawal		CASH		CASH		CASH		CASH		275,000.00				1		275,000.00		1		- 0		1.00		- 0		- 0		(275,000.00)						Cash		UNCLASSIFIED		UNCLASSIFIED

		Fixed Income		12/8/19		12/8/19		Interest		345370CR9		345370CR		FORD MTR CO DEL		 4.346 DEC 08 26		46,000.00		- 0		2.17		999.58		2.173		- 0		1.00		- 0		- 0		999.58						Fixed Income		Corporates		Industrial

		Fixed Income		12/13/19		12/16/19		Buy		912828YS3		912828YS		UNITED STATES TREAS		 1.750 NOV 15 29		5,000.00		- 0		98.95		4,947.27		98.9453125		- 0		1.00		- 0		(7.45)		(4,954.72)				CHAS		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/15/19		12/16/19		Interest		14686XAD1		14686XAD		CARVANA AUTO REC TR		 2.510 APR 15 24		116,000.00		- 0		0.21		242.63		0.2091637931		- 0		1.00		- 0		- 0		242.63						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		34528DAD5		34528DAD		FORD CREDIT AUTO LS		 2.220 OCT 15 22		48,000.00		- 0		0.18		88.80		0.185		- 0		1.00		- 0		- 0		88.80						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		39154TAQ1		39154TAQ		GREAT AMER LEASE REC		 2.600 JUN 15 21		26,115.28		- 0		0.22		56.58		0.2166547707		- 0		1.00		- 0		- 0		56.58						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		58772QAE6		58772QAE		MERC-BENZ AUTO LEASE		 2.510 OCT 16 23		115,000.00		- 0		0.21		240.54		0.2091652174		- 0		1.00		- 0		- 0		240.54						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		80285MAE9		80285MAE		SANTANDER DRIVE AUTO		 3.010 MAR 15 22		16,614.39		- 0		0.25		41.67		0.2508066802		- 0		1.00		- 0		- 0		41.67						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		80286HAD1		80286HAD		SANTANDER DRIVE AUTO		 2.160 NOV 15 22		22,000.00		- 0		0.18		39.60		0.18		- 0		1.00		- 0		- 0		39.60						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		96042GAG7		96042GAG		WESTLAKE AUTO RECV T		 3.320 OCT 16 23		25,000.00		- 0		0.28		69.17		0.27668		- 0		1.00		- 0		- 0		69.17						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		981464GH7		981464GH		WORLD FIN NETWORK CC		 2.310 AUG 15 24		30,000.00		- 0		0.19		57.75		0.1925		- 0		1.00		- 0		- 0		57.75						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		98161VAC4		98161VAC		WORLD OMNI AUTO TR		 2.500 APR 17 23		57,000.00		- 0		0.21		118.75		0.2083333333		- 0		1.00		- 0		- 0		118.75						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		98162VAD1		98162VAD		WORLD OMNI AUTO RECV		 2.590 JUL 15 24		25,000.00		- 0		0.22		53.96		0.21584		- 0		1.00		- 0		- 0		53.96						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		98163BAC6		98163BAC		WORLD OMNI SELECT AU		 2.000 AUG 15 24		101,000.00		- 0		0.17		168.33		0.1666633663		- 0		1.00		- 0		- 0		168.33						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/16/19		12/16/19		Interest		05581JAA2		05581JAA		BNSF RAILWAY CO		 3.442 JUN 16 28		37,380.09		- 0		1.72		643.31		1.7209963914		- 0		1.00		- 0		- 0		643.31						Fixed Income		Corporates		Industrial

		Fixed Income		12/16/19		12/16/19		Interest		17312QW47		17312QW4		CITIBANK NATIONAL AS		 3.550 NOV 24 23		1.00		- 0		2188		21.88		2188		- 0		1.00		- 0		- 0		21.88						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/16/19		12/16/19		Interest		38148P2K2		38148P2K		GOLDMAN SACHS BK USA		 3.600 NOV 28 23		1.00		- 0		562		5.62		562		- 0		1.00		- 0		- 0		5.62						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/16/19		12/16/19		Interest		857477AN3		857477AN		STATE STR CORP		 3.300 DEC 16 24		37,000.00		- 0		1.65		610.50		1.65		- 0		1.00		- 0		- 0		610.50						Fixed Income		Corporates		Financial

		Fixed Income		12/17/19		12/17/19		Interest		CASH		CASH		CASH		CASH		459.20				1		459.20		1		- 0		1.00		- 0		- 0		459.20						Cash		UNCLASSIFIED		UNCLASSIFIED

		Fixed Income		12/18/19		12/18/19		Interest		03066NAE4		03066NAE		AMERICREDIT AUTO REC		 2.130 JUL 18 25		54,000.00		- 0		0.18		95.85		0.1775		- 0		1.00		- 0		- 0		95.85						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/18/19		12/20/19		Buy		912828YS3		912828YS		UNITED STATES TREAS		 1.750 NOV 15 29		4,000.00		- 0		98.61		3,944.38		98.609375		- 0		1.00		- 0		(6.73)		(3,951.11)				JEFF		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/19/19		12/23/19		Buy		26078JAD2		26078JAD		DOWDUPONT INC		 4.725 NOV 15 28		5,000.00		- 0		113.26		5,663.10		113.262		- 0		1.00		- 0		(24.94)		(5,688.04)				PIPR		Fixed Income		Corporates		Industrial

		Fixed Income		12/19/19		12/23/19		Buy		60871RAG5		60871RAG		MOLSON COORS BEVERAG		 3.000 JUL 15 26		4,000.00		- 0		100.81		4,032.40		100.81		- 0		1.00		- 0		(52.67)		(4,085.07)				PIPR		Fixed Income		Corporates		Industrial

		Fixed Income		12/19/19		12/19/19		Interest		7954503N3		7954503N		SALLIE MAE BK SLT LA		 2.400 JUN 20 22		19,000.00		- 0		1.2		228.00		1.2		- 0		1.00		- 0		- 0		228.00						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/20/19		12/20/19		Interest		06051GHC6		06051GHC		BANK AMER CORP		 3.004 DEC 20 23		56,000.00		- 0		1.5		841.12		1.502		- 0		1.00		- 0		- 0		841.12						Fixed Income		Corporates		Financial

		Fixed Income		12/20/19		12/20/19		Interest		36256GAF6		36256GAF		GM FINL AUTO LEASE T		 3.480 JUL 20 22		27,000.00		- 0		0.29		78.30		0.29		- 0		1.00		- 0		- 0		78.30						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/21/19		12/21/19		Interest		17312QX87		17312QX8		CITIBANK NATIONAL AS		 3.550 DEC 21 23		43,000.00		- 0		1.77		763.25		1.775		- 0		1.00		- 0		- 0		763.25						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/23/19		12/23/19		Interest		23242MAB7		23242MAB		CWHEQ HEQ LN TR 2006		 6.085 JUN 25 21		1.00		1.00		81017		810.17		81017		- 0		1.00		- 0		- 0		810.17						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/26/19		12/26/19		Interest		931142EK5		931142EK		WALMART INC		 3.400 JUN 26 23		31,000.00		- 0		1.7		527.00		1.7		- 0		1.00		- 0		- 0		527.00						Fixed Income		Corporates		Industrial

		Fixed Income		12/27/19		12/27/19		Interest		02665WCZ2		02665WCZ		AMERICAN HONDA FIN C		 2.400 JUN 27 24		23,000.00		- 0		1.2		276.00		1.2		- 0		1.00		- 0		- 0		276.00						Fixed Income		Corporates		Industrial

		Fixed Income		12/30/19		12/31/19		Buy		9128282P4		9128282P		UNITED STATES TREAS		 1.875 JUL 31 22		102,000.00		- 0		100.68		102,689.30		100.67578125		- 0		1.00		- 0		(795.14)		(103,484.44)				CITD		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/30/19		12/31/19		Buy		912828B25		912828B2		UNITED STATES TREAS		 0.625 JAN 15 24		28,673.84		26,000.00		102.13		26,553.52		102.12890625		- 0		1.00		- 0		(82.30)		(29,366.58)				WFS		Fixed Income		US Treasuries		US Treasury Inflation Index

		Fixed Income		12/31/19		12/31/19		Interest		9128285T3		9128285T		UNITED STATES TREAS		 2.625 DEC 31 25		185,000.00		- 0		1.31		2,428.13		1.3125		- 0		1.00		- 0		- 0		2,428.13						Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/31/19		12/31/19		Interest		9128285U0		9128285U		UNITED STATES TREAS		 2.625 DEC 31 23		32,000.00		- 0		1.31		420.00		1.3125		- 0		1.00		- 0		- 0		420.00						Fixed Income		US Treasuries		US Treasury Notes & Bonds





Pending

		C.S. McKee, L.P.

		Account Overview



		STA ILA Baltimore Pension   						Back to Performance						Trade date cash as of 12/31/2019:		46,143.78

														Settle date cash as of 12/31/2019:		46,143.78





		Pending Trades

				As of:		12/31/19



		Product		Trade Date		Settle Date		Tran Type		Cusip		Ticker		Security Name		Issue		Shares		Original Face		Unit Cost		Total Cost		Market Price		SEC Fee		FX Rate		Commission		Income		Total Amount		Realized Gain		Broker Code		Class		Sector		Industry		Market Cap

















FI Characteristics

		C.S. McKee, L.P.				The information that is presented in this sheet is directly from the fixed income portfolio analytical software (BondEdge). McKee utilizes the holdings in its accounting system but pricing/security attributes come directly from BondEdge’s independent source (IDC).  Occasional adjustments are made to prices in BondEdge based upon information obtained from independent brokers (i.e. missing or incorrect pricing).  Because McKee’s uses different independent security services (SVC and Bloomberg data), it is possible that the characteristics derived from BondEdge may be slightly different than the detail shown in the holdings worksheet.

		Fixed Income Characteristics



		STA ILA Baltimore Pension   



		Portfolio Code:		27818		Back to Performance														27818

		As Of Date:		12/31/19																43830		43830		12/31/19		11/30/19

		Benchmark		BC Int. Government Credit																BCIGC







		Portfolio Characteristics vs. Benchmark

		Portfolio				Benchmark				Portfolio				Benchmark

		Market Value		$6,088,686		$12,182,245MM				YTW		2.045		1.930

		# Issues		132		4,937				Modified Duration		4.193		3.935

		Average Coupon		2.743		2.646				Spread Duration		2.298		1.565

		Average Quality		Aa2		Aa2				Effective Duration		4.157		3.910

		Maturity Years		4.569		4.292				Convexity		0.105		0.106

		Average Maturity		4.535		4.260				AVG Price		$103.244		$102.942

		Current Yield		2.659		2.573				OAS		35		24

		YTM		2.053		1.941



		Portfolio Sector Allocation vs. Benchmark (% of MV)

		Portfolio				Benchmark

		TREASURY SUBTOTAL		36.59		61.45

		NOMINAL TREASURY		31.79		61.45

		TIPS		4.80		- 0

		AGENCY		8.90		3.85

		SUPRANATIONALS		- 0		2.44

		SOVEREIGN		- 0		0.96

		LOCAL AUTHORITY		- 0		0.67

		CORPORATE SUBTOTAL		40.33		30.63

		INDUSTRIALS		23.62		17.00

		FINANCIALS		14.67		12.14

		UTILITIES		2.04		1.49

		PASSTHROUGH MBS		2.87		- 0

		ARM MBS		- 0		- 0

		CMO		- 0		- 0

		ABS		10.43		- 0

		CMBS		0.10		- 0

		ETF / MUTUAL FUNDS		- 0		- 0

		CASH		0.78		- 0

		TOTAL		100.00		100.00



		Contribution to Effective Duration by Sector vs. Benchmark

		Portfolio				Benchmark

		TREASURY SUBTOTAL		1.87		2.34

		NOMINAL TREASURY		1.68		2.34

		TIPS		0.18		- 0

		AGENCY		0.33		0.12

		SUPRANATIONALS		- 0		0.08

		SOVEREIGN		- 0		0.04

		LOCAL AUTHORITY		- 0		0.03

		CORPORATE SUBTOTAL		1.71		1.30

		INDUSTRIALS		1.12		0.74

		FINANCIALS		0.50		0.50

		UTILITIES		0.09		0.07

		PASSTHROUGH MBS		0.10		- 0

		ARM MBS		- 0		- 0

		CMO		- 0		- 0

		ABS		0.16		- 0

		CMBS		- 0		- 0

		ETF / MUTUAL FUNDS		- 0		- 0

		CASH		0.00		- 0

		TOTAL		4.16		3.91



		Portofolio Quality Breakdown vs. Benchmark (% of MV)

		Portfolio				Benchmark

		Aaa/AAA Subtotal		57.59		66.10

		Cash		0.78		- 0

		Treasury		36.59		61.45

		Agency		8.90		3.85

		Aaa/AAA		11.32		0.80

		Aa/AA		8.48		4.24

		A/A		23.52		13.41

		Baa/BBB		10.41		16.25

		Ba/BB		- 0		- 0

		B/B		- 0		- 0

		Caa/CCC		- 0		- 0

		Ca/CC		- 0		- 0

		C/C		- 0		- 0

		Default		- 0		- 0

		NA		- 0		- 0



		Portfolio Effective Duration vs. Benchmark (% of MV)

		Portfolio				Benchmark

		<0.00		- 0		- 0

		0.00 - 0.99		6.00		0.57

		1.00 - 1.99		5.61		22.34

		2.00 - 2.99		17.65		17.97

		3.00 - 3.99		26.90		15.18

		4.00 - 4.99		10.07		14.29

		5.00 - 5.99		14.93		10.20

		6.00 - 6.99		9.67		9.67

		7.00 - 7.99		6.08		6.38

		8.00 - 8.99		2.88		2.98

		9.00 - 9.99		0.21		0.42

		10.00+		- 0		- 0



		Portfolio Contribution to Effective Duration vs. Benchmark

		Portfolio				Benchmark

		<0.00		- 0		- 0

		0.00 - 0.99		0.25		0.02

		1.00 - 1.99		0.23		0.87

		2.00 - 2.99		0.73		0.70

		3.00 - 3.99		1.12		0.59

		4.00 - 4.99		0.42		0.56

		5.00 - 5.99		0.62		0.40

		6.00 - 6.99		0.40		0.38

		7.00 - 7.99		0.25		0.25

		8.00 - 8.99		0.12		0.12

		9.00 - 9.99		0.01		0.02

		10.00+		- 0		- 0



		Portfolio Average Coupon vs. Benchmark (% of MV)

		Portfolio				Benchmark

		0.00 - 0.99		4.80		0.03

		1.00 - 1.99		9.41		24.70

		2.00 - 2.99		45.99		47.01

		3.00 - 3.99		33.28		16.93

		4.00 - 4.99		4.21		7.19

		5.00 - 5.99		1.32		2.14

		6.00 - 6.99		0.63		1.13

		7.00 - 7.99		0.30		0.54

		8.00 - 8.99		0.06		0.26

		9.00 - 9.99		- 0		0.05

		10.00 - 14.99		- 0		0.02

		15.00+		- 0		- 0



		Portfolio Average Maturity vs. Benchmark (% of MV)

		Portfolio				Benchmark

		0.00 - 0.99		6.00		0.46

		1.00 - 2.99		20.58		37.47

		3.00 - 4.99		35.92		27.82

		5.00 - 6.99		25.60		18.52

		7.00 - 9.99		11.90		15.71

		10.00 - 19.99		- 0		0.02

		20.00+		- 0		- 0

																				6088686.4642















































Portfolio Sector Allocation vs. Benchmark (% of MV)



Portfolio	TREASURY SUBTOTAL	NOMINAL TREASURY	TIPS	AGENCY	SUPRANATIONALS	SOVEREIGN	LOCAL AUTHORITY	CORPORATE SUBTOTAL	INDUSTRIALS	FINANCIALS	UTILITIES	PASSTHROUGH MBS	ARM MBS	CMO	ABS	CMBS	ETF / MUTUAL FUNDS	CASH	36.590000000000003	31.79	4.8	8.9	0	0	0	40.33	23.62	14.67	2.04	2.87	0	0	10.43	0.1	0	0.78	Benchmark	TREASURY SUBTOTAL	NOMINAL TREASURY	TIPS	AGENCY	SUPRANATIONALS	SOVEREIGN	LOCAL AUTHORITY	CORPORATE SUBTOTAL	INDUSTRIALS	FINANCIALS	UTILITIES	PASSTHROUGH MBS	ARM MBS	CMO	ABS	CMBS	ETF / MUTUAL FUNDS	CASH	61.45	61.45	0	3.85	2.44	0.96	0.67	30.63	17	12.14	1.49	0	0	0	0	0	0	0	







Contribution to Effective Duration by Sector vs. Benchmark



Portfolio	TREASURY SUBTOTAL	NOMINAL TREASURY	TIPS	AGENCY	SUPRANATIONALS	SOVEREIGN	LOCAL AUTHORITY	CORPORATE SUBTOTAL	INDUSTRIALS	FINANCIALS	UTILITIES	PASSTHROUGH MBS	ARM MBS	CMO	ABS	CMBS	ETF / MUTUAL FUNDS	CASH	TOTAL	1.867	1.6830000000000001	0.184	0.32900000000000001	0	0	0	1.7090000000000001	1.1220000000000001	0.496	9.0999999999999998E-2	9.5000000000000001E-2	0	0	0.156	0	0	1E-3	4.157	Benchmark	TREASURY SUBTOTAL	NOMINAL TREASURY	TIPS	AGENCY	SUPRANATIONALS	SOVEREIGN	LOCAL AUTHORITY	CORPORATE SUBTOTAL	INDUSTRIALS	FINANCIALS	UTILITIES	PASSTHROUGH MBS	ARM MBS	CMO	ABS	CMBS	ETF / MUTUAL FUNDS	CASH	TOTAL	2.34	2.34	0	0.12	7.5999999999999998E-2	4.3999999999999997E-2	2.5999999999999999E-2	1.304	0.73599999999999999	0.499	6.9000000000000006E-2	0	0	0	0	0	0	0	3.91	







Portofolio Quality Breakdown vs. Benchmark (% of MV) 



Portfolio	Aaa/AAA Subtotal	Cash	Treasury	Agency	Aaa/AAA	Aa/AA	A/A	Baa/BBB	Ba/BB	B/B	Caa/CCC	Ca/CC	C/C	Default	NA	57.59	0.78	36.590000000000003	8.9	11.32	8.48	23.52	10.41	0	0	0	0	0	0	0	Benchmark	Aaa/AAA Subtotal	Cash	Treasury	Agency	Aaa/AAA	Aa/AA	A/A	Baa/BBB	Ba/BB	B/B	Caa/CCC	Ca/CC	C/C	Default	NA	66.099999999999994	0	61.45	3.85	0.8	4.24	13.41	16.25	0	0	0	0	0	0	0	







Portfolio Effective Duration vs. Benchmark (% of MV) 



Portfolio	<	0.00	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00+	0	6	5.61	17.649999999999999	26.9	10.07	14.93	9.67	6.08	2.88	0.21	0	Benchmark	<	0.00	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00+	0	0.56999999999999995	22.34	17.97	15.18	14.29	10.199999999999999	9.67	6.38	2.98	0.42	0	







Portfolio Contribution to Effective Duration vs. Benchmark 



Portfolio	<	0.00	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00+	0	0.249	0.23300000000000001	0.73299999999999998	1.1180000000000001	0.41799999999999998	0.62	0.40100000000000002	0.252	0.11899999999999999	8.0000000000000002E-3	0	Benchmark	<	0.00	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00+	0	2.1999999999999999E-2	0.873	0.70199999999999996	0.59299999999999997	0.55800000000000005	0.39800000000000002	0.378	0.249	0.11600000000000001	1.6E-2	0	







Portfolio Average Coupon vs. Benchmark (% of MV) 



Portfolio	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00 - 14.99	15.00+	4.8	9.41	45.99	33.28	4.21	1.32	0.63	0.3	0.06	0	0	0	Benchmark	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00 - 14.99	15.00+	0.03	24.7	47.01	16.93	7.19	2.14	1.1299999999999999	0.54	0.26	0.05	0.02	0	







Portfolio Average Maturity vs. Benchmark (% of MV) 



Portfolio	0.00 - 0.99	1.00 - 2.99	3.00 - 4.99	5.00 - 6.99	7.00 - 9.99	10.00 - 19.99	20.00+	6	20.58	35.92	25.6	11.9	0	0	Benchmark	0.00 - 0.99	1.00 - 2.99	3.00 - 4.99	5.00 - 6.99	7.00 - 9.99	10.00 - 19.99	20.00+	0.46	37.47	27.82	18.52	15.71	0.02	0	









Prior Month Holdings

		Holdings

		As of		11/30/19

		Product		Cusip		Ticker		Security Name		Issue		Shares		Original Face		Unit Cost		Total Cost		Market Price		Market Value		Accrued Income		Total Value		Percent of Portfolio		Class		Sector		Industry		Market Cap		SP Rating		SP Rating Date		Moody Rating		Moody Rating Date		Fitch Rating		Fitch Rating Date

		Fixed Income		CASH		CASH		CASH		CASH		130,081.03		130,081.03		1		130,081.03		1		130,081.03		- 0		130,081.03		2.05		Cash		UNCLASSIFIED		UNCLASSIFIED

		Fixed Income		00206RDQ2		00206RDQ		AT&T INC		 4.250 MAR 01 27		36,000.00		36,000.00		102.237		36,805.23		109.401		39,384.36		382.50		39,766.86		0.63		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa2		11/30/19		A-		11/30/19

		Fixed Income		00287YBU2		00287YBU		ABBVIE INC		 2.950 NOV 21 26		33,000.00		33,000.00		99.881		32,960.73		100.939		33,309.87		27.04		33,336.91		0.53		Fixed Income		Corporates		Industrial				A- 		11/30/19		Baa2		11/30/19

		Fixed Income		023771R91		023771R9		AMER AIRLINE 16-3 AA		 3.000 OCT 15 28		25,283.95		29,000.00		97.965		24,769.41		101.526		25,669.78		97.77		25,767.55		0.41		Fixed Income		Corporates		Industrial				AA+		11/30/19		Aa3		11/30/19

		Fixed Income		02665WCZ2		02665WCZ		AMERICAN HONDA FIN C		 2.400 JUN 27 24		23,000.00		23,000.00		99.775		22,948.25		100.959		23,220.57		236.13		23,456.70		0.37		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19

		Fixed Income		03066NAE4		03066NAE		AMERICREDIT AUTO REC		 2.130 JUL 18 25		54,000.00		54,000.00		99.987		53,993.15		99.987		53,992.98		41.54		54,034.52		0.85		Fixed Income		Asset Backed Securities		Non US Agency ABS				AA+		11/30/19

		Fixed Income		031162CJ7		031162CJ		AMGEN INC		 2.600 AUG 19 26		40,000.00		40,000.00		94.682		37,872.80		101.38		40,552.00		294.67		40,846.67		0.64		Fixed Income		Corporates		Industrial				A-		11/30/19		Baa1		11/30/19		BBB+		11/30/19

		Fixed Income		98161VAC4		98161VAC		WORLD OMNI AUTO TR		 2.500 APR 17 23		57,000.00		57,000.00		99.975		56,985.61		100.459		57,261.63		63.33		57,324.96		0.90		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		98162VAD1		98162VAD		WORLD OMNI AUTO RECV		 2.590 JUL 15 24		25,000.00		25,000.00		99.998		24,999.41		101.193		25,298.25		28.78		25,327.03		0.40		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		98163BAC6		98163BAC		WORLD OMNI SELECT AU		 2.000 AUG 15 24		101,000.00		101,000.00		99.991		100,991.20		99.778		100,775.78		89.78		100,865.56		1.59		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		931142EK5		931142EK		WALMART INC		 3.400 JUN 26 23		41,000.00		41,000.00		100.465		41,190.76		104.98		43,041.80		600.19		43,641.99		0.69		Fixed Income		Corporates		Industrial				AA		11/30/19		Aa2		11/30/19		AA		11/30/19

		Fixed Income		94974BGP9		94974BGP		WELLS FARGO CO MTN B		 3.550 SEP 29 25		58,000.00		58,000.00		106.558		61,803.64		105.589		61,241.62		354.61		61,596.23		0.97		Fixed Income		Corporates		Financial				A-		11/30/19		A2		11/30/19		A+		11/30/19

		Fixed Income		949763UY0		949763UY		WELLS FARGO BANK NAT		 3.500 NOV 09 23		120,000.00		120,000.00		99.625		119,550.00		105.192		126,230.40		253.15		126,483.55		1.99		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		96042GAG7		96042GAG		WESTLAKE AUTO RECV T		 3.320 OCT 16 23		25,000.00		25,000.00		99.984		24,996.05		100.881		25,220.25		36.89		25,257.14		0.40		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19

		Fixed Income		961214DS9		961214DS		WESTPAC BKG CORP		 2.750 JAN 11 23		25,000.00		25,000.00		99.687		24,921.81		101.814		25,453.50		267.36		25,720.86		0.41		Fixed Income		Corporates		Financial				AA-		11/30/19		Aa3		11/30/19		AA-		11/30/19

		Fixed Income		981464GH7		981464GH		WORLD FIN NETWORK CC		 2.310 AUG 15 24		30,000.00		30,000.00		99.082		29,724.61		100.197		30,059.10		30.80		30,089.90		0.47		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		912828WZ9		912828WZ		UNITED STATES TREAS		 1.750 APR 30 22		71,000.00		71,000.00		100.168		71,119.26		100.34		71,241.40		105.82		71,347.22		1.12		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828YB0		912828YB		UNITED STATES TREAS		 1.625 AUG 15 29		99,000.00		99,000.00		99.967		98,967.79		98.516		97,530.84		472.13		98,002.97		1.54		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828YS3		912828YS		UNITED STATES TREAS		 1.750 NOV 15 29		4,000.00		4,000.00		99.875		3,995.00		99.738		3,989.52		3.08		3,992.60		0.06		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		92343VDY7		92343VDY		VERIZON COMMUNICATIO		 4.125 MAR 16 27		23,000.00		23,000.00		111.034		25,537.82		111.144		25,563.12		197.66		25,760.78		0.41		Fixed Income		Corporates		Industrial				BBB+		11/30/19		Baa1		11/30/19		A-		11/30/19

		Fixed Income		927804FJ8		927804FJ		VIRGINIA ELEC & PWR		 3.450 SEP 01 22		46,000.00		46,000.00		102.214		47,018.56		103.42		47,573.20		396.75		47,969.95		0.76		Fixed Income		Corporates		Utility				BBB+		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		927804FU3		927804FU		VIRGINIA ELEC & PWR		 3.150 JAN 15 26		26,000.00		26,000.00		97.122		25,251.68		104.425		27,150.50		309.40		27,459.90		0.43		Fixed Income		Corporates		Utility				BBB+		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		912828N71		912828N7		UNITED STATES TREAS		 0.625 JAN 15 26		45,383.52		42,000.00		103.594		47,014.49		102.559		46,544.88		107.14		46,652.02		0.73		Fixed Income		US Treasuries		US Treasury Inflation Index				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828P79		912828P7		UNITED STATES TREAS		 1.500 FEB 28 23		97,000.00		97,000.00		97.559		94,632.33		99.664		96,674.08		357.72		97,031.80		1.53		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828RC6		912828RC		UNITED STATES TREAS		 2.125 AUG 15 21		100,000.00		100,000.00		100.793		100,792.97		100.777		100,777.00		623.64		101,400.64		1.60		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828U24		912828U2		UNITED STATES TREAS		 2.000 NOV 15 26		242,000.00		242,000.00		96.738		234,105.17		101.805		246,368.10		212.75		246,580.85		3.88		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828V98		912828V9		UNITED STATES TREAS		 2.250 FEB 15 27		73,000.00		73,000.00		103.762		75,746.05		103.527		75,574.71		482.04		76,056.75		1.20		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828VS6		912828VS		UNITED STATES TREAS		 2.500 AUG 15 23		32,000.00		32,000.00		100.936		32,299.52		103.16		33,011.20		234.78		33,245.98		0.52		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128285U0		9128285U		UNITED STATES TREAS		 2.625 DEC 31 23		34,000.00		34,000.00		100.717		34,243.88		103.93		35,336.20		373.09		35,709.29		0.56		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128286A3		9128286A		UNITED STATES TREAS		 2.625 JAN 31 26		179,000.00		179,000.00		101.34		181,398.13		105.359		188,592.61		1,570.51		190,163.12		2.99		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128286G0		9128286G		UNITED STATES TREAS		 2.375 FEB 29 24		39,000.00		39,000.00		102.401		39,936.53		103.031		40,182.09		227.72		40,409.81		0.64		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128286T2		9128286T		UNITED STATES TREAS		 2.375 MAY 15 29		68,000.00		68,000.00		103.192		70,170.48		105.109		71,474.12		70.99		71,545.11		1.13		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828B25		912828B2		UNITED STATES TREAS		 0.625 JAN 15 24		190,365.74		173,000.00		101.984		194,142.78		101.572		193,358.29		449.40		193,807.69		3.05		Fixed Income		US Treasuries		US Treasury Inflation Index				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828M49		912828M4		UNITED STATES TREAS		 1.875 OCT 31 22		55,000.00		55,000.00		96.806		53,243.29		100.762		55,419.10		87.83		55,506.93		0.87		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128283D0		9128283D		UNITED STATES TREAS		 2.250 OCT 31 24		92,000.00		92,000.00		99.805		91,820.78		102.891		94,659.72		176.29		94,836.01		1.49		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128283F5		9128283F		UNITED STATES TREAS		 2.250 NOV 15 27		93,000.00		93,000.00		99.397		92,439.32		103.758		96,494.94		91.98		96,586.92		1.52		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128283V0		9128283V		UNITED STATES TREAS		 2.500 JAN 31 25		112,000.00		112,000.00		104.227		116,734.79		104.16		116,659.20		935.87		117,595.07		1.85		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128285M8		9128285M		UNITED STATES TREAS		 3.125 NOV 15 28		184,000.00		184,000.00		107.011		196,900.19		111.191		204,591.44		252.75		204,844.19		3.23		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128285P1		9128285P		UNITED STATES TREAS		 2.875 NOV 30 23		15,000.00		15,000.00		104.025		15,603.69		104.809		15,721.35		214.46		15,935.81		0.25		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128285T3		9128285T		UNITED STATES TREAS		 2.625 DEC 31 25		193,000.00		193,000.00		103.871		200,470.55		105.309		203,246.37		2,117.86		205,364.23		3.23		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		90348JJQ4		90348JJQ		UBS BK USA SALT LAKE		 2.900 APR 03 24		34,000.00		34,000.00		99.625		33,872.50		102.967		35,008.78		75.64		35,084.42		0.55		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		907818EY0		907818EY		UNION PACIFIC CORP		 3.950 SEP 10 28		25,000.00		25,000.00		99.447		24,861.86		110.641		27,660.25		222.19		27,882.44		0.44		Fixed Income		Corporates		Industrial				A-		11/30/19		Baa1		11/30/19

		Fixed Income		907833AJ6		907833AJ		UNION PACIFIC RR CO		 8.000 JAN 10 21		765.74		42,000.00		114.5		876.77		101.8		779.52		24.40		803.92		0.01		Fixed Income		Corporates		Industrial				AA-		11/30/19		Aa3		11/30/19

		Fixed Income		90783RAA2		90783RAA		UNION PACIFIC RR CO		 6.061 JAN 17 23		8,518.15		79,000.00		112.65		9,595.70		108.5		9,242.19		198.97		9,441.17		0.15		Fixed Income		Corporates		Industrial				AA-		11/30/19		Aa3		11/30/19

		Fixed Income		91159HHC7		91159HHC		U S BANCORP MTNS BK		 3.000 MAR 15 22		41,000.00		41,000.00		101.211		41,496.59		102.38		41,975.80		259.67		42,235.47		0.67		Fixed Income		Corporates		Financial				A+		11/30/19		A1		11/30/19		AA-		11/30/19

		Fixed Income		91159HHX1		91159HHX		U S BANCORP MTNS BK		 2.400 JUL 30 24		39,000.00		39,000.00		99.902		38,961.78		101.331		39,519.09		317.20		39,836.29		0.63		Fixed Income		Corporates		Financial				A+		11/30/19		A1		11/30/19		AA-		11/30/19

		Fixed Income		80285MAE9		80285MAE		SANTANDER DRIVE AUTO		 3.010 MAR 15 22		16,614.39		40,000.00		100.105		16,631.91		100.07		16,626.02		22.23		16,648.25		0.26		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19		Aaa		11/30/19

		Fixed Income		80286HAD1		80286HAD		SANTANDER DRIVE AUTO		 2.160 NOV 15 22		22,000.00		22,000.00		99.989		21,997.66		100.05		22,011.00		21.12		22,032.12		0.35		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19		Aaa		11/30/19

		Fixed Income		857477AN3		857477AN		STATE STR CORP		 3.300 DEC 16 24		37,000.00		37,000.00		102.371		37,877.33		105.355		38,981.35		559.63		39,540.98		0.62		Fixed Income		Corporates		Financial				A		11/30/19		A1		11/30/19		AA-		11/30/19

		Fixed Income		89114QCA4		89114QCA		TD BANK		 2.650 JUN 12 24		26,000.00		26,000.00		99.986		25,996.36		102.02		26,525.20		324.68		26,849.88		0.42		Fixed Income		Corporates		Financial				A		11/30/19		Aa3		11/30/19

		Fixed Income		89153UAF8		89153UAF		TOTAL CAP CDA LTD		 2.750 JUL 15 23		20,000.00		20,000.00		96.325		19,265.00		103.012		20,602.40		207.78		20,810.18		0.33		Fixed Income		Corporates		Industrial				A+		11/30/19		Aa3		11/30/19		AA-		11/30/19

		Fixed Income		90276EAA5		90276EAA		UBS COML MTG TR		 1.887 JUN 17 50		6,479.48		14,000.00		99.998		6,479.33		99.728		6,461.86		10.19		6,472.04		0.10		Fixed Income		Commercial MBS		Non US Agency CMBS								Aaa		11/30/19		AAA		11/30/19

		Fixed Income		68389XBL8		68389XBL		ORACLE CORP		 2.400 SEP 15 23		22,000.00		22,000.00		98.878		21,753.12		101.286		22,282.92		111.47		22,394.39		0.35		Fixed Income		Corporates		Industrial				A+		11/30/19		A1		11/30/19		A		11/30/19

		Fixed Income		68389XBM6		68389XBM		ORACLE CORP		 2.650 JUL 15 26		23,000.00		23,000.00		97.144		22,343.06		101.911		23,439.53		230.26		23,669.79		0.37		Fixed Income		Corporates		Industrial				A+		11/30/19		A1		11/30/19		A		11/30/19

		Fixed Income		693475AV7		693475AV		PNC FINANCIAL SERVIC		 3.500 JAN 23 24		37,000.00		37,000.00		101.416		37,523.88		105.293		38,958.41		460.44		39,418.85		0.62		Fixed Income		Corporates		Financial				A-		11/30/19		A3		11/30/19		A+		11/30/19

		Fixed Income		695114CM8		695114CM		PACIFICORP		 3.850 JUN 15 21		11,000.00		11,000.00		103.077		11,338.47		102.524		11,277.64		195.28		11,472.92		0.18		Fixed Income		Corporates		Utility				A+		11/30/19		A1		11/30/19		WD		11/30/19

		Fixed Income		695114CP1		695114CP		PACIFICORP		 2.950 FEB 01 22		18,000.00		18,000.00		102.209		18,397.61		101.94		18,349.20		177.00		18,526.20		0.29		Fixed Income		Corporates		Utility				A+		11/30/19		A1		11/30/19		WD		11/30/19

		Fixed Income		7954503N3		7954503N		SALLIE MAE BK SLT LA		 2.400 JUN 20 22		19,000.00		19,000.00		99.675		18,938.25		100.84		19,159.60		206.14		19,365.74		0.30		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		61744YAN8		61744YAN		MORGAN STANLEY		 3.125 JAN 23 23		30,000.00		30,000.00		100.149		30,044.70		102.689		30,806.70		333.33		31,140.03		0.49		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		61760ASL4		61760ASL		MORGAN STANLEY PVT B		 3.550 NOV 24 23		23,000.00		23,000.00		99.35		22,850.50		105.361		24,233.03		17.90		24,250.93		0.38		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		61760AYB9		61760AYB		MORGAN STANLEY PVT B		 2.850 APR 04 24		44,000.00		44,000.00		99.375		43,725.00		102.699		45,187.56		199.27		45,386.83		0.71		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		666807BK7		666807BK		NORTHROP GRUMMAN COR		 3.200 FEB 01 27		25,000.00		25,000.00		98.152		24,538.00		104.058		26,014.50		266.67		26,281.17		0.41		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa2		11/30/19		BBB		11/30/19

		Fixed Income		674599CE3		674599CE		OCCIDENTAL PETE CORP		 2.700 FEB 15 23		39,000.00		39,000.00		97.274		37,936.80		100.541		39,210.99		310.05		39,521.04		0.62		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa3		11/30/19		BBB+		11/30/19

		Fixed Income		674599DC6		674599DC		OCCIDENTAL PETE CORP		 5.550 MAR 15 26		19,000.00		19,000.00		112.779		21,428.01		113.348		21,536.12		222.62		21,758.74		0.34		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa3		11/30/19		BBB+		11/30/19

		Fixed Income		58933YAR6		58933YAR		MERCK & CO INC		 2.750 FEB 10 25		42,000.00		42,000.00		99.546		41,809.39		103.155		43,325.10		356.13		43,681.23		0.69		Fixed Income		Corporates		Industrial				AA		11/30/19		A1		11/30/19		A+		11/30/19

		Fixed Income		58933YAX3		58933YAX		MERCK & CO INC		 3.400 MAR 07 29		17,000.00		17,000.00		99.438		16,904.46		108.672		18,474.24		134.87		18,609.11		0.29		Fixed Income		Corporates		Industrial				AA		11/30/19		A1		11/30/19		A+		11/30/19

		Fixed Income		594918BX1		594918BX		MICROSOFT CORP		 2.875 FEB 06 24		40,000.00		40,000.00		101.208		40,483.03		103.821		41,528.40		367.36		41,895.76		0.66		Fixed Income		Corporates		Industrial				AAA		11/30/19		Aaa		11/30/19		AA+		11/30/19

		Fixed Income		59523UAN7		59523UAN		MID-AMERICA APTS LP		 3.600 JUN 01 27		21,000.00		21,000.00		99.806		20,959.27		106.491		22,363.11		378.00		22,741.11		0.36		Fixed Income		Corporates		Financial				BBB+		11/30/19		Baa1		11/30/19		BBB+		11/30/19

		Fixed Income		6174468J1		6174468J		MORGAN STANLEY		 2.720 JUL 22 25		29,000.00		29,000.00		100.834		29,241.86		101.187		29,344.23		280.46		29,624.69		0.47		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		61744YAH1		61744YAH		MORGAN STANLEY		 2.750 MAY 19 22		16,000.00		16,000.00		97.832		15,653.05		101.401		16,224.16		14.67		16,238.83		0.26		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		46625HJE1		46625HJE		JPMORGAN CHASE & CO		 3.250 SEP 23 22		41,000.00		41,000.00		102.143		41,878.64		103.309		42,356.69		251.69		42,608.38		0.67		Fixed Income		Corporates		Financial				A-		11/30/19		A2		11/30/19		AA-		11/30/19

		Fixed Income		46647PAY2		46647PAY		JP MORGAN CHASE BANK		 4.023 DEC 05 24		42,000.00		42,000.00		100		42,000.00		106.391		44,684.22		826.06		45,510.28		0.72		Fixed Income		Corporates		Financial				A-		11/30/19		A2		11/30/19		AA-		11/30/19

		Fixed Income		539830BH1		539830BH		LOCKHEED MARTIN CORP		 3.550 JAN 15 26		23,000.00		23,000.00		104.538		24,043.71		107.424		24,707.52		308.46		25,015.98		0.39		Fixed Income		Corporates		Industrial				A-		11/30/19		Baa1		11/30/19		A-		11/30/19

		Fixed Income		54909WAA6		54909WAA		LOYOLA UNIVERSITY CH		 3.199 JUL 01 22		17,000.00		17,000.00		99.1		16,847.00		101.615		17,274.55		226.60		17,501.15		0.28		Fixed Income		Corporates		Industrial				A+		11/30/19		A1		11/30/19

		Fixed Income		58013MEY6		58013MEY		MCDONALDS CORP MED T		 3.700 JAN 30 26		20,000.00		20,000.00		102.956		20,591.24		107.534		21,506.80		248.72		21,755.52		0.34		Fixed Income		Corporates		Industrial				BBB+		11/30/19		Baa1		11/30/19		WD		11/30/19

		Fixed Income		58772QAE6		58772QAE		MERC-BENZ AUTO LEASE		 2.510 OCT 16 23		115,000.00		115,000.00		99.981		114,977.59		100.244		115,280.60		128.29		115,408.89		1.82		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		38148P2K2		38148P2K		GOLDMAN SACHS BK USA		 3.600 NOV 28 23		38,000.00		38,000.00		99.625		37,857.50		105.566		40,115.08		11.24		40,126.32		0.63		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		39154TAQ1		39154TAQ		GREAT AMER LEASE REC		 2.600 JUN 15 21		26,115.28		28,000.00		99.987		26,111.96		100.24		26,177.96		30.18		26,208.13		0.41		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		437076BN1		437076BN		HOME DEPOT INC		 2.125 SEP 15 26		22,000.00		22,000.00		93.347		20,536.34		100.098		22,021.56		98.69		22,120.25		0.35		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		44891ABD8		44891ABD		HYUNDAI CAP AMER INC		 3.500 NOV 02 26		17,000.00		17,000.00		99.975		16,995.75		100.659		17,112.03		51.24		17,163.27		0.27		Fixed Income		Corporates		Industrial				BBB+		11/30/19		Baa1		11/30/19

		Fixed Income		459200HU8		459200HU		INTERNATIONAL BUSINE		 3.625 FEB 12 24		100,000.00		100,000.00		103.189		103,189.00		105.59		105,590.00		1,097.57		106,687.57		1.68		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19		WD		11/30/19

		Fixed Income		46625HJD3		46625HJD		JPMORGAN CHASE & CO		 4.500 JAN 24 22		25,000.00		25,000.00		105.419		26,354.75		104.928		26,232.00		396.88		26,628.88		0.42		Fixed Income		Corporates		Financial				A-		11/30/19		A2		11/30/19		AA-		11/30/19

		Fixed Income		345370CR9		345370CR		FORD MTR CO DEL		 4.346 DEC 08 26		46,000.00		46,000.00		103.195		47,469.66		100.974		46,448.04		960.71		47,408.75		0.75		Fixed Income		Corporates		Industrial				BBB-		11/30/19		Ba1		11/30/19		BBB		11/30/19

		Fixed Income		36256GAF6		36256GAF		GM FINL AUTO LEASE T		 3.480 JUL 20 22		27,000.00		27,000.00		100.168		27,045.35		101.381		27,372.87		28.71		27,401.58		0.43		Fixed Income		Asset Backed Securities		Non US Agency ABS				AA		11/30/19		Aa1		11/30/19

		Fixed Income		37045XBW5		37045XBW		GENERAL MTRS FINL CO		 3.950 APR 13 24		46,000.00		46,000.00		102.45		47,126.93		103.937		47,811.02		242.27		48,053.29		0.76		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa3		11/30/19		BBB		11/30/19

		Fixed Income		37045XCR5		37045XCR		GENERAL MTRS FINL CO		 5.100 JAN 17 24		53,000.00		53,000.00		102.636		54,396.95		108.074		57,279.22		1,006.12		58,285.34		0.92		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa3		11/30/19		BBB		11/30/19

		Fixed Income		377372AM9		377372AM		GLAXOSMITHKLINE CAP		 3.625 MAY 15 25		20,000.00		20,000.00		101.36		20,271.96		107.088		21,417.60		32.22		21,449.82		0.34		Fixed Income		Corporates		Industrial				A+		11/30/19		A2		11/30/19		A-		11/30/19

		Fixed Income		38141GWQ3		38141GWQ		GOLDMAN SACHS GROUP		 3.272 SEP 29 25		58,000.00		58,000.00		99.095		57,474.96		103.468		60,011.44		326.84		60,338.28		0.95		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		313920YH7		313920YH		FNMA REMIC TRUST		 6.473 OCT 25 31		181.80		460,000.00		100		181.80		102.497		186.34		0.98		187.32		0.00		Fixed Income		CMO		US Agency CMO				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		31418CQM9		MA3159		FNMA PASSTHRU MA3159		 3.000 OCT 01 27		58,737.52		92,000.00		102.688		60,316.09		102.603		60,266.46		146.84		60,413.30		0.95		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		31418DFM9		MA3771		FNMA PASSTHRU MA3771		 3.000 SEP 01 39		24,574.61		25,000.00		102.812		25,265.77		102.437		25,173.49		61.44		25,234.93		0.40		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		31428XBV7		31428XBV		FEDEX CORP		 3.100 AUG 05 29		29,000.00		29,000.00		99.666		28,903.14		99.313		28,800.77		317.15		29,117.92		0.46		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa2		11/30/19

		Fixed Income		316773CX6		316773CX		FIFTH THIRD BANCORP		 3.650 JAN 25 24		32,000.00		32,000.00		99.814		31,940.48		105.291		33,693.12		408.80		34,101.92		0.54		Fixed Income		Corporates		Financial				BBB+		11/30/19		Baa1		11/30/19		A-		11/30/19

		Fixed Income		34528DAD5		34528DAD		FORD CREDIT AUTO LS		 2.220 OCT 15 22		48,000.00		48,000.00		99.983		47,991.62		100.477		48,228.96		47.36		48,276.32		0.76		Fixed Income		Asset Backed Securities		Non US Agency ABS								Aaa		11/30/19		AAA		11/30/19

		Fixed Income		26442CAS3		26442CAS		DUKE ENERGY CAROLINA		 2.950 DEC 01 26		47,000.00		47,000.00		99.454		46,743.26		104.091		48,922.77		693.25		49,616.02		0.78		Fixed Income		Corporates		Utility				A		11/30/19		Aa2		11/30/19		WD		11/30/19

		Fixed Income		30231GAT9		30231GAT		EXXON MOBIL CORP		 3.043 MAR 01 26		27,000.00		27,000.00		103.561		27,961.52		105.307		28,432.89		205.40		28,638.29		0.45		Fixed Income		Corporates		Industrial				AA+		11/30/19		Aaa		11/30/19

		Fixed Income		3132D53T7		SB8010		FHLMC PC 15Y SB8010		 2.500 OCT 01 34		24,578.75		25,000.00		101.375		24,916.71		100.908		24,801.93		51.21		24,853.13		0.39		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		3132D53W0		SB8013		FHLMC PC 15Y SB8013		 2.500 SEP 01 34		66,030.06		68,000.00		101.656		67,123.68		100.908		66,629.61		137.56		66,767.18		1.05		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		31331FAX9		31331FAX		FEDERAL EXPRESS PASS		 6.720 JUL 15 23		12,392.58		56,000.00		111.202		13,780.77		103.087		12,775.14		319.04		13,094.18		0.21		Fixed Income		Corporates		Industrial				BBB+		11/30/19		A3		11/30/19

		Fixed Income		31331FBA8		31331FBA		FEDERAL EXPRESS PASS		 7.650 JUL 15 24		16,723.90		50,000.00		119.75		20,026.87		105.8		17,693.89		541.64		18,235.53		0.29		Fixed Income		Corporates		Industrial				BBB+		11/30/19		A3		11/30/19

		Fixed Income		200340AS6		200340AS		COMERICA INC		 3.700 JUL 31 23		20,000.00		20,000.00		99.991		19,998.20		105.219		21,043.80		248.72		21,292.52		0.34		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		24422EUX5		24422EUX		DEERE JOHN CAP CORP		 2.600 MAR 07 24		16,000.00		16,000.00		99.829		15,972.64		102.053		16,328.48		97.07		16,425.55		0.26		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		247361ZU5		247361ZU		DELTA AIR LINES INC		 2.900 OCT 28 24		14,000.00		14,000.00		99.603		13,944.42		98.858		13,840.12		37.22		13,877.34		0.22		Fixed Income		Corporates		Industrial				BB+		11/30/19		Baa3		11/30/19		BBB-		11/30/19

		Fixed Income		25468PDF0		25468PDF		DISNEY WALT CO MTNS		 3.150 SEP 17 25		22,000.00		22,000.00		97.559		21,462.98		106.316		23,389.52		142.45		23,531.97		0.37		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		25468PDM5		25468PDM		DISNEY WALT CO MTNS		 1.850 JUL 30 26		18,000.00		18,000.00		92.801		16,704.20		98.663		17,759.34		111.93		17,871.27		0.28		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		26078JAC4		26078JAC		DOWDUPONT INC		 4.493 NOV 15 25		18,000.00		18,000.00		100		18,000.00		110.025		19,804.50		35.94		19,840.44		0.31		Fixed Income		Corporates		Industrial				A-		11/30/19		Baa1		11/30/19		BBB+		11/30/19

		Fixed Income		172967LV1		172967LV		CITIGROUP INC		 3.142 JAN 24 23		46,000.00		46,000.00		99.064		45,569.32		101.824		46,839.04		509.88		47,348.92		0.75		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		172967MF5		172967MF		CITIGROUP INC		 3.352 APR 24 25		16,000.00		16,000.00		100		16,000.00		103.667		16,586.72		55.12		16,641.84		0.26		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		17312QW47		17312QW4		CITIBANK NATIONAL AS		 3.550 NOV 24 23		150,000.00		150,000.00		101.156		151,733.85		105.361		158,041.50		116.71		158,158.21		2.49		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		17312QX87		17312QX8		CITIBANK NATIONAL AS		 3.550 DEC 21 23		43,000.00		43,000.00		99.625		42,838.75		105.447		45,342.21		681.70		46,023.91		0.72		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		20030NBJ9		20030NBJ		COMCAST CORP NEW		 3.600 MAR 01 24		37,000.00		37,000.00		103.266		38,208.27		105.896		39,181.52		333.00		39,514.52		0.62		Fixed Income		Corporates		Industrial				A-		11/30/19		A3		11/30/19		A-		11/30/19

		Fixed Income		20030NCS8		20030NCS		COMCAST CORP NEW		 3.950 OCT 15 25		17,000.00		17,000.00		99.877		16,979.09		109.043		18,537.31		85.80		18,623.11		0.29		Fixed Income		Corporates		Industrial				A-		11/30/19		A3		11/30/19		A-		11/30/19

		Fixed Income		14042TAS6		14042TAS		CAPITAL ONE BANK (US		 2.650 MAY 30 24		92,000.00		92,000.00		99.375		91,425.00		101.907		93,754.44		1,235.70		94,990.14		1.50		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		14314EAC5		14314EAC		CARMAX AUTO OWNER TR		 1.390 MAY 17 21		13,497.87		105,000.00		99.125		13,379.76		99.902		13,484.64		8.34		13,492.98		0.21		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		14686XAD1		14686XAD		CARVANA AUTO REC TR		 2.510 APR 15 24		116,000.00		116,000.00		99.981		115,978.09		100.501		116,581.16		129.40		116,710.56		1.84		Fixed Income		Asset Backed Securities		Non US Agency ABS								Aa2		11/30/19

		Fixed Income		14912L6U0		14912L6U		CATERPILLAR FINL SVC		 1.700 AUG 09 21		16,000.00		16,000.00		96.878		15,500.46		99.572		15,931.52		84.62		16,016.14		0.25		Fixed Income		Corporates		Industrial				A		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		166764AB6		166764AB		CHEVRON CORP NEW		 2.355 DEC 05 22		54,000.00		54,000.00		98.968		53,442.87		101.346		54,726.84		621.72		55,348.56		0.87		Fixed Income		Corporates		Industrial				AA		11/30/19		Aa2		11/30/19

		Fixed Income		17275RBD3		17275RBD		CISCO SYS INC		 2.200 FEB 28 21		17,000.00		17,000.00		99.474		16,910.58		100.503		17,085.51		96.62		17,182.13		0.27		Fixed Income		Corporates		Industrial				AA-		11/30/19		A1		11/30/19

		Fixed Income		126410LM9		126410LM		CSX TRANS INC 2007-1		 6.251 JAN 15 23		14,029.78		30,000.00		112.96		15,848.05		110.043		15,438.79		335.66		15,774.45		0.25		Fixed Income		Corporates		Industrial				A+		11/30/19		Aa3		11/30/19

		Fixed Income		126650CX6		126650CX		CVS HEALTH CORP		 4.300 MAR 25 28		31,000.00		31,000.00		108.329		33,581.99		109.005		33,791.55		244.38		34,035.93		0.54		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa2		11/30/19

		Fixed Income		14040HBP9		14040HBP		CAPITAL ONE FINL COR		 2.500 MAY 12 20		36,000.00		36,000.00		99.833		35,940.04		100.182		36,065.52		47.50		36,113.02		0.57		Fixed Income		Corporates		Financial				BBB		11/30/19		Baa1		11/30/19		A-		11/30/19

		Fixed Income		14040HCA1		14040HCA		CAPITAL ONE FINL COR		 3.900 JAN 29 24		41,000.00		41,000.00		99.784		40,911.44		105.602		43,296.82		541.88		43,838.70		0.69		Fixed Income		Corporates		Financial				BBB		11/30/19		Baa1		11/30/19		A-		11/30/19

		Fixed Income		14042RLW9		14042RLW		CAPITAL ONE NATL ASS		 2.650 MAY 30 24		101,000.00		101,000.00		99.375		100,368.75		101.907		102,926.07		1,356.58		104,282.65		1.64		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		14042RLZ2		14042RLZ		CAPITAL ONE NATL ASS		 2.500 JUN 19 24		25,000.00		25,000.00		99.375		24,843.75		101.282		25,320.50		282.53		25,603.03		0.40		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		097023CH6		097023CH		BOEING CO		 3.100 MAY 01 26		33,000.00		33,000.00		99.719		32,907.27		104.117		34,358.61		85.25		34,443.86		0.54		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		10373QAL4		10373QAL		BP CAP MKTS AMER INC		 2.750 MAY 10 23		41,000.00		41,000.00		101.104		41,452.57		102.091		41,857.31		65.77		41,923.08		0.66		Fixed Income		Corporates		Industrial				A-		11/30/19		A1		11/30/19		A		11/30/19

		Fixed Income		10373QBE9		10373QBE		BP CAP MKTS AMER INC		 3.410 FEB 11 26		15,000.00		15,000.00		100		15,000.00		105.704		15,855.60		156.29		16,011.89		0.25		Fixed Income		Corporates		Industrial				A-		11/30/19		A1		11/30/19		A		11/30/19

		Fixed Income		110122CB2		110122CB		BRISTOL MYERS SQUIBB		 3.400 JUL 26 29		18,000.00		18,000.00		99.205		17,856.92		107.307		19,315.26		331.50		19,646.76		0.31		Fixed Income		Corporates		Industrial				A+		11/30/19		A2		11/30/19		A-		11/30/19

		Fixed Income		12189PAG7		12189PAG		BURLINGTON NORTHN SA		 8.251 JAN 15 21		2,415.45		25,000.00		122.514		2,959.26		102.062		2,465.26		76.60		2,541.85		0.04		Fixed Income		Corporates		Industrial				AA+		11/30/19		Aa2		11/30/19

		Fixed Income		126408HJ5		126408HJ		CSX CORP		 3.800 MAR 01 28		10,000.00		10,000.00		101.646		10,164.62		109.037		10,903.70		95.00		10,998.70		0.17		Fixed Income		Corporates		Industrial				BBB+		11/30/19		Baa1		11/30/19

		Fixed Income		037411BE4		037411BE		APACHE CORP		 4.375 OCT 15 28		13,000.00		13,000.00		101.085		13,141.05		101.378		13,179.14		72.67		13,251.81		0.21		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa3		11/30/19		BBB		11/30/19

		Fixed Income		037833DF4		037833DF		APPLE INC		 2.750 JAN 13 25		25,000.00		25,000.00		99.608		24,901.91		103.19		25,797.50		263.54		26,061.04		0.41		Fixed Income		Corporates		Industrial				AA+		11/30/19		Aa1		11/30/19

		Fixed Income		05531FBJ1		05531FBJ		BB&T CORP SR MEDIUM		 2.200 MAR 16 23		32,000.00		32,000.00		99.926		31,976.32		100.309		32,098.88		146.67		32,245.55		0.51		Fixed Income		Corporates		Financial				A-		11/30/19		A2 		11/30/19		A+		11/30/19

		Fixed Income		05581JAA2		05581JAA		BNSF RAILWAY CO		 3.442 JUN 16 28		37,380.09		44,000.00		105.72		39,518.23		104.75		39,155.64		593.95		39,749.59		0.63		Fixed Income		Corporates		Industrial				AA+		11/30/19		Aa2		11/30/19

		Fixed Income		06051GHC6		06051GHC		BANK AMER CORP		 3.004 DEC 20 23		56,000.00		56,000.00		97.079		54,364.21		102.131		57,193.36		752.34		57,945.70		0.91		Fixed Income		Corporates		Financial				A-		11/30/19		A2		11/30/19		A+		11/30/19

		Fixed Income		06406RAE7		06406RAE		BANK NEW YORK MELLON		 2.950 JAN 29 23		47,000.00		47,000.00		99.848		46,928.56		102.98		48,400.60		469.87		48,870.47		0.77		Fixed Income		Corporates		Financial				A		11/30/19		A1		11/30/19		AA-		11/30/19
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																CTLCC						CTLCV						CTSCC						EQCT						CTFI														97818		STA-ILA of Baltimore Pension Fund		27818		BC Aggregate		BC Aggregate		FI		FI		FBFI		12/31/19 0:00		0.180269		8.716697		-0.069614		-0.05117		0.301211		0.180099		2.453827		5.608901		8.716697		4.273225		4.028445		3.681778		3.047803		3.529034		2.716178		2.902968		3.440015		3.746392		44.037881		3.65226		11/1/09 0:00		90		95		0		b		benchmark		12/31		0		F		B				4/4/13 0:00		TOTAL		BCIGC		100		BCIGC 100%		1																																																												4/4/13 0:00		FI        		BCIGC		100		BCIGC 100%		1

		12/31/19														CE		CE_NOCASH				MC		MC_NOCASH				SC		SC_NOCASH				DE		DE_NOCASH				FI		FI_NOCASH				IE								97818		STA-ILA of Baltimore Pension Fund		27818		BC Aggregate		BC Aggregate		FI		FI		CBFI		12/31/19 0:00		0.180269		8.716697		-0.069614		-0.05117		0.301211		0.180099		2.453827		5.608901		8.716697		4.273225		4.028445		3.681778		3.047803		3.529034		2.716178		2.902968		3.440015		3.746392		44.037881		3.65226		11/1/09 0:00		90		95		0		b		benchmark		12/31		1		C		B				11/1/09 0:00		TOTAL		BCAGG     		100		BCAGG 100%		1																																																												11/1/09 0:00		FI        		BCAGG     		100		BCAGG 100%		1

		1/1/19														VL		VL_NOCASH				MV		MV_NOCASH				SV		SV_NOCASH																								97818		STA-ILA of Baltimore Pension Fund		27818		BC Intermediate Gov Credit		BC Intermediate Gov Credit		FI		FI		FBFI		12/31/19 0:00		0.372584		6.801885		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801885		3.797717		3.240956		2.950041		2.571195		2.664264		2.152312		2.368251		2.74395		3.054613		34.9207		2.988124		11/1/09 0:00		90		95		0		b		benchmark		12/31		0		F		B

										11/1/09						N/A						N/A						N/A						N/A						11/1/09						N/A								97818		STA-ILA of Baltimore Pension Fund		27818		BC Intermediate Gov Credit		BC Intermediate Gov Credit		FI		FI		CBFI		12/31/19 0:00		0.372584		6.801885		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801885		3.797717		3.240956		2.950041		2.571195		2.664264		2.152312		2.368251		2.74395		3.054613		34.9207		2.988124		11/1/09 0:00		90		95		0		b		benchmark		12/31		1		C		B

										C																																												97818		STA-ILA of Baltimore Pension Fund		27818		Blend Index 		Blend Index 		FI		FI		BLFBFI		12/31/19 0:00		0.372586		6.801941		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801941		3.797689		3.241118		2.947713		2.569716		2.662426		2.108798		2.369316		2.96303		3.315227		38.185641		3.230483		11/1/09 0:00		90		99		1		b		benchmark		12/31		0		F		B

																																																						97818		STA-ILA of Baltimore Pension Fund		27818		Blend Index 		Blend Index 		FI		FI		BLCBFI		12/31/19 0:00		0.372586		6.801941		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801941		3.797689		3.241118		2.947713		2.569716		2.662426		2.108798		2.369316		2.96303		3.315227		38.185641		3.230483		11/1/09 0:00		90		99		1		b		benchmark		12/31		1		C		B

		MTD		5		Gross		G		0.23		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.23		0.23				  -  		  -  						97818		STA-ILA of Baltimore Pension Fund		27818		Fixed Income          		Fixed Income          		FI		FI_NOCASH		FNFI_NOCASH		12/31/19 0:00		0.485946		7.193974		0.207493		-0.116387		0.394722		0.485946		1.842355		4.541726		7.193974		3.829225		3.300746		2.947776		2.70051		2.771161		2.237544		2.571107		3.267995		3.622683		42.051562		3.510865		11/1/09 0:00		89		0		1		c		net		12/31		0		F		N

				5		Net		N		0.21		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.21		0.21				  -  		  -  						97818		STA-ILA of Baltimore Pension Fund		27818		Fixed Income          		Fixed Income          		FI		FI_NOCASH		CNFI_NOCASH		12/31/19 0:00		0.485946		7.193974		0.207493		-0.116387		0.394722		0.485946		1.842355		4.541726		7.193974		3.829225		3.300746		2.947776		2.70051		2.771161		2.237544		2.571107		3.267995		3.622683		42.051562		3.510865		11/1/09 0:00		89		0		1		c		net		12/31		1		C		N

				5		Bench		B		0.13		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.13		0.13				  -  		  -  						97818		STA-ILA of Baltimore Pension Fund		27818		Fixed Income          		Fixed Income          		FI		FI_NOCASH		FGFI_NOCASH		12/31/19 0:00		0.549282		7.462242		0.228771		-0.09586		0.416039		0.549282		1.970773		4.73879		7.462242		4.088473		3.553975		3.198254		2.947312		3.016529		2.4796		2.811804		3.508353		3.862172		45.421467		3.749715		11/1/09 0:00		89		0		1		c		gross		12/31		0		F		G

																																																						97818		STA-ILA of Baltimore Pension Fund		27818		Fixed Income          		Fixed Income          		FI		FI_NOCASH		CGFI_NOCASH		12/31/19 0:00		0.549282		7.462242		0.228771		-0.09586		0.416039		0.549282		1.970773		4.73879		7.462242		4.088473		3.553975		3.198254		2.947312		3.016529		2.4796		2.811804		3.508353		3.862172		45.421467		3.749715		11/1/09 0:00		89		0		1		c		gross		12/31		1		C		G

																																																						97818		STA-ILA of Baltimore Pension Fund		27818		Fixed Income & Cash             		Fixed Income          		FI		FI		FNFI		12/31/19 0:00		0.482788		7.188651		0.21134		-0.12079		0.392139		0.482788		1.838191		4.519925		7.188651		3.89414		3.343921		2.984825		2.726412		2.772815		2.227821		2.549004		3.186396		3.51504		40.599293		3.406354		11/1/09 0:00		90		0		1		c		net		12/31		0		F		N

		QTD		3		Gross		G		0.55		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.55		0.55				  -  		  -  						97818		STA-ILA of Baltimore Pension Fund		27818		Fixed Income & Cash             		Fixed Income          		FI		FI		CNFI		12/31/19 0:00		0.482788		7.188651		0.21134		-0.12079		0.392139		0.482788		1.838191		4.519925		7.188651		3.89414		3.343921		2.984825		2.726412		2.772815		2.227821		2.549004		3.186396		3.51504		40.599293		3.406354		11/1/09 0:00		90		0		1		c		net		12/31		1		C		N																																																																																																														1/14/20				0

				3		Net		N		0.48		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.48		0.49				  -  		  -  						97818		STA-ILA of Baltimore Pension Fund		27818		Fixed Income & Cash             		Fixed Income          		FI		FI		FGFI		12/31/19 0:00		0.546122		7.456906		0.232619		-0.100264		0.413454		0.546122		1.966602		4.716948		7.456906		4.153549		3.597256		3.235393		2.973276		3.018187		2.469854		2.789649		3.426565		3.75428		43.934754		3.644963		11/1/09 0:00		90		0		1		c		gross		12/31		0		F		G

				3		Bench		B		0.37		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.37		0.37				  -  		  -  						97818		STA-ILA of Baltimore Pension Fund		27818		Fixed Income & Cash             		Fixed Income          		FI		FI		CGFI		12/31/19 0:00		0.546122		7.456906		0.232619		-0.100264		0.413454		0.546122		1.966602		4.716948		7.456906		4.153549		3.597256		3.235393		2.973276		3.018187		2.469854		2.789649		3.426565		3.75428		43.934754		3.644963		11/1/09 0:00		90		0		1		c		gross		12/31		1		C		G																																																																																																						client_code		benchmark_code		weight		bm_trimmed		Column1		BM		Column2		Column3				benchmark_code		bm_trimmed		max_date

																																																						97818		STA-ILA of Baltimore Pension Fund		97818		BC Aggregate		BC Aggregate		TOTAL		TOTAL		FBTOTAL		12/31/19 0:00		0.180269		8.716697		-0.069614		-0.05117		0.301211		0.180099		2.453827		5.608901		8.716697		4.273225		4.028445		3.681778		3.047803		3.529034		2.716178		2.902968		3.440015		3.746392		44.037881		3.65226		11/1/09 0:00		98		95		0		b		benchmark		12/31		0		F		B																																																																																																						97818       		BCIGC		100		BCIGC		1/14/20				0		ERROR:#NAME?				BC13A     		BC13A		1/14/20

																																																						97818		STA-ILA of Baltimore Pension Fund		97818		BC Aggregate		BC Aggregate		TOTAL		TOTAL		CBTOTAL		12/31/19 0:00		0.180269		8.716697		-0.069614		-0.05117		0.301211		0.180099		2.453827		5.608901		8.716697		4.273225		4.028445		3.681778		3.047803		3.529034		2.716178		2.902968		3.440015		3.746392		44.037881		3.65226		11/1/09 0:00		98		95		0		b		benchmark		12/31		1		C		B																																																																																																																								BC13COR		BC13COR		1/14/20

		YTD		4		Gross		G		7.46		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				7.46		7.46				  -  		  -  						97818		STA-ILA of Baltimore Pension Fund		97818		BC Intermediate Gov Credit		BC Intermediate Gov Credit		TOTAL		TOTAL		FBTOTAL		12/31/19 0:00		0.372584		6.801885		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801885		3.797717		3.240956		2.950041		2.571195		2.664264		2.152312		2.368251		2.74395		3.054613		34.9207		2.988124		11/1/09 0:00		98		95		0		b		benchmark		12/31		0		F		B																																																																																																																								BC13G		BC13G		1/14/20

				4		Net		N		7.19		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				7.19		7.19				  -  		  -  						97818		STA-ILA of Baltimore Pension Fund		97818		BC Intermediate Gov Credit		BC Intermediate Gov Credit		TOTAL		TOTAL		CBTOTAL		12/31/19 0:00		0.372584		6.801885		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801885		3.797717		3.240956		2.950041		2.571195		2.664264		2.152312		2.368251		2.74395		3.054613		34.9207		2.988124		11/1/09 0:00		98		95		0		b		benchmark		12/31		1		C		B																																																																																																																								BC13GC		BC13GC		1/14/20

				4		Bench		B		6.80		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				6.80		6.80				  -  		  -  						97818		STA-ILA of Baltimore Pension Fund		97818		Blend Index 		Blend Index 		TOTAL		TOTAL		BLFBTOTAL		12/31/19 0:00		0.372586		6.801941		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801941		3.797689		3.241118		2.947713		2.569716		2.662426		2.108798		2.369316		2.96303		3.315227		38.185641		3.230483		11/1/09 0:00		98		99		0		b		benchmark		12/31		0		F		B																																																																																																																								BC13TRE		BC13TRE		1/14/20

																																																						97818		STA-ILA of Baltimore Pension Fund		97818		Blend Index 		Blend Index 		TOTAL		TOTAL		BLCBTOTAL		12/31/19 0:00		0.372586		6.801941		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801941		3.797689		3.241118		2.947713		2.569716		2.662426		2.108798		2.369316		2.96303		3.315227		38.185641		3.230483		11/1/09 0:00		98		99		0		b		benchmark		12/31		1		C		B																																																																																																																								BC15G		BC15G		12/31/15

																																																						97818		STA-ILA of Baltimore Pension Fund		97818		Total Portfolio                 		Total Portfolio                 		TOTAL		TOTAL		FNTOTAL		12/31/19 0:00		0.482788		7.188651		0.21134		-0.12079		0.392139		0.482788		1.838191		4.519925		7.188651		3.89414		3.343921		2.984825		2.726412		2.772815		2.227821		2.549004		3.186396		3.51504		40.598451		3.406293		11/1/09 0:00		98		0		0		c		net		12/31		0		F		N																																																																																																																								BCABS		BCABS		1/14/20

		1YR		11		Gross		G		7.46		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				7.46		7.46				  -  		  -  						97818		STA-ILA of Baltimore Pension Fund		97818		Total Portfolio                 		Total Portfolio                 		TOTAL		TOTAL		CNTOTAL		12/31/19 0:00		0.482788		7.188651		0.21134		-0.12079		0.392139		0.482788		1.838191		4.519925		7.188651		3.89414		3.343921		2.984825		2.726412		2.772815		2.227821		2.549004		3.186396		3.51504		40.598451		3.406293		11/1/09 0:00		98		0		0		c		net		12/31		1		C		N																																																																																																																								BCAG		BCAG		12/20/17

				11		Net		N		7.19		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				7.19		7.19				  -  		  -  						97818		STA-ILA of Baltimore Pension Fund		97818		Total Portfolio                 		Total Portfolio                 		TOTAL		TOTAL		FGTOTAL		12/31/19 0:00		0.546122		7.456906		0.232619		-0.100264		0.413454		0.546122		1.966602		4.716948		7.456906		4.153549		3.597256		3.235393		2.973276		3.018187		2.469854		2.789649		3.426565		3.75428		43.934754		3.644963		11/1/09 0:00		98		0		0		c		gross		12/31		0		F		G																																																																																																																								BCAGE		BCAGE		1/14/20

				11		Bench		B		6.80		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				6.80		6.80				  -  		  -  						97818		STA-ILA of Baltimore Pension Fund		97818		Total Portfolio                 		Total Portfolio                 		TOTAL		TOTAL		CGTOTAL		12/31/19 0:00		0.546122		7.456906		0.232619		-0.100264		0.413454		0.546122		1.966602		4.716948		7.456906		4.153549		3.597256		3.235393		2.973276		3.018187		2.469854		2.789649		3.426565		3.75428		43.934754		3.644963		11/1/09 0:00		98		0		0		c		gross		12/31		1		C		G																																																																																																																								BCAGEI		BCAGEI		1/14/20

																																																																																																																																																																																																																																																										BCAGG		BCAGG		1/14/20

																																																																																																																																																																																																																																																										BCAGGS		BCAGGS		1/14/20

		2YR		12		Gross		G		4.15		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				4.15		4.09				  -  		  -  																																																																																																																																																																																																										BCAGGSH		BCAGGSH		1/14/20

				12		Net		N		3.89		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.89		3.83				  -  		  -  																																																																																																																																																																																																										BCAL		BCAL		1/14/20

				12		Bench		B		3.80		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.80		3.80				  -  		  -  																																																																																																																																																																																																										BCCMBS		BCCMBS		1/14/20

																																																																																																																																																																																																																																																										BCCOR		BCCOR		1/14/20

																																																																																																																																																																																																																																																										BCG		BCG		1/14/20

		3YR		13		Gross		G		3.60		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.60		3.55				  -  		  -  																																																																																																																																																																																																										BCGC		BCGC		1/14/20

				13		Net		N		3.34		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.34		3.30				  -  		  -  																																																																																																																																																																																																										BCIAABS		BCIAABS		1/14/20

				13		Bench		B		3.24		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.24		3.24				  -  		  -  																																																																																																																																																																																																										BCIACMBS		BCIACMBS		1/14/20

																																																																																																																																																																																																																																																										BCIAGG		BCIAGG		1/14/20

																																																																																																																																																																																																																																																										BCIAGGSH		BCIAGGSH		1/14/20

		4YR		14		Gross		G		3.24		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.24		3.20				  -  		  -  																																																																																																																																																																																																										BCIAMBS		BCIAMBS		1/14/20

				14		Net		N		2.98		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.98		2.95				  -  		  -  																																																																																																																																																																																																										BCIC		BCIC		1/14/20

				14		Bench		B		2.95		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.95		2.95				  -  		  -  																																																																																																																																																																																																										BCIG		BCIG		1/14/20

																																																																																																																																																																																																																																																										BCIGC		BCIGC		1/14/20

																																																																																																																																																																																																																																																										BCIGCSG		BCIGCSG		1/14/20

		5YR		15		Gross		G		2.97		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.97		2.95				  -  		  -  																																																																																																																																																																																																										BCIGCSH		BCIGCSH		1/14/20

				15		Net		N		2.73		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.73		2.70				  -  		  -  																																																																																																																																																																																																										BCIGCSH50		BCIGCSH50		1/14/20

				15		Bench		B		2.57		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.57		2.57				  -  		  -  																																																																																																																																																																																																										BCLG		BCLG		1/14/20

																																																																																																																																																																																																																																																										BCMBS		BCMBS		1/14/20

																																																																																																																																																																																																																																																										BCNCOR		BCNCOR		1/14/20

		6YR		16		Gross		G		3.02		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.02		3.02				  -  		  -  																																																																																																																																																																																																										BCNCORI		BCNCORI		1/14/20

				16		Net		N		2.77		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.77		2.77				  -  		  -  																																																																																																																																																																																																										BCSGCABS		BCSGCABS		1/14/20

				16		Bench		B		2.66		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.66		2.66				  -  		  -  																																																																																																																																																																																																										BCSGCCMBS		BCSGCCMBS		1/14/20

																																																																																																																																																																																																																																																										BCSGCMBS		BCSGCMBS		1/14/20

																																																																																																																																																																																																																																																										BCTB      		BCTB		1/14/20

		7YR		17		Gross		G		2.47		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.47		2.48				  -  		  -  																																																																																																																																																																																																										BCTB3M		BCTB3M		1/14/20

				17		Net		N		2.23		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.23		2.24				  -  		  -  																																																																																																																																																																																																										BCTI		BCTI		1/14/20

				17		Bench		B		2.11		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.11		2.11				  -  		  -  																																																																																																																																																																																																										BCTIPS		BCTIPS		1/14/20

																																																																																																																																																																																																																																																										BCTL		BCTL		1/14/20

																																																																																																																																																																																																																																																										BCTRE		BCTRE		1/14/20

		8YR		18		Gross		G		2.79		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.79		2.81				  -  		  -  																																																																																																																																																																																																										BCUSGOV		BCUSGOV		1/14/20

				18		Net		N		2.55		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.55		2.57				  -  		  -  																																																																																																																																																																																																										DJIA      		DJIA		1/14/20

				18		Bench		B		2.37		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.37		2.37				  -  		  -  																																																																																																																																																																																																										EAFE		EAFE		1/14/20

																																																																																																																																																																																																																																																										LIBOR12		LIBOR12		1/14/20

																																																																																																																																																																																																																																																										ML13G		ML13G		12/31/05

		9YR		19		Gross		G		3.43		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.43		3.51				  -  		  -  																																																																																																																																																																																																										ML15G		ML15G		12/31/18

				19		Net		N		3.19		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.19		3.27				  -  		  -  																																																																																																																																																																																																										MLMB		MLMB		10/31/17

				19		Bench		B		2.96		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.96		2.96				  -  		  -  																																																																																																																																																																																																										PLCR		PLCR		1/14/20

																																																																																																																																																																																																																																																										R1000		R1000		1/14/20

																																																																																																																																																																																																																																																										R2000		R2000		1/14/20

		10YR		20		Gross		G		3.75		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.75		3.86				  -  		  -  																																																																																																																																																																																																										R2500		R2500		1/14/20

				20		Net		N		3.52		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.52		3.62				  -  		  -  																																																																																																																																																																																																										R3000		R3000		1/14/20

				20		Bench		B		3.32		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.32		3.32				  -  		  -  																																																																																																																																																																																																										RG1000		RG1000		1/14/20

																																																																																																																																																																																																																																																										RG2000		RG2000		4/30/17

																																																																																																																																																																																																																																																										RV1000		RV1000		1/14/20

		ITD Derived				Gross		G		3.64		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.64		3.75				  -  		  -  																																																																																																																																																																																																										RV2000		RV2000		1/14/20

						Net		N		3.41		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.41		3.51				  -  		  -  																																																																																																																																																																																																										RV2500		RV2500		1/14/20

						Bench		B		3.23		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.23		3.23				  -  		  -  																																																																																																																																																																																																										RV3000		RV3000		1/14/20

																																																																																																																																																																																																																																																										SIFMA		SIFMA		7/31/09

																																																																																																																																																																																																																																																										SP500		SP500		1/14/20

		ITD		21		Gross		G		43.93		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				43.93		45.42				  -  		  -  																																																																																																																																																																																																										SP500BV		SP500BV		1/14/20

				21		Net		N		40.60		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				40.60		42.05				  -  		  -  																																																																																																																																																																																																										USBELL3M		USBELL3M		1/14/20

				21		Bench		B		38.19		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				38.19		38.19				  -  		  -  																																																																																																																																																																																																										USTB3M		USTB3M		1/14/20

																																																																																																																																																																																																																																																										USTBILL		USTBILL		1/14/20

																																																																																																																																																																																																																																																										W5000     		W5000		1/14/20

		ITD_ANN		22		Gross		G		3.64		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.64		3.75				  -  		  -  

				22		Net		N		3.41		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.41		3.51				  -  		  -  

				22		Bench		B		3.23		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.23		3.23				  -  		  -  

										Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc

										4/4/13																														4/4/13

										BCIGC 100%		1																												BCIGC 100%		1

										11/1/09																														11/1/09

										BCAGG 100%		1																												BCAGG 100%		1





Summary Info

		Allocation Breakout						Summary Info

		Ending						Beginning						Ending						Contributions						Distributions						Income						Market Appreciation





		Large-Cap Core CT		- 0				Large-Cap Core CT		- 0				Large-Cap Core CT		- 0				Large-Cap Core CT		- 0				Large-Cap Core CT		- 0				Large-Cap Core CT		- 0				Large-Cap Core CT		- 0

		Large-Cap Value CT		- 0				Large-Cap Value CT		- 0				Large-Cap Value CT		- 0				Large-Cap Value CT		- 0				Large-Cap Value CT		- 0				Large-Cap Value CT		- 0				Large-Cap Value CT		- 0

		Absolute Return		- 0				Absolute Return		- 0				Absolute Return		- 0				Absolute Return		- 0				Absolute Return		- 0				Absolute Return		- 0				Absolute Return		- 0

		Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0

		Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0

		Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0

		Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0

		Small-Cap Core CT		- 0				Small-Cap Core CT		- 0				Small-Cap Core CT		- 0				Small-Cap Core CT		- 0				Small-Cap Core CT		- 0				Small-Cap Core CT		- 0				Small-Cap Core CT		- 0

		Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0

		Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0

		Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0

		Fixed Income		6,042,542.68				Fixed Income		6,349,453.48				Fixed Income		6,088,686.46				Fixed Income		- 0				Fixed Income		(275,000.00)				Fixed Income		16,926.79				Fixed Income		(2,693.80)

		Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0

		Cash		46,143.78				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0

		Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0

		Total Portfolio		6,088,686.46				Total		6,349,453.48				Total		6,088,686.46				Total		- 0				Total		(275,000.00)				Total		16,926.79				Total		(2,693.80)



		Chart Values																																										Summary Values		Total Portfolio						Large-Cap Equity						Smid-Cap Equity						Small-Cap Equity						Total Domestic Equity						Fixed Income						Intl Mutual Fund

																																												Beginning		6,349,453.48						- 0						- 0						- 0						- 0						6,349,453.48						- 0

		Large-Cap Equity		- 0				Large-Cap Equity		- 0				Large-Cap Equity		- 0				Large-Cap Equity		- 0				Large-Cap Equity		- 0				Large-Cap Equity		- 0				Large-Cap Equity		- 0

		Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Contributions		(275,000.00)						- 0						- 0						- 0						- 0						(275,000.00)						- 0

		Small-Cap Equity		- 0				Small-Cap Equity		- 0				Small-Cap Equity		- 0				Small-Cap Equity		- 0				Small-Cap Equity		- 0				Small-Cap Equity		- 0				Small-Cap Equity		- 0

		Fixed Income		6,042,542.68				Fixed Income		6,349,453.48				Fixed Income		6,088,686.46				Fixed Income		- 0				Fixed Income		(275,000.00)				Fixed Income		16,926.79				Fixed Income		(2,693.80)				Income		16,926.79						- 0						- 0						- 0						- 0						16,926.79						- 0

		Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0

		Cash		46,143.78				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0				Market Appreciation		(2,693.80)						- 0						- 0						- 0						- 0						(2,693.80)						- 0

		Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0

		Total Portfolio		6,088,686.46				Total		6,349,453.48				Total		6,088,686.46				Total		- 0				Total		(275,000.00)				Total		16,926.79				Total		(2,693.80)				Ending		6,088,686.46						- 0						- 0						- 0						- 0						6,088,686.46						- 0



																																												Dollar-Weighted Return		0.22%						 -       						 -       						 -       						 -       						0.22%						 -       





























Lists

		month_end_date				1/15/20				code		name		combined				Calendar				as_of_date		final_preliminary						security_code		market_value				security_code		market_value																code		name		benchmark_code		Column1				Code		Name

		12/31/19				12/31/19				90001		Domestic Equity Portfolio		90001 - Domestic Equity Portfolio				Fiscal				12/31/19		Final						CASH		46,143.78				CASH		46,143.78						1				27818						97818		STA ILA Baltimore Pension   		BCIGC		BC Int. Government Credit				BC13GC		BC 1-3 Yr Government Credit

		11/30/19								90002		US Government Portfolio		90002 - US Government Portfolio								11/30/19		Final						Total		46,143.78				Total		46,143.78																										BC13G		BC 1-3 Yr Government

		10/31/19								90005		Small Cap Equity		90005 - Small Cap Equity								10/31/19		Final																																								BCAGG		BC Aggregate 

		9/30/19								90010		Collective Trust LC Core Eq 		90010 - Collective Trust LC Core Eq 								9/30/19		Final																																								BCAGGS		BC Aggregate 80% & BC Corporate 20%

		8/31/19								90011		Collective Trust LC Value Eq		90011 - Collective Trust LC Value Eq								8/31/19		Final																																								BCAGGSH		BC Aggregate 70% & BC 1-3 Yr Government Credit 30%

		7/31/19								90012		Collective Trust SC Core Eq 		90012 - Collective Trust SC Core Eq 								7/31/19		Final																																								BCG		BC Government 

		6/30/19								90020		Collective Trust Agg Fixed  		90020 - Collective Trust Agg Fixed  								6/30/19		Final																																								BCGC		BC Government Credit

		5/31/19								90050		Hospitality Industry Benefit		90050 - Hospitality Industry Benefit								5/31/19		Final																																								BCIAGG		BC Int. Aggregate

		4/30/19								90100		Ret Plan for Emps of WPAHS  		90100 - Ret Plan for Emps of WPAHS  								4/30/19		Final																																								BCIAGGSH		BC Int. Aggregate 70% & BC 1-3 Yr Government Credit 30%

		3/31/19								90110		AGH Endowment               		90110 - AGH Endowment               								3/31/19		Final																																								BCIAGGSH50		BC Int. Aggregate 50% & BC 1-3 Yr Government Credit 50%

		2/28/19								90155		ACT		90155 - ACT								2/28/19		Final																																								BCIG		BC Int. Government

		1/31/19								90158		Alliance Development Fund		90158 - Alliance Development Fund								1/31/19		Final																																								BCIGC		BC Int. Government Credit

		12/31/18								90170		Akron Community Foundation  		90170 - Akron Community Foundation  								12/31/18		Final																																								BCIGCSH		BC Int. Government Credit 70% & BC 1-3 Yr Government Credit 30%

		11/30/18								90179		Alabama PACT                		90179 - Alabama PACT                								11/30/18		Final

		10/31/18								90180		Alabama Trust Fund          		90180 - Alabama Trust Fund          								10/31/18		Final

		9/30/18								90190		Albany, City of Pension Plan		90190 - Albany, City of Pension Plan								9/30/18		Final

		8/31/18								90191		Aleris Cash Balance Plan		90191 - Aleris Cash Balance Plan								8/31/18		Final

		7/31/18								90192		Aleris Cash Balance ALSCO		90192 - Aleris Cash Balance ALSCO								7/31/18		Final

		6/30/18								90193		Aleris Lewisport		90193 - Aleris Lewisport								6/30/18		Final

		5/31/18								90194		Aleris Retirement Plan		90194 - Aleris Retirement Plan								5/31/18		Final

		4/30/18								90200		Allegheny Cty Empl Ret      		90200 - Allegheny Cty Empl Ret      								4/30/18		Final

		3/31/18								90205		Allegheny County Treasury		90205 - Allegheny County Treasury								3/31/18		Final

		2/28/18								90211		Alle-Kiski Med Center Funded		90211 - Alle-Kiski Med Center Funded								2/28/18		Final

		1/31/18								90213		Allegheny-Kiski Health Found		90213 - Allegheny-Kiski Health Found								1/31/18		Final

		12/31/17								90215		Allied Industries Pension   		90215 - Allied Industries Pension   								12/31/17		Final

		11/30/17								90216		Allied Industries Benefit   		90216 - Allied Industries Benefit   								11/30/17		Final

		10/31/17								90217		Allied Pension Small Cap    		90217 - Allied Pension Small Cap    								10/31/17		Final

		9/30/17								90219		Kelly L. Alward Trust		90219 - Kelly L. Alward Trust								9/30/17		Final

		8/31/17								90220		Allegheny Energy FCU		90220 - Allegheny Energy FCU								8/31/17		Final

		7/31/17								90224		Local 1102  Amal. Pen.-SGC		90224 - Local 1102  Amal. Pen.-SGC								7/31/17		Final

		6/30/17								90225		Local 1102 Amal. Pen. Fund		90225 - Local 1102 Amal. Pen. Fund								6/30/17		Final

		5/31/17								90226		Local 1102 HBF		90226 - Local 1102 HBF								5/31/17		Final

		4/30/17								90230		Allen Jim L.                		90230 - Allen Jim L.                								4/30/17		Final

		3/31/17								90235		Andew & Sharon Hubregsen		90235 - Andew & Sharon Hubregsen								3/31/17		Final

		2/28/17								90240		Breathe Pennsylvania		90240 - Breathe Pennsylvania								2/28/17		Final

		1/31/17								90244		AGF Investments, Inc.		90244 - AGF Investments, Inc.								1/31/17		Final

		12/31/16								90247		City of Albany Pension Plan		90247 - City of Albany Pension Plan								12/31/16		Final

		11/30/16								90250		Anderson Tully Hourly CT    		90250 - Anderson Tully Hourly CT    								11/30/16		Final

		10/31/16								90253		Altoona Reg. Health-Barg.		90253 - Altoona Reg. Health-Barg.								10/31/16		Final

		9/30/16								90254		Altoona Regional H.S.		90254 - Altoona Regional H.S.								9/30/16		Final

		8/31/16								90260		Animal Rescue - Snaman      		90260 - Animal Rescue - Snaman      								8/31/16		Final

		7/31/16								90261		Animal Rescue - Verbofsky   		90261 - Animal Rescue - Verbofsky   								7/31/16		Final

		6/30/16								90275		APTAR                       		90275 - APTAR                       								6/30/16		Final

		5/31/16								90280		Anderson Area Medical Ctr		90280 - Anderson Area Medical Ctr								5/31/16		Final

		4/30/16								90285		CITW Fund, LP		90285 - CITW Fund, LP								4/30/16		Final

		3/31/16								90286		Priests' Retirement Bft. Tr.		90286 - Priests' Retirement Bft. Tr.								3/31/16		Final

		2/29/16								90287		Archdiocese DC General Fund 		90287 - Archdiocese DC General Fund 								2/29/16		Final

		1/31/16								90288		Forward in Faith		90288 - Forward in Faith								1/31/16		Final

		12/31/15								90289		Archdiocese DC Cornerstone  		90289 - Archdiocese DC Cornerstone  								12/31/15		Final

		11/30/15								90300		Armstrong Cty Empl Ret      		90300 - Armstrong Cty Empl Ret      								11/30/15		Final

		10/31/15								90325		George Aronoff		90325 - George Aronoff								10/31/15		Final

		9/30/15								90330		Arizona Industrial          		90330 - Arizona Industrial          								9/30/15		Final

		8/31/15								90340		Asante Health System        		90340 - Asante Health System        								8/31/15		Final

		7/31/15								90352		Asbestos #2 Equity          		90352 - Asbestos #2 Equity          								7/31/15		Final

		6/30/15								90353		Asbestos #2 Fixed           		90353 - Asbestos #2 Fixed           								6/30/15		Final

		5/31/15								90370		Asbestos Workers Local #81  		90370 - Asbestos Workers Local #81  								5/31/15		Final

		4/30/15								90375		Asbestos #23 Pension Plan		90375 - Asbestos #23 Pension Plan								4/30/15		Final

		3/31/15								90400		Ascension Alpha		90400 - Ascension Alpha								3/31/15		Final

		2/28/15								90410		Ashland Community Hospital		90410 - Ashland Community Hospital								2/28/15		Final

		1/31/15								90420		Aston Township Police       		90420 - Aston Township Police       								1/31/15		Final

		12/31/14								90430		Atlanta Firefighter's		90430 - Atlanta Firefighter's								12/31/14		Final

		11/30/14								90431		Atlanta Police Pension		90431 - Atlanta Police Pension								11/30/14		Final

		10/31/14								90437		Baltimore Fire & Police		90437 - Baltimore Fire & Police								10/31/14		Final

		9/30/14								90440		Auto Club Group		90440 - Auto Club Group								9/30/14		Final

		8/31/14								90444		Auto Mechanics #701		90444 - Auto Mechanics #701								8/31/14		Final

		7/31/14								90445		Lyda Hunt-Bunker Trust      		90445 - Lyda Hunt-Bunker Trust      								7/31/14		Final

		6/30/14								90450		Bakke James J. 1987 Trust   		90450 - Bakke James J. 1987 Trust   								6/30/14		Final

		5/31/14								90453		Bank Plus Corp. ESOP Trust  		90453 - Bank Plus Corp. ESOP Trust  								5/31/14		Final

		4/30/14								90457		FIRECO-Common Trust		90457 - FIRECO-Common Trust								4/30/14		Final

		3/31/14								90458		BancFirst Collective Trust-V		90458 - BancFirst Collective Trust-V								3/31/14		Final

		2/28/14								90460		Baptist Health South Florida		90460 - Baptist Health South Florida								2/28/14		Final

		1/31/14								90465		Barksdale, John David		90465 - Barksdale, John David								1/31/14		Final

		12/31/13								90470		Barrington Hills Police		90470 - Barrington Hills Police								12/31/13		Final

		11/30/13								90477		Bay County VEBA		90477 - Bay County VEBA								11/30/13		Final

		10/31/13								90480		Baxter Regional Medical Cntr		90480 - Baxter Regional Medical Cntr								10/31/13		Final

		9/30/13								90500		Beaver Cty Empl Ret		90500 - Beaver Cty Empl Ret								9/30/13		Final

		8/31/13								90501		Beaver County ERF-Equity		90501 - Beaver County ERF-Equity								8/31/13		Final

		7/31/13								90502		Beaver County ERF- Fx		90502 - Beaver County ERF- Fx								7/31/13		Final

		6/30/13								90525		Bechthold Ned & Helen       		90525 - Bechthold Ned & Helen       								6/30/13		Final

		5/31/13								90530		Bedford Cty Empl Ret        		90530 - Bedford Cty Empl Ret        								5/31/13		Final

		4/30/13								90550		Belmont Savings Bank		90550 - Belmont Savings Bank								4/30/13		Final

		3/31/13								90600		Benesch Friedlander et al   		90600 - Benesch Friedlander et al   								3/31/13		Final

		2/28/13								90601		Benesch Friedlander - Value 		90601 - Benesch Friedlander - Value 								2/28/13		Final

		1/31/13								90625		Berggren Dorothea L. Trust  		90625 - Berggren Dorothea L. Trust  								1/31/13		Final

		12/31/12								90650		Dorothea L Berggren Trust   		90650 - Dorothea L Berggren Trust   								12/31/12		Final

		11/30/12								90670		Bethany College             		90670 - Bethany College             								11/30/12		Final

		10/31/12								90675		City of Bethlehem		90675 - City of Bethlehem								10/31/12		Final

		9/30/12								90681		Bermuda (CPF)		90681 - Bermuda (CPF)								9/30/12		Final

		8/31/12								90682		Bermuda (PSSF)		90682 - Bermuda (PSSF)								8/31/12		Final

		7/31/12								90687		City of Berkley Public Safet		90687 - City of Berkley Public Safet								7/31/12		Final

		6/30/12								90690		Blessing Hospital Foundation		90690 - Blessing Hospital Foundation								6/30/12		Final

		5/31/12								90691		Blessing Hospital Oper A    		90691 - Blessing Hospital Oper A    								5/31/12		Final

		4/30/12								90692		Blessing Hospital Long Term		90692 - Blessing Hospital Long Term								4/30/12		Final

		3/31/12								90693		Blessing Hospital Int Term		90693 - Blessing Hospital Int Term								3/31/12		Final

		2/29/12								90694		Blessing Hospital Retirement		90694 - Blessing Hospital Retirement								2/29/12		Final

		1/31/12								90695		Blessing Hospital Self Insur		90695 - Blessing Hospital Self Insur								1/31/12		Final

		12/31/11								90696		Bluffton Firefighters		90696 - Bluffton Firefighters								12/31/11		Final

		11/30/11								90698		Robert & Pamela Bernstock		90698 - Robert & Pamela Bernstock								11/30/11		Final

		10/31/11								90700		Boca Raton Employee Pension 		90700 - Boca Raton Employee Pension 								10/31/11		Final

		9/30/11								90705		Birmingham Employees Retire 		90705 - Birmingham Employees Retire 								9/30/11		Final

		8/31/11								90706		Birmingham Health Care Fund 		90706 - Birmingham Health Care Fund 								8/31/11		Final

		7/31/11								90725		Binghamton		90725 - Binghamton								7/31/11		Final

		6/30/11								90750		Boilmakers #154 Ret		90750 - Boilmakers #154 Ret								6/30/11		Final

		5/31/11								90755		Boilmakers #154 Welfare		90755 - Boilmakers #154 Welfare								5/31/11		Final

		4/30/11								90800		Bradford Cty Empl Ret       		90800 - Bradford Cty Empl Ret       								4/30/11		Final

		3/31/11								90825		Brevard Cty Hospital        		90825 - Brevard Cty Hospital        								3/31/11		Final

		2/28/11								90850		Bricklayers Masons Local 22 		90850 - Bricklayers Masons Local 22 								2/28/11		Final

		1/31/11								90865		Bricklayers of WPA Welfare  		90865 - Bricklayers of WPA Welfare  								1/31/11		Final

		12/31/10								90870		Bricklayers Pension         		90870 - Bricklayers Pension         								12/31/10		Final

		11/30/10								90871		Bricklayers #1 of Kentucky		90871 - Bricklayers #1 of Kentucky								11/30/10		Final

		10/31/10								90872		Bricklayers #1 of Kentucky  		90872 - Bricklayers #1 of Kentucky  								10/31/10		Final

		9/30/10								90873		Bricklayers Pension WPA-Eq		90873 - Bricklayers Pension WPA-Eq								9/30/10		Final

		8/31/10								90874		Bricklayers Pension WPA-FI		90874 - Bricklayers Pension WPA-FI								8/31/10		Final

		7/31/10								90890		Broadwaters Partnership     		90890 - Broadwaters Partnership     								7/31/10		Final

		6/30/10								90940		Butler Cty Empl Ret		90940 - Butler Cty Empl Ret								6/30/10		Final

		5/31/10								90950		Bucks County Empl Ret Fund  		90950 - Bucks County Empl Ret Fund  								5/31/10		Final

		4/30/10								90954		Buchanan Ingersoll Rooney PC		90954 - Buchanan Ingersoll Rooney PC								4/30/10		Final

		3/31/10								90955		Buchanan Ingersoll II		90955 - Buchanan Ingersoll II								3/31/10		Final

		2/28/10								91000		Building Trades of WPA Fixed		91000 - Building Trades of WPA Fixed								2/28/10		Final

		1/31/10								91001		Building Trades of WPA Eqy  		91001 - Building Trades of WPA Eqy  								1/31/10		Final

		12/31/09								91005		Burlington Empl Ret Fund    		91005 - Burlington Empl Ret Fund    								12/31/09		Final

		11/30/09								91006		Burroughs Wellcome Fund		91006 - Burroughs Wellcome Fund								11/30/09		Final

		10/31/09								91008		Butler Cty Ret Fund - Intl  		91008 - Butler Cty Ret Fund - Intl  								10/31/09		Final

		9/30/09								91009		Butler County Empl Ret      		91009 - Butler County Empl Ret      								9/30/09		Final

		8/31/09								91010		Butler Twp Police Pension   		91010 - Butler Twp Police Pension   								8/31/09		Final

		7/31/09								91025		Calumet City Police		91025 - Calumet City Police								7/31/09		Final

		6/30/09								91030		Calvary Episcopal Church End		91030 - Calvary Episcopal Church End								6/30/09		Final

		5/31/09								91035		CA School Empl Ret          		91035 - CA School Empl Ret          								5/31/09		Final

		4/30/09								91036		CA School Legacy            		91036 - CA School Legacy            								4/30/09		Final

		3/31/09								91065		Cambria Cty Empl Ret        		91065 - Cambria Cty Empl Ret        								3/31/09		Final

		2/28/09								91070		Cambria County		91070 - Cambria County								2/28/09		Final

		1/31/09								91072		Upstate CAO IGC		91072 - Upstate CAO IGC								1/31/09		Final

		12/31/08								91073		Upstate CAO Short		91073 - Upstate CAO Short								12/31/08		Final

		11/30/08								91076		Cape Coral Firefighters'		91076 - Cape Coral Firefighters'								11/30/08		Final

		10/31/08								91077		Cape Coral Police		91077 - Cape Coral Police								10/31/08		Final

		9/30/08								91090		Canonsburg Police Ret		91090 - Canonsburg Police Ret								9/30/08		Final

		8/31/08								91091		Canonsburg Non-Uniformed Ret		91091 - Canonsburg Non-Uniformed Ret								8/31/08		Final

		7/31/08								91100		Captive Investors Fund		91100 - Captive Investors Fund								7/31/08		Final

		6/30/08								91125		Carbon County		91125 - Carbon County								6/30/08		Final

		5/31/08								91126		Carbon County Small Cap     		91126 - Carbon County Small Cap     								5/31/08		Final

		4/30/08								91130		Carnegie Library		91130 - Carnegie Library								4/30/08		Final

		3/31/08								91150		Carp Trust of Western Wash  		91150 - Carp Trust of Western Wash  								3/31/08		Final

		2/29/08								91155		SW Ohio D/C Carpenters P/S		91155 - SW Ohio D/C Carpenters P/S								2/29/08		Final

		1/31/08								91160		Catholic Sch. Fdn. Sioux C.		91160 - Catholic Sch. Fdn. Sioux C.								1/31/08		Final

		12/31/07								91175		Centerville Clinics Barg    		91175 - Centerville Clinics Barg    								12/31/07		Final

		11/30/07								91176		Centerville Clinics Non-Barg		91176 - Centerville Clinics Non-Barg								11/30/07		Final

		10/31/07								91185		Centre Cty Empl Ret         		91185 - Centre Cty Empl Ret         								10/31/07		Final

		9/30/07								91190		Central Florida Health      		91190 - Central Florida Health      								9/30/07		Final

		8/31/07								91192		Carson Valley		91192 - Carson Valley								8/31/07		Final

		7/31/07								91195		Charleston Firefighters Pens		91195 - Charleston Firefighters Pens								7/31/07		Final

		6/30/07								91196		Charleston Police Pension   		91196 - Charleston Police Pension   								6/30/07		Final

		5/31/07								91197		Charleston Police - Fixed		91197 - Charleston Police - Fixed								5/31/07		Final

		4/30/07								91198		Charles & Patricia Genuardi		91198 - Charles & Patricia Genuardi								4/30/07		Final

		3/31/07								91200		Charlotte Haynes Robuck F.T.		91200 - Charlotte Haynes Robuck F.T.								3/31/07		Final

		2/28/07								91205		Chatham College             		91205 - Chatham College             								2/28/07		Final

		1/31/07								91210		Chatham College Endowment   		91210 - Chatham College Endowment   								1/31/07		Final

		12/31/06								91211		Chatham College Cash Account		91211 - Chatham College Cash Account								12/31/06		Final

		11/30/06								91212		Chatham College Annuity Fund		91212 - Chatham College Annuity Fund								11/30/06		Final

		10/31/06								91225		Carpenters Pension Fund WV  		91225 - Carpenters Pension Fund WV  								10/31/06		Final

		9/30/06								91226		ETC Partners, LP		91226 - ETC Partners, LP								9/30/06		Final

		8/31/06								91227		Cheltenham Police Inc		91227 - Cheltenham Police Inc								8/31/06		Final

		7/31/06								91230		Cheltenham Commissioners Pen		91230 - Cheltenham Commissioners Pen								7/31/06		Final

		6/30/06								91231		Cheltenham Hourly Empl Pen  		91231 - Cheltenham Hourly Empl Pen  								6/30/06		Final

		5/31/06								91232		Cheltenham Police Pension   		91232 - Cheltenham Police Pension   								5/31/06		Final

		4/30/06								91233		Cheltenham Salaried Empl Pen		91233 - Cheltenham Salaried Empl Pen								4/30/06		Final

		3/31/06								91235		Chen Trust Fund Cynthia     		91235 - Chen Trust Fund Cynthia     								3/31/06		Final

		2/28/06								91236		Chen Trust Fund Adrian 1    		91236 - Chen Trust Fund Adrian 1    								2/28/06		Final

		1/31/06								91237		Chen Trust Fund Adrian A    		91237 - Chen Trust Fund Adrian A    								1/31/06		Final

		12/31/05								91238		CLAREMONT FINANCIAL SERVICES		91238 - CLAREMONT FINANCIAL SERVICES								12/31/05		Final

		11/30/05								91239		Claremont Fin. Real Estate		91239 - Claremont Fin. Real Estate								11/30/05		Final

		10/31/05								91240		Clarksburg Police Pension		91240 - Clarksburg Police Pension								10/31/05		Final

		9/30/05								91241		Clarksburg Fire Pension Plan		91241 - Clarksburg Fire Pension Plan								9/30/05		Final

		8/31/05								91245		NT - DeHaan, Christel		91245 - NT - DeHaan, Christel								8/31/05		Final

		7/31/05								91247		NT - Christel House Int'l		91247 - NT - Christel House Int'l								7/31/05		Final

		6/30/05								91249		NT - Christel Dehaan Family		91249 - NT - Christel Dehaan Family								6/30/05		Final

		5/31/05								91255		Claretians Continuing Care		91255 - Claretians Continuing Care								5/31/05		Final

		4/30/05								91256		Claretians Endowment Trust		91256 - Claretians Endowment Trust								4/30/05		Final

		3/31/05								91257		Claretians Inc.		91257 - Claretians Inc.								3/31/05		Final

		2/28/05								91260		Cleveland Regional Medical  		91260 - Cleveland Regional Medical  								2/28/05		Final

		1/31/05								91263		Cleveland State University  		91263 - Cleveland State University  								1/31/05		Final

		12/31/04								91270		Clinton Cty Empl Ret        		91270 - Clinton Cty Empl Ret        								12/31/04		Final

		11/30/04								91287		Colorado Fire & Police		91287 - Colorado Fire & Police								11/30/04		Final

		10/31/04								91290		Collective Equities         		91290 - Collective Equities         								10/31/04		Final

		9/30/04								91291		Collective Equities SQ      		91291 - Collective Equities SQ      								9/30/04		Final

		8/31/04								91292		University of Colorado		91292 - University of Colorado								8/31/04		Final

		7/31/04								91295		College Illinois            		91295 - College Illinois            								7/31/04		Final

		6/30/04								91300		Columbia Cty Empl Ret       		91300 - Columbia Cty Empl Ret       								6/30/04		Final

		5/31/04								91305		Combined Charities Inv Grp  		91305 - Combined Charities Inv Grp  								5/31/04		Final

		4/30/04								91310		Comprehensive Health OH Pnsn		91310 - Comprehensive Health OH Pnsn								4/30/04		Final

		3/31/04								91335		Colcom Foundation           		91335 - Colcom Foundation           								3/31/04		Final

		2/29/04								91340		Coleman Foundation          		91340 - Coleman Foundation          								2/29/04		Final

		1/31/04								91347		Community Memorial Fdn      		91347 - Community Memorial Fdn      								1/31/04		Final

		12/31/03								91349		Chapman Partnership		91349 - Chapman Partnership								12/31/03		Final

		11/30/03								91350		Community Hlth Spec Rev Fund		91350 - Community Hlth Spec Rev Fund								11/30/03		Final

		10/31/03								91357		Cosgrove, R. Joyce Trustee		91357 - Cosgrove, R. Joyce Trustee								10/31/03		Final

		9/30/03								91360		Cowen Kimberly H.           		91360 - Cowen Kimberly H.           								9/30/03		Final

		8/31/03								91362		The Commissariat		91362 - The Commissariat								8/31/03		Final

		7/31/03								91365		CPS South Texas Project NDT 		91365 - CPS South Texas Project NDT 								7/31/03		Final

		6/30/03								91370		Crawford County		91370 - Crawford County								6/30/03		Final

		5/31/03								91375		Crozer-Keystone Health Pens		91375 - Crozer-Keystone Health Pens								5/31/03		Final

		4/30/03								91376		Crozer Keystone Illiquid    		91376 - Crozer Keystone Illiquid    								4/30/03		Final

		3/31/03								91380		Crown Holdings Inc          		91380 - Crown Holdings Inc          								3/31/03		Final

		2/28/03								91390		Cumberland Cty Empl Ret     		91390 - Cumberland Cty Empl Ret     								2/28/03		Final

		1/31/03								91391		Cumberland County Equity    		91391 - Cumberland County Equity    								1/31/03		Final

		12/31/02								91392		Cumberland County Fixed     		91392 - Cumberland County Fixed     								12/31/02		Final

		11/30/02								91395		Cumberland MD&V Bld&Cons Emp		91395 - Cumberland MD&V Bld&Cons Emp								11/30/02		Final

		10/31/02								91410		Curnes Fund 2001            		91410 - Curnes Fund 2001            								10/31/02		Final

		9/30/02								91415		Curtiss Wright Retire Plan  		91415 - Curtiss Wright Retire Plan  								9/30/02		Final

		8/31/02								91450		Dairyland Power Cooperative 		91450 - Dairyland Power Cooperative 								8/31/02		Final

		7/31/02								91460		City of Danville ERS        		91460 - City of Danville ERS        								7/31/02		Final

		6/30/02								91462		DART		91462 - DART								6/30/02		Final

		5/31/02								91470		Dauphin County Empl Ret		91470 - Dauphin County Empl Ret								5/31/02		Final

		4/30/02								91473		City of East Point		91473 - City of East Point								4/30/02		Final

		3/31/02								91500		Diocese Sioux City-General		91500 - Diocese Sioux City-General								3/31/02		Final

		2/28/02								91502		Diocese of Sioux City - PPF		91502 - Diocese of Sioux City - PPF								2/28/02		Final

		1/31/02								91530		Deerfield Beach Fire Pension		91530 - Deerfield Beach Fire Pension								1/31/02		Final

		12/31/01								91533		Detroit Wayne Mental Health		91533 - Detroit Wayne Mental Health								12/31/01		Final

		11/30/01								91535		Reliance Std Life Insurance		91535 - Reliance Std Life Insurance								11/30/01		Final

		10/31/01								91540		Diageo North America        		91540 - Diageo North America        								10/31/01		Final

		9/30/01								91545		Diversified ALPHA           		91545 - Diversified ALPHA           								9/30/01		Final

		8/31/01								91550		Delaware Cty Empl Ret		91550 - Delaware Cty Empl Ret								8/31/01		Final

		7/31/01								91560		Deleware Valley Insurance		91560 - Deleware Valley Insurance								7/31/01		Final

		6/30/01								91565		Dominican Sisters		91565 - Dominican Sisters								6/30/01		Final

		5/31/01								91566		Dominican Sisters- Ecash		91566 - Dominican Sisters- Ecash								5/31/01		Final

		4/30/01								91568		Downers Grove Firefighters		91568 - Downers Grove Firefighters								4/30/01		Final

		3/31/01								91570		DSL of PSU                  		91570 - DSL of PSU                  								3/31/01		Final

		2/28/01								91573		John & Kathy Dolan		91573 - John & Kathy Dolan								2/28/01		Final

		1/31/01								91630		A Duda & Sons Inc		91630 - A Duda & Sons Inc								1/31/01		Final

		12/31/00								91675		Dunham & Associates         		91675 - Dunham & Associates         								12/31/00		Final

		11/30/00								91676		Dunham Lg Cap Value Fund    		91676 - Dunham Lg Cap Value Fund    								11/30/00		Final

		10/31/00								91700		Duquesne, City of		91700 - Duquesne, City of								10/31/00		Final

		9/30/00								91710		E. Buffalo Non-Uniformed Pns		91710 - E. Buffalo Non-Uniformed Pns								9/30/00		Final

		8/31/00								91711		E. Buffalo Police Pension   		91711 - E. Buffalo Police Pension   								8/31/00		Final

		7/31/00								91725		Economy Borough Police Pens.		91725 - Economy Borough Police Pens.								7/31/00		Final

		6/30/00								91740		East Liberty Presby Funds   		91740 - East Liberty Presby Funds   								6/30/00		Final

		5/31/00								91750		East Peoria Fire Broad Mrkt 		91750 - East Peoria Fire Broad Mrkt 								5/31/00		Final

		4/30/00								91751		East Peoria Fire Intermedate		91751 - East Peoria Fire Intermedate								4/30/00		Final

		3/31/00								91775		Easton City Pension Plan    		91775 - Easton City Pension Plan    								3/31/00		Final

		2/29/00								91800		IBEW #43 & Electrical Pns   		91800 - IBEW #43 & Electrical Pns   								2/29/00		Final

		1/31/00								91801		IBEW #43 Health & Wel		91801 - IBEW #43 Health & Wel								1/31/00		Final

										91802		IBEW #1919 Pension		91802 - IBEW #1919 Pension

										91810		IBEW #143 Pension		91810 - IBEW #143 Pension

										91820		IBEW #43 Annuity		91820 - IBEW #43 Annuity

										91830		Iron Workers Local 402      		91830 - Iron Workers Local 402      

										91840		Iron Workers #597 Equity		91840 - Iron Workers #597 Equity

										91900		Elgin Firefighters		91900 - Elgin Firefighters

										91902		Elgin Police		91902 - Elgin Police

										91920		Elk Cty Employees Retirement		91920 - Elk Cty Employees Retirement

										91925		Elk Grove Fire Pension      		91925 - Elk Grove Fire Pension      

										91927		Elk Grove Police		91927 - Elk Grove Police

										91930		Ellwood City Combined Invest		91930 - Ellwood City Combined Invest

										91935		Elwyn Inc                   		91935 - Elwyn Inc                   

										91950		EMH Foundation              		91950 - EMH Foundation              

										91951		EMH Regional Designated     		91951 - EMH Regional Designated     

										91965		Electrical Workers Local 369		91965 - Electrical Workers Local 369

										91980		Erie Cty Pension Plan		91980 - Erie Cty Pension Plan

										91985		ENO Transport Foundation    		91985 - ENO Transport Foundation    

										92000		Entenmann's Local 926       		92000 - Entenmann's Local 926       

										92005		Hilton Head Fire & Rescue   		92005 - Hilton Head Fire & Rescue   

										92035		East Bay Municipal		92035 - East Bay Municipal

										92040		East Moline Firefighters		92040 - East Moline Firefighters

										92041		East Moline Police		92041 - East Moline Police

										92050		Erie County Employees Ret   		92050 - Erie County Employees Ret   

										92051		Erie County FIXED           		92051 - Erie County FIXED           

										92060		Teamsters 175 & 505 H&W		92060 - Teamsters 175 & 505 H&W

										92065		ETC Partners LP             		92065 - ETC Partners LP             

										92080		Fire & Police Pen San Antoni		92080 - Fire & Police Pen San Antoni

										92085		First Mercantile-Value		92085 - First Mercantile-Value

										92086		First Merc Government FI		92086 - First Merc Government FI

										92090		Fitchburg MA Retirement Sys 		92090 - Fitchburg MA Retirement Sys 

										92100		Fairmont WV Fire Pension		92100 - Fairmont WV Fire Pension

										92105		F.A. Lennon Charitable Trust		92105 - F.A. Lennon Charitable Trust

										92110		Florida Intl University     		92110 - Florida Intl University     

										92112		Florida Strawberry Festival		92112 - Florida Strawberry Festival

										92200		Flint Group                 		92200 - Flint Group                 

										92210		Follansbee WV U.D.A.G. Trust		92210 - Follansbee WV U.D.A.G. Trust

										92250		Fort Pierce Police Off Ret  		92250 - Fort Pierce Police Off Ret  

										92400		Franciscans of Vice Province		92400 - Franciscans of Vice Province

										92401		Franciscans - Retirement		92401 - Franciscans - Retirement

										92402		Franciscan Alliance		92402 - Franciscan Alliance

										92405		Franciscan Srs Poor Charit  		92405 - Franciscan Srs Poor Charit  

										92406		Franciscan Srs Poor Congreg 		92406 - Franciscan Srs Poor Congreg 

										92407		Franciscan Srs of Chicago   		92407 - Franciscan Srs of Chicago   

										92445		City of Franklin Emp Pension		92445 - City of Franklin Emp Pension

										92450		Franklin Cty Empl Ret       		92450 - Franklin Cty Empl Ret       

										92451		Franklin County EQUITY      		92451 - Franklin County EQUITY      

										92452		Franklin County-SMID		92452 - Franklin County-SMID

										92455		University of New Hampshire		92455 - University of New Hampshire

										92457		Franklin Park Firefighter's		92457 - Franklin Park Firefighter's

										92460		Frederick County Empl Ret   		92460 - Frederick County Empl Ret   

										92500		Fulton Cty Ret              		92500 - Fulton Cty Ret              

										92507		F.F. Thompson Health		92507 - F.F. Thompson Health

										92515		Fulton County Collective    		92515 - Fulton County Collective    

										92595		GAR Foundation              		92595 - GAR Foundation              

										92600		Garda Value LLC             		92600 - Garda Value LLC             

										92610		Gateway Foundation Inc.     		92610 - Gateway Foundation Inc.     

										92620		Genuardi, Gasper A.		92620 - Genuardi, Gasper A.

										92621		Genuardi, Anthony D.		92621 - Genuardi, Anthony D.

										92622		Genuardi, Charles A.		92622 - Genuardi, Charles A.

										92623		Genuardi Family Foundation		92623 - Genuardi Family Foundation

										92624		Dana VEBA Non Union Retiree		92624 - Dana VEBA Non Union Retiree

										92625		Genuardi, Dominic S, Jr.		92625 - Genuardi, Dominic S, Jr.

										92626		Genuardi, Dominic & Janet		92626 - Genuardi, Dominic & Janet

										92700		Gila River Indian Comm      		92700 - Gila River Indian Comm      

										92704		Schuster, Gary F. Living Tru		92704 - Schuster, Gary F. Living Tru

										92715		Goshawk LLC                 		92715 - Goshawk LLC                 

										92718		Genesis Medical Center		92718 - Genesis Medical Center

										92725		Govt of Bermuda Pension     		92725 - Govt of Bermuda Pension     

										92726		Govt of Bermuda Superannuatn		92726 - Govt of Bermuda Superannuatn

										92780		Greater Atlanta Christian		92780 - Greater Atlanta Christian

										92790		Greater PA Carpenters       		92790 - Greater PA Carpenters       

										92792		Wayne Com Foundation		92792 - Wayne Com Foundation

										92800		Greensburg, City of		92800 - Greensburg, City of

										92810		Greenstone Insurance		92810 - Greenstone Insurance

										92870		Hamden Employee Retirement  		92870 - Hamden Employee Retirement  

										92903		Hamot Health Foundation     		92903 - Hamot Health Foundation     

										92950		H P & AC Pension		92950 - H P & AC Pension

										92960		Harrisburg City Police Pnsn 		92960 - Harrisburg City Police Pnsn 

										92961		HARRISBURG POLICE FIXED     		92961 - HARRISBURG POLICE FIXED     

										92965		State of Hawaii Emp Ret Fund		92965 - State of Hawaii Emp Ret Fund

										93000		Holy Family Foundation      		93000 - Holy Family Foundation      

										93100		Highmark Inc.		93100 - Highmark Inc.

										93105		Highmark Casualty Ins Co    		93105 - Highmark Casualty Ins Co    

										93110		HM Life Insurance Company   		93110 - HM Life Insurance Company   

										93130		Highmount - Everest Fund LLC		93130 - Highmount - Everest Fund LLC

										93150		Highmount - The Molly Trust 		93150 - Highmount - The Molly Trust 

										93167		Hialeah Police Pension		93167 - Hialeah Police Pension

										93170		Hiram College               		93170 - Hiram College               

										93180		Hodgkins Police             		93180 - Hodgkins Police             

										93200		Holzer Clinic Inc. P/S Plan 		93200 - Holzer Clinic Inc. P/S Plan 

										93210		Houston Area Teamsters		93210 - Houston Area Teamsters

										93230		Huffington Foundation       		93230 - Huffington Foundation       

										93233		Houston Hospital Capital Res		93233 - Houston Hospital Capital Res

										93234		Houston Hospitals Pension		93234 - Houston Hospitals Pension

										93239		Howard Rubin Trust		93239 - Howard Rubin Trust

										93240		Huffington Terry            		93240 - Huffington Terry            

										93250		Huntingdon County Empl Ret  		93250 - Huntingdon County Empl Ret  

										93267		James S. Courier Trust		93267 - James S. Courier Trust

										93313		I.A.T.S.E. Local #16 Pension		93313 - I.A.T.S.E. Local #16 Pension

										93315		ICO		93315 - ICO

										93316		Illinois Masonic Children's		93316 - Illinois Masonic Children's

										93317		Illinois Masonic Charities		93317 - Illinois Masonic Charities

										93318		Illinois Masonic Home		93318 - Illinois Masonic Home

										93319		Illinois Teamsters		93319 - Illinois Teamsters

										93320		Indiana County Empl Ret     		93320 - Indiana County Empl Ret     

										93321		Indiana County LCV		93321 - Indiana County LCV

										93325		Indiana State Teachers Ret		93325 - Indiana State Teachers Ret

										93326		Indiana PERF		93326 - Indiana PERF

										93327		IN Public Retirement System		93327 - IN Public Retirement System

										93330		IN State Council Roofers H&W		93330 - IN State Council Roofers H&W

										93340		IBEW Local 212		93340 - IBEW Local 212

										93342		IBEW 313 Health & Welfare   		93342 - IBEW 313 Health & Welfare   

										93345		IBEW Local 701              		93345 - IBEW Local 701              

										93346		IBEW 64 Collective		93346 - IBEW 64 Collective

										93350		IBEW 1919 Annuity Fund      		93350 - IBEW 1919 Annuity Fund      

										93351		IBEW 1919 Health & Welfare		93351 - IBEW 1919 Health & Welfare

										93352		IBEW 1919 Pension           		93352 - IBEW 1919 Pension           

										93370		IBEW Local 910 Annuity FD   		93370 - IBEW Local 910 Annuity FD   

										93371		IBEW Local 910 H&W          		93371 - IBEW Local 910 H&W          

										93372		IBEW Local 910 Pension		93372 - IBEW Local 910 Pension

										93376		IBEW Local 1249 Pension		93376 - IBEW Local 1249 Pension

										93390		ICSC General Fund           		93390 - ICSC General Fund           

										93391		ICSC Pension Trust          		93391 - ICSC Pension Trust          

										93392		ICSC Reserve Fund           		93392 - ICSC Reserve Fund           

										93400		Integris BMC Foundation     		93400 - Integris BMC Foundation     

										93401		Integris BMC Funded Depr    		93401 - Integris BMC Funded Depr    

										93402		Integris Health Cap Reserve 		93402 - Integris Health Cap Reserve 

										93403		Integris Health Limited Dur 		93403 - Integris Health Limited Dur 

										93404		Integris SWMC Foundation    		93404 - Integris SWMC Foundation    

										93405		Integris SWMC Funded Depr   		93405 - Integris SWMC Funded Depr   

										93406		Integris Retirement Pension 		93406 - Integris Retirement Pension 

										93415		Intl Heat Frost Local 17		93415 - Intl Heat Frost Local 17

										93428		I-CAR		93428 - I-CAR

										93439		IUOE #112 DC		93439 - IUOE #112 DC

										93440		IUOE #112 General		93440 - IUOE #112 General

										93441		IUOE #112 H&W		93441 - IUOE #112 H&W

										93442		IUOE #112 NDE Training		93442 - IUOE #112 NDE Training

										93449		IUOE Local #132 H&W		93449 - IUOE Local #132 H&W

										93450		IUOE Local #132 Pension Fund		93450 - IUOE Local #132 Pension Fund

										93455		IUOE Local #25 Marine		93455 - IUOE Local #25 Marine

										93500		Ironworkers  549 & 550		93500 - Ironworkers  549 & 550

										93555		Iron Workers #597 Fixed		93555 - Iron Workers #597 Fixed

										93600		Iron Workers WPA Pension FX		93600 - Iron Workers WPA Pension FX

										93601		Iron Workers WPA Pension EQ		93601 - Iron Workers WPA Pension EQ

										93602		Iron Workers of WPA Prof/Shr		93602 - Iron Workers of WPA Prof/Shr

										93603		Iron Workers WPA Welfare EQ		93603 - Iron Workers WPA Welfare EQ

										93604		Iron Workers WPA Welfare FX		93604 - Iron Workers WPA Welfare FX

										93605		Iron Workers Cumberland MD		93605 - Iron Workers Cumberland MD

										93610		JEWISH HOSPITAL OPERATING   		93610 - JEWISH HOSPITAL OPERATING   

										93611		Jewish Hospital Foundation  		93611 - Jewish Hospital Foundation  

										93612		Jewish Hospital Pension     		93612 - Jewish Hospital Pension     

										93613		Jewish Community Foundation 		93613 - Jewish Community Foundation 

										93614		Jewish Hospital Portfolio B		93614 - Jewish Hospital Portfolio B

										93616		Jewish Heritage Fund		93616 - Jewish Heritage Fund

										93695		Jackson County              		93695 - Jackson County              

										93700		Jacksonville Uni Endowment  		93700 - Jacksonville Uni Endowment  

										93705		Jerome Foundation           		93705 - Jerome Foundation           

										93715		Jeffrey Campagna Trust      		93715 - Jeffrey Campagna Trust      

										93749		JPM - MA 1994 B Shares LP   		93749 - JPM - MA 1994 B Shares LP   

										93750		JPM - Ted Arison Family FD  		93750 - JPM - Ted Arison Family FD  

										93790		City of Johnstown Pension   		93790 - City of Johnstown Pension   

										93795		City Joliet Firemens Pens   		93795 - City Joliet Firemens Pens   

										93800		Joseph B Fay Co Profit Share		93800 - Joseph B Fay Co Profit Share

										93809		Jupiter Police Fixed		93809 - Jupiter Police Fixed

										93810		Jupiter Police International		93810 - Jupiter Police International

										93900		Janet Fitzgerald Trust      		93900 - Janet Fitzgerald Trust      

										94049		K21 Foundation		94049 - K21 Foundation

										94050		Katherine Turner Campbell RT		94050 - Katherine Turner Campbell RT

										94051		Katherin Turner Campbell Fdn		94051 - Katherin Turner Campbell Fdn

										94100		Kent School Endowment       		94100 - Kent School Endowment       

										94110		Kent School Pension         		94110 - Kent School Pension         

										94112		Kent School PPRRSM          		94112 - Kent School PPRRSM          

										94115		Kentucky Insurance		94115 - Kentucky Insurance

										94120		Kissimmee                   		94120 - Kissimmee                   

										94175		Kohler John M. Trust        		94175 - Kohler John M. Trust        

										94200		Kingsley Assn Endowment		94200 - Kingsley Assn Endowment

										94270		Laborers DC WPA Pension		94270 - Laborers DC WPA Pension

										94271		Laborers DC Local #2 Pension		94271 - Laborers DC Local #2 Pension

										94272		Laborers DC WPA Small Cap		94272 - Laborers DC WPA Small Cap

										94273		Laborers DC WPA Welfare		94273 - Laborers DC WPA Welfare

										94274		Laborers 616 H&W		94274 - Laborers 616 H&W

										94276		Laborers Local #980 Pension		94276 - Laborers Local #980 Pension

										94277		Laborers Local #980 Trust		94277 - Laborers Local #980 Trust

										94285		Lathers Local 190 Pension   		94285 - Lathers Local 190 Pension   

										94300		Lackawanna Cty Empl Ret     		94300 - Lackawanna Cty Empl Ret     

										94350		Lake in the Hills Police		94350 - Lake in the Hills Police

										94400		Lancaster Cty Empl Ret      		94400 - Lancaster Cty Empl Ret      

										94401		Lancaster County - Equity   		94401 - Lancaster County - Equity   

										94500		Latrobe Area Hospital Inc.  		94500 - Latrobe Area Hospital Inc.  

										94530		Lawrence Hospital Pension		94530 - Lawrence Hospital Pension

										94575		Lazzara Charitable Foundtn  		94575 - Lazzara Charitable Foundtn  

										94576		Lazzara, Gasper & Irene		94576 - Lazzara, Gasper & Irene

										94600		Lebanon County ERF		94600 - Lebanon County ERF

										94650		Lebanon Firemen`s Pension   		94650 - Lebanon Firemen`s Pension   

										94670		BA Central Florida Health Al		94670 - BA Central Florida Health Al

										94700		Linda Hall Library Trusts   		94700 - Linda Hall Library Trusts   

										94800		Lehigh Cty Empl Ret         		94800 - Lehigh Cty Empl Ret         

										94802		Lehigh Valley Com. Fdn.		94802 - Lehigh Valley Com. Fdn.

										94810		Libertyville, Firefighters’		94810 - Libertyville, Firefighters’

										94815		Edward H. Linde Tr.		94815 - Edward H. Linde Tr.

										94820		Link-Belt Construction Co   		94820 - Link-Belt Construction Co   

										94822		Lippman Kanfer Family Fndtn 		94822 - Lippman Kanfer Family Fndtn 

										94824		Local 803 H&W		94824 - Local 803 H&W

										94826		Local 305 CIO's Pension Fund		94826 - Local 305 CIO's Pension Fund

										94827		Local 338 H&W		94827 - Local 338 H&W

										94828		Local 363 Pension Fund E    		94828 - Local 363 Pension Fund E    

										94829		Local 1102 Retirement Svgs  		94829 - Local 1102 Retirement Svgs  

										94830		Lock Haven Employees Ret    		94830 - Lock Haven Employees Ret    

										94831		Lock Haven Police Death Ben 		94831 - Lock Haven Police Death Ben 

										94832		Lock Haven Police Pension   		94832 - Lock Haven Police Pension   

										94840		Los Angeles Metro Authority 		94840 - Los Angeles Metro Authority 

										94841		Los Angeles MTA Distressed  		94841 - Los Angeles MTA Distressed  

										94842		Louisiana Carpenters Pension		94842 - Louisiana Carpenters Pension

										94843		Gulf Coast Carpenters Health		94843 - Gulf Coast Carpenters Health

										94844		Louisiana Carpenters Retirem		94844 - Louisiana Carpenters Retirem

										94845		Louisiana School Emp Ret    		94845 - Louisiana School Emp Ret    

										94850		Lower Chichester Police Pens		94850 - Lower Chichester Police Pens

										94890		Luzerne County Employees Ret		94890 - Luzerne County Employees Ret

										94900		Lycoming Cty Empl Ret       		94900 - Lycoming Cty Empl Ret       

										95000		Magee-Womens Funded Deprec		95000 - Magee-Womens Funded Deprec

										95001		Magee-Womens Foundation		95001 - Magee-Womens Foundation

										95050		Macdonald, Dr J Foundation		95050 - Macdonald, Dr J Foundation

										95055		Madison Cultural Arts Supprt		95055 - Madison Cultural Arts Supprt

										95056		Madison Cultural Arts Supprt		95056 - Madison Cultural Arts Supprt

										95057		Martin Memorial Health Sys  		95057 - Martin Memorial Health Sys  

										95060		Margaret Clark Morgan Fdtn  		95060 - Margaret Clark Morgan Fdtn  

										95061		M. Clark Morgan Fdtn (Fixed)		95061 - M. Clark Morgan Fdtn (Fixed)

										95062		Maryland BD Education OPEB  		95062 - Maryland BD Education OPEB  

										95063		NT - Walter, Matthew D.		95063 - NT - Walter, Matthew D.

										95065		MCKEE SHORT TERM INVEST     		95065 - MCKEE SHORT TERM INVEST     

										95068		Maryland-NCPPC ERS		95068 - Maryland-NCPPC ERS

										95071		Maywood Firefighters		95071 - Maywood Firefighters

										95075		Meadville Employees' Pension		95075 - Meadville Employees' Pension

										95076		Meadville Firemen's Pension 		95076 - Meadville Firemen's Pension 

										95077		Meadville Police Pension    		95077 - Meadville Police Pension    

										95078		Meadville Medical Center    		95078 - Meadville Medical Center    

										95079		Meadville Medical Center		95079 - Meadville Medical Center

										95082		George & Margaret Mee		95082 - George & Margaret Mee

										95090		South Broward Hospital Distr		95090 - South Broward Hospital Distr

										95100		Mercer Cty Empl Ret         		95100 - Mercer Cty Empl Ret         

										95101		Mercer Cty Empl Ret - Value 		95101 - Mercer Cty Empl Ret - Value 

										95105		MERS of Michigan		95105 - MERS of Michigan

										95110		MERS Michigan FIXED         		95110 - MERS Michigan FIXED         

										95111		MERS Michigan FIXED ILLIQUID		95111 - MERS Michigan FIXED ILLIQUID

										95115		Mercy Foundations           		95115 - Mercy Foundations           

										95118		Mercy Hosp Iowa FUNDED DEPR 		95118 - Mercy Hosp Iowa FUNDED DEPR 

										95119		Mercy Iowa Empl PENS TRUST  		95119 - Mercy Iowa Empl PENS TRUST  

										95120		Memphis Jewish Federation		95120 - Memphis Jewish Federation

										95127		MMRMA		95127 - MMRMA

										95130		Middletown Retirement System		95130 - Middletown Retirement System

										95135		Midwesterm Teamsters		95135 - Midwesterm Teamsters

										95145		Milbank Memorial Fund       		95145 - Milbank Memorial Fund       

										95150		Met Life - Broad Market		95150 - Met Life - Broad Market

										95151		Met Life - Intermed Broad		95151 - Met Life - Intermed Broad

										95155		Minneapolis Jewish- SGC		95155 - Minneapolis Jewish- SGC

										95156		Minneapolis Jewish- IGC		95156 - Minneapolis Jewish- IGC

										95160		District 82 Painting		95160 - District 82 Painting

										95168		Miramar Firefighters'		95168 - Miramar Firefighters'

										95175		MISERICORDIA                		95175 - MISERICORDIA                

										95195		Mon Valley Hospital Inc     		95195 - Mon Valley Hospital Inc     

										95200		Monroe Cty Empl Ret         		95200 - Monroe Cty Empl Ret         

										95250		Montour Cty Empl Ret        		95250 - Montour Cty Empl Ret        

										95251		Montour School District		95251 - Montour School District

										95350		Morgantown Empl Ret Benefit 		95350 - Morgantown Empl Ret Benefit 

										95353		Ron & Ann Morford		95353 - Ron & Ann Morford

										95355		Morgantown Utility Board    		95355 - Morgantown Utility Board    

										95357		Naperville Firefighter's		95357 - Naperville Firefighter's

										95360		Navistar, Inc.		95360 - Navistar, Inc.

										95370		Mundelein FF Pension Fund		95370 - Mundelein FF Pension Fund

										95375		Steve Muss                  		95375 - Steve Muss                  

										95400		Mount St. Scholastica       		95400 - Mount St. Scholastica       

										95530		New Island Investors LP     		95530 - New Island Investors LP     

										95543		New Mexico PERA             		95543 - New Mexico PERA             

										95545		New Orleans ILA             		95545 - New Orleans ILA             

										95547		New Hampshire Retirement Sys		95547 - New Hampshire Retirement Sys

										95550		New Port Richey Fire Pension		95550 - New Port Richey Fire Pension

										95600		New World Symphony          		95600 - New World Symphony          

										95620		NJ Transit Union Retire Plan		95620 - NJ Transit Union Retire Plan

										95795		Normal FF Pension Fund		95795 - Normal FF Pension Fund

										95796		Normal Police Pension		95796 - Normal Police Pension

										95800		Northampton Cty Empl Ret    		95800 - Northampton Cty Empl Ret    

										95801		Northampton Hugh Moore      		95801 - Northampton Hugh Moore      

										95802		Northampton Cty - SMID		95802 - Northampton Cty - SMID

										95803		Northampton County - LCV		95803 - Northampton County - LCV

										95804		Northampton Cty-Fixed		95804 - Northampton Cty-Fixed

										95813		NT - American Bar Assoc		95813 - NT - American Bar Assoc

										95815		Northern CA Tile Industry   		95815 - Northern CA Tile Industry   

										95822		NT - Wexler, Robert J.		95822 - NT - Wexler, Robert J.

										95824		NT - AFEBT NSL		95824 - NT - AFEBT NSL

										95825		NT - Army Emergency Relief  		95825 - NT - Army Emergency Relief  

										95826		NT - AFEBT		95826 - NT - AFEBT

										95827		NT - AFGT		95827 - NT - AFGT

										95828		NT - Sun Chemical Retiremnt 		95828 - NT - Sun Chemical Retiremnt 

										95829		NT - Oakleigh Thorne		95829 - NT - Oakleigh Thorne

										95830		Northumberland Cty Empl     		95830 - Northumberland Cty Empl     

										95831		NT - McCormack Trust-G Smith		95831 - NT - McCormack Trust-G Smith

										95832		NT - ALSAM Foundation       		95832 - NT - ALSAM Foundation       

										95833		NT - Wexter Family Trust		95833 - NT - Wexter Family Trust

										95834		NT - E&A Shay		95834 - NT - E&A Shay

										95835		NT - Lauder & Sons          		95835 - NT - Lauder & Sons          

										95836		NT - Pennington Foundation		95836 - NT - Pennington Foundation

										95837		NT - Goldman, Daniel Trust		95837 - NT - Goldman, Daniel Trust

										95838		NT - Goldman, William Trust		95838 - NT - Goldman, William Trust

										95839		NT - Goldman, Alice Trust		95839 - NT - Goldman, Alice Trust

										95840		NT - Lauder and Sons Tr # 2 		95840 - NT - Lauder and Sons Tr # 2 

										95841		NT - Engelstad Family Fdn   		95841 - NT - Engelstad Family Fdn   

										95842		NT - McCormack Trust-W Smith		95842 - NT - McCormack Trust-W Smith

										95843		NT - duPont, Jessie		95843 - NT - duPont, Jessie

										95844		NT - Patterson Foundation		95844 - NT - Patterson Foundation

										95846		NT - Bristlecone Investments		95846 - NT - Bristlecone Investments

										95847		NT - Little Harbor		95847 - NT - Little Harbor

										95850		Northumberland Cty - Eqy    		95850 - Northumberland Cty - Eqy    

										95851		Northumberland Cty - Fixed  		95851 - Northumberland Cty - Fixed  

										95852		NT - Avalon Investments, LP		95852 - NT - Avalon Investments, LP

										95853		NT - Biltmore Investments		95853 - NT - Biltmore Investments

										95854		NT - Northwoodside Invest		95854 - NT - Northwoodside Invest

										95855		NT - Shoreside Investments		95855 - NT - Shoreside Investments

										95900		Nuns - CCSF                 		95900 - Nuns - CCSF                 

										95903		Nuns - Plant                		95903 - Nuns - Plant                

										95905		Nuns - Health               		95905 - Nuns - Health               

										95950		NEW YORK POWER AUTHORITY    		95950 - NEW YORK POWER AUTHORITY    

										95955		NY Power NDT		95955 - NY Power NDT

										96000		Oakland County Employee Ret 		96000 - Oakland County Employee Ret 

										96001		Oakland County VEBA         		96001 - Oakland County VEBA         

										96002		Oakland Cty Road Commission 		96002 - Oakland Cty Road Commission 

										96003		Oakland Cty. Retiree Trust  		96003 - Oakland Cty. Retiree Trust  

										96004		Oakland County Superseding		96004 - Oakland County Superseding

										96005		OCAI/1995 LP                		96005 - OCAI/1995 LP                

										96009		NT - Walter, Peter		96009 - NT - Walter, Peter

										96010		OCHN		96010 - OCHN

										96011		OCHN Internal Services		96011 - OCHN Internal Services

										96013		NT - Parfet, William U.		96013 - NT - Parfet, William U.

										96014		NT - Solutia Inc Savings		96014 - NT - Solutia Inc Savings

										96015		OVHS Education & Endowment  		96015 - OVHS Education & Endowment  

										96016		OVHS POOL B                 		96016 - OVHS POOL B                 

										96017		OVHS POOL C                 		96017 - OVHS POOL C                 

										96018		Oakbrook Terrace Police		96018 - Oakbrook Terrace Police

										96020		Oklahoma UM Diversified Fund		96020 - Oklahoma UM Diversified Fund

										96021		Oklahoma UM Endowment Fund  		96021 - Oklahoma UM Endowment Fund  

										96022		OKLAHOMA UNITED METHODIST   		96022 - OKLAHOMA UNITED METHODIST   

										96025		Oklahoma OMESEGID		96025 - Oklahoma OMESEGID

										96030		OCAI Four 1999 Ltd Partner  		96030 - OCAI Four 1999 Ltd Partner  

										96033		OECI & Misc. Pension        		96033 - OECI & Misc. Pension        

										96040		Ornamental Institute NY     		96040 - Ornamental Institute NY     

										96045		Oakland Cty Empl Retire Sys 		96045 - Oakland Cty Empl Retire Sys 

										96046		Oakland Cty VEBA            		96046 - Oakland Cty VEBA            

										96047		Oakland Cty IRMB		96047 - Oakland Cty IRMB

										96050		Our Lady of the Lake Univ   		96050 - Our Lady of the Lake Univ   

										96054		Oak Park Firefighters		96054 - Oak Park Firefighters

										96060		Orange Bowl Committee       		96060 - Orange Bowl Committee       

										96090		Painters & Trades #35       		96090 - Painters & Trades #35       

										96091		Painters & Trades # 35 SC   		96091 - Painters & Trades # 35 SC   

										96092		Painters 35 FIXED INCOME    		96092 - Painters 35 FIXED INCOME    

										96093		Painters Allied Annuity FD  		96093 - Painters Allied Annuity FD  

										96095		Painters Dist Council 30 Pen		96095 - Painters Dist Council 30 Pen

										96100		PA Boroughs Balanced		96100 - PA Boroughs Balanced

										96105		Palm Tran Inc./ATU 1577 Pen 		96105 - Palm Tran Inc./ATU 1577 Pen 

										96110		PA Boroughs Fixed Income		96110 - PA Boroughs Fixed Income

										96120		Panama City Police Pension  		96120 - Panama City Police Pension  

										96125		Park Ridge Police		96125 - Park Ridge Police

										96132		Parish Medical Ctr Pension  		96132 - Parish Medical Ctr Pension  

										96133		Paris Firefighters		96133 - Paris Firefighters

										96134		Paris Police Pension Fund		96134 - Paris Police Pension Fund

										96140		Pema Foundation             		96140 - Pema Foundation             

										96147		Inner-City Education		96147 - Inner-City Education

										96150		Pasco-Hernando State Col.		96150 - Pasco-Hernando State Col.

										96175		Peacock Foundation Inc.     		96175 - Peacock Foundation Inc.     

										96190		PSAB		96190 - PSAB

										96191		PSAB		96191 - PSAB

										96200		PA Surf Coal Mining Ins Exch		96200 - PA Surf Coal Mining Ins Exch

										96210		PA TAP                      		96210 - PA TAP                      

										96250		Greater PA Carpenters Med   		96250 - Greater PA Carpenters Med   

										96265		PA CHAMBER BUSINESS INDUSTRY		96265 - PA CHAMBER BUSINESS INDUSTRY

										96270		Penn State Univ-Agg		96270 - Penn State Univ-Agg

										96272		Penn State Univ-Int GC		96272 - Penn State Univ-Int GC

										96275		PSAB		96275 - PSAB

										96282		PA Counties Risk Pool		96282 - PA Counties Risk Pool

										96283		PELICAN Insurance		96283 - PELICAN Insurance

										96284		PA Counties Workers' Comp.		96284 - PA Counties Workers' Comp.

										96290		PBGC		96290 - PBGC

										96300		Perry Cty Empl Ret          		96300 - Perry Cty Empl Ret          

										96350		Philadelphia Gas Works      		96350 - Philadelphia Gas Works      

										96360		co		96360 - co

										96400		Pitcairn-Crabbe Foundation		96400 - Pitcairn-Crabbe Foundation

										96410		Pipefitters Local 120 Pnsn  		96410 - Pipefitters Local 120 Pnsn  

										96420		Newport News Retirement		96420 - Newport News Retirement

										96450		PG Publishing Co. Merged		96450 - PG Publishing Co. Merged

										96500		Plasterers & Cement #526		96500 - Plasterers & Cement #526

										96525		Plasterers & Cement #31		96525 - Plasterers & Cement #31

										96550		Plant City Safety Empl Ret  		96550 - Plant City Safety Empl Ret  

										96551		Plant City Safety Emply. ST		96551 - Plant City Safety Emply. ST

										96580		Pleasant Hills Empl Ret     		96580 - Pleasant Hills Empl Ret     

										96581		Pleasant Hills Police Ret   		96581 - Pleasant Hills Police Ret   

										96591		Plumbers #27 Pension		96591 - Plumbers #27 Pension

										96593		PLUMBERS LOCAL 24 PENSION   		96593 - PLUMBERS LOCAL 24 PENSION   

										96594		Plumbers Local #14 Pension		96594 - Plumbers Local #14 Pension

										96595		Plumbers Local #24 Pension		96595 - Plumbers Local #24 Pension

										96600		P & P #152 Pension Trust		96600 - P & P #152 Pension Trust

										96601		P & P #152 Annuity		96601 - P & P #152 Annuity

										96610		P & P #490 Pension		96610 - P & P #490 Pension

										96612		P & P #490 Profit Sharing		96612 - P & P #490 Profit Sharing

										96650		Pittsburgh Pension Plan     		96650 - Pittsburgh Pension Plan     

										96690		P & P Local #354 Pension    		96690 - P & P Local #354 Pension    

										96694		Plumbers #625		96694 - Plumbers #625

										96695		Plumbers Local Union #16 Pen		96695 - Plumbers Local Union #16 Pen

										96696		Plumbers Local #625		96696 - Plumbers Local #625

										96700		P & S #83 Pension		96700 - P & S #83 Pension

										96703		P & S Local #47 Pension Fund		96703 - P & S Local #47 Pension Fund

										96710		P & S Local #521 Pension    		96710 - P & S Local #521 Pension    

										96750		P & S #73 Pension		96750 - P & S #73 Pension

										96780		Port Authority of AGH Equity		96780 - Port Authority of AGH Equity

										96781		Port Authority of AGH Fixed		96781 - Port Authority of AGH Fixed

										96782		Port Orange Fire & Rescue   		96782 - Port Orange Fire & Rescue   

										96783		Port Orange		96783 - Port Orange

										96800		Potter Cty Empl Ret         		96800 - Potter Cty Empl Ret         

										96801		PHP		96801 - PHP

										96802		PHS		96802 - PHS

										96805		Pressmens Publishers		96805 - Pressmens Publishers

										96810		Princeton Theological       		96810 - Princeton Theological       

										96815		Providence Trust            		96815 - Providence Trust            

										96825		PreferredOne CHP		96825 - PreferredOne CHP

										96833		Pueblo of Sandia		96833 - Pueblo of Sandia

										96834		AST NEW DISC AA PORT		96834 - AST NEW DISC AA PORT

										96837		Quebec, University of		96837 - Quebec, University of

										96840		Quality Vision		96840 - Quality Vision

										96845		Raytheon		96845 - Raytheon

										96870		Reinhart Robert A           		96870 - Reinhart Robert A           

										96880		Reserve Township Police		96880 - Reserve Township Police

										96881		Reserve Twp. Non-Uniform PP		96881 - Reserve Twp. Non-Uniform PP

										96890		Riceland Foods Inc.         		96890 - Riceland Foods Inc.         

										96900		Ridley Township Police      		96900 - Ridley Township Police      

										96901		Ridley Township		96901 - Ridley Township

										96920		Rockford Pipe Trades Pension		96920 - Rockford Pipe Trades Pension

										96940		Rogue Valley Medical Center 		96940 - Rogue Valley Medical Center 

										96950		Rochester Police Pension		96950 - Rochester Police Pension

										96952		Rochester, Borough of		96952 - Rochester, Borough of

										96956		Rock Island Police		96956 - Rock Island Police

										96959		Roland Park Place		96959 - Roland Park Place

										96960		Rolling Meadows Firefighters		96960 - Rolling Meadows Firefighters

										96962		Rolling Meadows Police		96962 - Rolling Meadows Police

										96963		Robert B Fay Jr             		96963 - Robert B Fay Jr             

										96964		Shawn & Heidi Fay           		96964 - Shawn & Heidi Fay           

										96970		Ronald McDonald House/Indian		96970 - Ronald McDonald House/Indian

										96971		Ronald McDonald House (II)		96971 - Ronald McDonald House (II)

										96980		Roofers #30 Pension		96980 - Roofers #30 Pension

										96981		Roofers #30 Annuity		96981 - Roofers #30 Annuity

										97000		Roofers #88 Pension         		97000 - Roofers #88 Pension         

										97010		Rosati, Robert S.		97010 - Rosati, Robert S.

										97030		Ross Township SC		97030 - Ross Township SC

										97032		Ross Township FI		97032 - Ross Township FI

										97033		Ross Township               		97033 - Ross Township               

										97034		Ross Twp Muni Emp Pension   		97034 - Ross Twp Muni Emp Pension   

										97035		Ross Township Police Pension		97035 - Ross Township Police Pension

										97050		Roofers & Waterproofers #37		97050 - Roofers & Waterproofers #37

										97070		Pleasant Rowland Foundation		97070 - Pleasant Rowland Foundation

										97071		Pleasant T Rowland Revocable		97071 - Pleasant T Rowland Revocable

										97080		Royal Oak, City of		97080 - Royal Oak, City of

										97085		RPM Inc.                    		97085 - RPM Inc.                    

										97090		St. Anthony's Medical Center		97090 - St. Anthony's Medical Center

										97093		St Charles Firefighters PENS		97093 - St Charles Firefighters PENS

										97094		St Charles Police Pension   		97094 - St Charles Police Pension   

										97099		St. Francis University		97099 - St. Francis University

										97100		Schenk Kathleen H. Annuity  		97100 - Schenk Kathleen H. Annuity  

										97101		St. Mary's Police Pension   		97101 - St. Mary's Police Pension   

										97102		St. Mary's Non-Uniformed Pns		97102 - St. Mary's Non-Uniformed Pns

										97200		SEIU #144 Nursing Home      		97200 - SEIU #144 Nursing Home      

										97300		Sacred Heart Hospital       		97300 - Sacred Heart Hospital       

										97310		Saginaw Police & Fire Pen   		97310 - Saginaw Police & Fire Pen   

										97315		Ohio School Employees		97315 - Ohio School Employees

										97320		School Sisters of Notre Dame		97320 - School Sisters of Notre Dame

										97322		School Sisters of ND Japan		97322 - School Sisters of ND Japan

										97330		Santa Rosa Children's Hosp. 		97330 - Santa Rosa Children's Hosp. 

										97335		Semmes Bowen & Semmes		97335 - Semmes Bowen & Semmes

										97338		Schuylkill County		97338 - Schuylkill County

										97400		Shadyside Presbyterian		97400 - Shadyside Presbyterian

										97401		Shadyside Presbyterian Rstrc		97401 - Shadyside Presbyterian Rstrc

										97402		Shadyside Presbyterian      		97402 - Shadyside Presbyterian      

										97500		Shaler Police Pension       		97500 - Shaler Police Pension       

										97501		Shaler Union Pension        		97501 - Shaler Union Pension        

										97502		Shaler Non-Union Pension    		97502 - Shaler Non-Union Pension    

										97550		Shapiro Stanley I & Carol E 		97550 - Shapiro Stanley I & Carol E 

										97560		Sharpsburg Police Pension		97560 - Sharpsburg Police Pension

										97600		Sharon Regional Health Sys  		97600 - Sharon Regional Health Sys  

										97640		Sheet Metal Workers 110 Hlth		97640 - Sheet Metal Workers 110 Hlth

										97645		Sheet Metal Workers #218		97645 - Sheet Metal Workers #218

										97650		Srs of Holy Family-Nazareth		97650 - Srs of Holy Family-Nazareth

										97660		Shor Toby                   		97660 - Shor Toby                   

										97680		Shrewsbury Retirement System		97680 - Shrewsbury Retirement System

										97695		Edgemont Equity LP          		97695 - Edgemont Equity LP          

										97700		Srs of St. Joseph Wichita   		97700 - Srs of St. Joseph Wichita   

										97710		Srs of the Precious Blood   		97710 - Srs of the Precious Blood   

										97712		Srs of the Precious Bld Fixe		97712 - Srs of the Precious Bld Fixe

										97720		Sisters Holy Fam Nazareth   		97720 - Sisters Holy Fam Nazareth   

										97730		Srs. of St. Francis         		97730 - Srs. of St. Francis         

										97750		Srs of St Joseph Master Fund		97750 - Srs of St Joseph Master Fund

										97751		Srs of St Joseph of Nazareth		97751 - Srs of St Joseph of Nazareth

										97790		Soc of Holy Child Jesus		97790 - Soc of Holy Child Jesus

										97791		Soc of Holy Child Jesus Ret 		97791 - Soc of Holy Child Jesus Ret 

										97792		SW Ohio Regl Council of Carp		97792 - SW Ohio Regl Council of Carp

										97800		Somerset Cty Empl Ret       		97800 - Somerset Cty Empl Ret       

										97805		SW Comm Health Sys Board SI 		97805 - SW Comm Health Sys Board SI 

										97806		SW Comm Health Sys Long Term		97806 - SW Comm Health Sys Long Term

										97807		SW Comm Health Sys Ret      		97807 - SW Comm Health Sys Ret      

										97811		Steamfitters #449 Pen - EQ		97811 - Steamfitters #449 Pen - EQ

										97813		Steamfitters Local 420 Pens 		97813 - Steamfitters Local 420 Pens 

										97814		Steamfitters Loc 420 Welfare		97814 - Steamfitters Loc 420 Welfare

										97815		Steamfitters #449 Retirement		97815 - Steamfitters #449 Retirement

										97816		Steamfitters #449 Pen - FI		97816 - Steamfitters #449 Pen - FI

										97817		Steamfitters Industry		97817 - Steamfitters Industry

										97818		STA ILA Baltimore Pension   		97818 - STA ILA Baltimore Pension   

										97819		STA ILA Baltimore Benefits  		97819 - STA ILA Baltimore Benefits  

										97820		Local 1102 Storeworkers Ret 		97820 - Local 1102 Storeworkers Ret 

										97821		Stonehouse Point LLC		97821 - Stonehouse Point LLC

										97825		Steel Institute NY          		97825 - Steel Institute NY          

										97828		STA ILA Pen Transition		97828 - STA ILA Pen Transition

										97829		STA ILA Benefits Transition		97829 - STA ILA Benefits Transition

										97835		Stroock Stroock & Lavan     		97835 - Stroock Stroock & Lavan     

										97839		Stumart Partners            		97839 - Stumart Partners            

										97840		Sumter Electric Coop        		97840 - Sumter Electric Coop        

										97844		Suburban General Hospital-EQ		97844 - Suburban General Hospital-EQ

										97845		Suburban General Hospital-FX		97845 - Suburban General Hospital-FX

										97850		Susquehanna Cty Empl Ret		97850 - Susquehanna Cty Empl Ret

										97851		Susquehanna Health System		97851 - Susquehanna Health System

										97852		Susquehanna Health Insurance		97852 - Susquehanna Health Insurance

										97853		Susquehanna Health NUFIC		97853 - Susquehanna Health NUFIC

										97855		Superior Insurance          		97855 - Superior Insurance          

										97860		Taunton Contributory Ret		97860 - Taunton Contributory Ret

										97875		Tift Regional Medical Equity		97875 - Tift Regional Medical Equity

										97876		Tift Regional Medical Fixed		97876 - Tift Regional Medical Fixed

										97880		Temple University Foundation		97880 - Temple University Foundation

										97881		Temple University Hospital		97881 - Temple University Hospital

										97882		Temple University Affiliated		97882 - Temple University Affiliated

										97883		Temple University Benefit		97883 - Temple University Benefit

										97884		Temple University TUHS		97884 - Temple University TUHS

										97885		Temple - American Oncologic		97885 - Temple - American Oncologic

										97886		Temple - Jeanes Hospital		97886 - Temple - Jeanes Hospital

										97887		Temple - Episcopal Hospital		97887 - Temple - Episcopal Hospital

										97888		TUHS Loan Proceeds		97888 - TUHS Loan Proceeds

										97889		Temple-ICR		97889 - Temple-ICR

										97890		Tinicum Twp Police          		97890 - Tinicum Twp Police          

										97891		Tinicum Municipal Empl      		97891 - Tinicum Municipal Empl      

										97892		Temple - AOH		97892 - Temple - AOH

										97900		Trinity Medical Center West 		97900 - Trinity Medical Center West 

										97901		Trinity Hlth Sys Foundation 		97901 - Trinity Hlth Sys Foundation 

										97902		Trinity Tri State Hlth Srvs 		97902 - Trinity Tri State Hlth Srvs 

										97903		Trinity Pension Non-Union   		97903 - Trinity Pension Non-Union   

										97904		Trinity Pension Ohio Nurses 		97904 - Trinity Pension Ohio Nurses 

										97905		Trinity Pension AFSCME/OPEIU		97905 - Trinity Pension AFSCME/OPEIU

										97906		Trinity Med Ctr Fd Dep Core 		97906 - Trinity Med Ctr Fd Dep Core 

										97907		Tri State Hlth Svs Fd Core  		97907 - Tri State Hlth Svs Fd Core  

										97910		Teamsters Local #500		97910 - Teamsters Local #500

										97920		Teamsters Employer 175 & 505		97920 - Teamsters Employer 175 & 505

										97921		Teamsters Local 175 Pension 		97921 - Teamsters Local 175 Pension 

										97922		Teamsters 175-505 Pension SG		97922 - Teamsters 175-505 Pension SG

										97925		SW PA & Maryland Teamsters  		97925 - SW PA & Maryland Teamsters  

										97927		Teamsters Local #491 H&W		97927 - Teamsters Local #491 H&W

										97928		Southern Region of Teamsters		97928 - Southern Region of Teamsters

										97930		Teamsters #210 General		97930 - Teamsters #210 General

										97931		Teamsters #210 Affil Health		97931 - Teamsters #210 Affil Health

										97932		Teamsters #210 Pension		97932 - Teamsters #210 Pension

										97933		Teamsters #210 Annuity		97933 - Teamsters #210 Annuity

										97934		Teamsters #210 Scholarship		97934 - Teamsters #210 Scholarship

										97935		Teamsters #210 Legal		97935 - Teamsters #210 Legal

										97940		Teamsters Local #677		97940 - Teamsters Local #677

										97950		Teamsters Construction Ind  		97950 - Teamsters Construction Ind  

										97953		Teamsters #210 Affiliated		97953 - Teamsters #210 Affiliated

										97955		Teamsters Local #211 Pension		97955 - Teamsters Local #211 Pension

										97957		Teamsters Local #639		97957 - Teamsters Local #639

										97959		Teamsters Local #863 Pension		97959 - Teamsters Local #863 Pension

										97960		Teamsters 731 Pension Plan  		97960 - Teamsters 731 Pension Plan  

										97961		Teamsters 731 Health Welfare		97961 - Teamsters 731 Health Welfare

										97963		Local 731 Garage Attendants		97963 - Local 731 Garage Attendants

										97965		Teamsters Local #819		97965 - Teamsters Local #819

										97970		Texas Medical Liability Tr  		97970 - Texas Medical Liability Tr  

										97975		Teamsters #500 Severance    		97975 - Teamsters #500 Severance    

										97980		TMT & BT Annuity Pension    		97980 - TMT & BT Annuity Pension    

										97985		Towson UF Endowment AGG		97985 - Towson UF Endowment AGG

										97986		Towson UF Endowment SGC		97986 - Towson UF Endowment SGC

										97987		Towson UF Operating SGC		97987 - Towson UF Operating SGC

										97990		TTC Collective Inv Fund     		97990 - TTC Collective Inv Fund     

										97991		TTC Common Trust Fund       		97991 - TTC Common Trust Fund       

										97992		TTC - DVR Family Trust		97992 - TTC - DVR Family Trust

										97993		TTC - Jane Flato Smith Fmly		97993 - TTC - Jane Flato Smith Fmly

										97994		TTC Smith Trust 2 FBO Edward		97994 - TTC Smith Trust 2 FBO Edward

										97995		TTC - Mary Louise Flato		97995 - TTC - Mary Louise Flato

										98000		Tioga Cty Empl Ret		98000 - Tioga Cty Empl Ret

										98100		Uniontown Health Resources  		98100 - Uniontown Health Resources  

										98110		UFCW 227 Pension Fund       		98110 - UFCW 227 Pension Fund       

										98115		USW America Staff		98115 - USW America Staff

										98116		USW Strike & Defense		98116 - USW Strike & Defense

										98117		USW General		98117 - USW General

										98118		USW Postretirement		98118 - USW Postretirement

										98119		USW Education		98119 - USW Education

										98120		USW District #7             		98120 - USW District #7             

										98123		US Army Dental Trust		98123 - US Army Dental Trust

										98125		UAW Allis Chalmers		98125 - UAW Allis Chalmers

										98140		USM Foundation		98140 - USM Foundation

										98150		Una Chapman Cox Foundation  		98150 - Una Chapman Cox Foundation  

										98160		United Scenic Artists       		98160 - United Scenic Artists       

										98170		Union Dale Cemetery		98170 - Union Dale Cemetery

										98172		Union Mutual Pension		98172 - Union Mutual Pension

										98175		Upper Peninsula P&P Pension 		98175 - Upper Peninsula P&P Pension 

										98176		Upstate Medical Ret Plan		98176 - Upstate Medical Ret Plan

										98177		Upstate Sustaining IGC		98177 - Upstate Sustaining IGC

										98178		Upstate Sustaining Short		98178 - Upstate Sustaining Short

										98200		United Stars Holdings Inc.		98200 - United Stars Holdings Inc.

										98205		Urban Land Inst Foundation  		98205 - Urban Land Inst Foundation  

										98206		Urban Land Institute Fund   		98206 - Urban Land Institute Fund   

										98207		Urban Land Inst Loan Accts  		98207 - Urban Land Inst Loan Accts  

										98210		Ursuline Srs of Cleveland		98210 - Ursuline Srs of Cleveland

										98215		VACo/VML Pooled OPEB Trust		98215 - VACo/VML Pooled OPEB Trust

										98216		Vanderburgh County Sherriff 		98216 - Vanderburgh County Sherriff 

										98220		Vernon Hills Police Pension 		98220 - Vernon Hills Police Pension 

										98222		Village of Milan Police		98222 - Village of Milan Police

										98224		Village of Palatine Police		98224 - Village of Palatine Police

										98225		Ascension Healthcare		98225 - Ascension Healthcare

										98230		Volvo Group Retire Trust    		98230 - Volvo Group Retire Trust    

										98250		Urbana Illinois Police      		98250 - Urbana Illinois Police      

										98259		Valley Hospital Association,		98259 - Valley Hospital Association,

										98270		VGM Group, Inc.		98270 - VGM Group, Inc.

										98275		W. Jerome Frautschi		98275 - W. Jerome Frautschi

										98277		W. Jerome Frautschi GRAT 3		98277 - W. Jerome Frautschi GRAT 3

										98278		W. Jerome Frautschi Grat 6		98278 - W. Jerome Frautschi Grat 6

										98300		Warren Cty Empl Ret         		98300 - Warren Cty Empl Ret         

										98310		WakeMed		98310 - WakeMed

										98311		WakeMed Operating ST Fixed		98311 - WakeMed Operating ST Fixed

										98312		WakeMed Short Term Fixed 2		98312 - WakeMed Short Term Fixed 2

										98379		Mid-Atlantic Carp Health    		98379 - Mid-Atlantic Carp Health    

										98380		Mid-Atlantic Carp Pension   		98380 - Mid-Atlantic Carp Pension   

										98400		Washington Cty Empl Ret     		98400 - Washington Cty Empl Ret     

										98405		Washington Hospital Dep FD  		98405 - Washington Hospital Dep FD  

										98420		Washington DC Cement Masons 		98420 - Washington DC Cement Masons 

										98421		Wash. DC Cement Masons Fixed		98421 - Wash. DC Cement Masons Fixed

										98450		Waterford Township Empl Ret 		98450 - Waterford Township Empl Ret 

										98458		Harry S. Tack FIXED		98458 - Harry S. Tack FIXED

										98460		Watson Institute            		98460 - Watson Institute            

										98461		Harry Tack Watson FDN		98461 - Harry Tack Watson FDN

										98462		DT Watson Rehab Hospital		98462 - DT Watson Rehab Hospital

										98470		Warehouse Employees #730		98470 - Warehouse Employees #730

										98471		Warehouse #730 Illiquid		98471 - Warehouse #730 Illiquid

										98500		Wayne Cty Empl Ret          		98500 - Wayne Cty Empl Ret          

										98502		Wilkinsburg Employee's Pensi		98502 - Wilkinsburg Employee's Pensi

										98503		Wilkinsburg Firefighters Pen		98503 - Wilkinsburg Firefighters Pen

										98504		Wilkinsburg Police Pension		98504 - Wilkinsburg Police Pension

										98525		WEA Insurance		98525 - WEA Insurance

										98530		City of Wheaton		98530 - City of Wheaton

										98600		Weirton WV Fire Pension		98600 - Weirton WV Fire Pension

										98601		Weirton WV Police Pension		98601 - Weirton WV Police Pension

										98650		W. Buffalo Non-Uniformed Pns		98650 - W. Buffalo Non-Uniformed Pns

										98651		W. Buffalo R. Lohr Pension  		98651 - W. Buffalo R. Lohr Pension  

										98700		W Penn Allegheny Health Sys 		98700 - W Penn Allegheny Health Sys 

										98701		W Penn Agh Health Sys Fixed 		98701 - W Penn Agh Health Sys Fixed 

										98702		West Penn Hospital Funded   		98702 - West Penn Hospital Funded   

										98703		West Penn Hosp Foundation		98703 - West Penn Hosp Foundation

										98706		WPA Electrical Insurance		98706 - WPA Electrical Insurance

										98708		WPA Electrical Pension		98708 - WPA Electrical Pension

										98710		WPA School for the Blind    		98710 - WPA School for the Blind    

										98711		WPA School for the Deaf     		98711 - WPA School for the Deaf     

										98712		WPA School Blind Child. SCC		98712 - WPA School Blind Child. SCC

										98730		WV Laborers Pension		98730 - WV Laborers Pension

										98731		WV Laborers Welfare		98731 - WV Laborers Welfare

										98732		WV Laborers Profit Sharing  		98732 - WV Laborers Profit Sharing  

										98740		WV P & S Welfare		98740 - WV P & S Welfare

										98742		WV Pipe Trades		98742 - WV Pipe Trades

										98743		P & P Local 152 Annuity     		98743 - P & P Local 152 Annuity     

										98744		P & P Local 152 Pension     		98744 - P & P Local 152 Pension     

										98745		WV P & S Trust Fund         		98745 - WV P & S Trust Fund         

										98760		WPA School - Blind Children		98760 - WPA School - Blind Children

										98797		Eleanor F Werra Rev Trust   		98797 - Eleanor F Werra Rev Trust   

										98800		Westfall Sandra K.          		98800 - Westfall Sandra K.          

										98850		Westmoreland Cty Empl Ret   		98850 - Westmoreland Cty Empl Ret   

										98860		Westmoreland Hosp Fnd Deprec		98860 - Westmoreland Hosp Fnd Deprec

										98865		Westmoreland Hosp Defind Ben		98865 - Westmoreland Hosp Defind Ben

										98890		Wheeling Municipal Empl Ret 		98890 - Wheeling Municipal Empl Ret 

										98891		Wheeling Firemens Pension   		98891 - Wheeling Firemens Pension   

										98892		Wheeling Police Pension     		98892 - Wheeling Police Pension     

										99000		Williamsport Offcrs & Empl  		99000 - Williamsport Offcrs & Empl  

										99002		Williamsport Fire           		99002 - Williamsport Fire           

										99004		Williamsport Police         		99004 - Williamsport Police         

										99020		Western Springs Police Pen		99020 - Western Springs Police Pen

										99025		Winnetka Firefighters'		99025 - Winnetka Firefighters'

										99026		Winnetka Police		99026 - Winnetka Police

										99150		Wilson Barry L. M.D.        		99150 - Wilson Barry L. M.D.        

										99170		Winston-Salem               		99170 - Winston-Salem               

										99175		Winston-Salem Reserve 2		99175 - Winston-Salem Reserve 2

										99200		Wyoming Cty Empl Ret		99200 - Wyoming Cty Empl Ret

										99250		The Woodlands Foundation    		99250 - The Woodlands Foundation    

										99300		Wyoming County Empl Ret     		99300 - Wyoming County Empl Ret     

										99301		Wyoming County		99301 - Wyoming County

										99350		Wyoming State Treasurer's		99350 - Wyoming State Treasurer's

										99351		Wyoming  Non-Managed		99351 - Wyoming  Non-Managed

										99352		WILD - Non Managed		99352 - WILD - Non Managed

										99353		WYLONG- Non Managed		99353 - WYLONG- Non Managed

										99650		York County Employees		99650 - York County Employees

										99680		Yuhasz George A. & Janet    		99680 - Yuhasz George A. & Janet    

										99800		POWER                       		99800 - POWER                       

										99900		Zoar Home Endowment		99900 - Zoar Home Endowment

										99999		TEST Preferred Account		99999 - TEST Preferred Account





FIC Account

						2		3		4		5		6		7		8		9		10		11		12		13		14		15		16		17		18		19		20		21		22		23		24		25		26		27		28		29		30		31		32		33		34		35		36		37		38		39		40		41		42		43		44		45		46		47		48		49		50		51		52		53		54		55		56		57		58		59		60		61		62		63		64		65		66		67		68		69		70		71		72		73		74		75		76		77		78		79		80		81		82		83		84		85		86		87		88		89		90		91		92		93		94		95		96		97		98		99		100		101		102		103		104		105		106		107		108		109		110		111		112		113		114

				code		Cash (%)		Nominal Tsy (%)		Tips (%)		Total Treasury  (%)		Agency (%)		Supranationals (%)		Sovereign (%)		Local Authority (%)		Industrials (%)		Financials (%)		Utilities (%)		Total Corporates (%)		MBS - Passthru (%)		MBS - ARM (%)		CMO (%)		ABS (%)		CMBS (%)		ETF or Mutual Fund (%)		TOTAL (%)		MV		# of Issues		Avg Coupon		Avg Quality		Maturity Yrs		Avg Maturity		Current Yield		YTM		YTW		Modified Duration		Spread Duration		Effective Duration		Convexity		Avg Price		OAS		Cash (%)2		Treasury (%)		Agency (%)3		AAA (%)		AAA Total (%)		AA (%)		A (%)		BBB (%)		BB (%)		B (%)		CCC (%)		CC (%)		C (%)		Default (%)		NA (%)		Quality TOTAL (%)		AVG LIFE (0-2.99 Yrs)		AVG LIFE (3-4.99 Yrs)		AVG LIFE (5-6.99 Yrs)		AVG LIFE (7-9.99 Yrs)		AVG LIFE (10-19.99 Yrs)		AVG LIFE (> 20 Yrs)		AC (0-0.99)		AC (1-1.99)		AC (2-2.99)		AC (3-3.99)		AC (4-4.99)		AC (5-5.99)		AC (6-6.99)		AC (7-7.99)		AC (8-8.99)		AC (9-9.99)		AC (10-14.99)		AC (> 15)		ED (< 0)		ED (0-0.99)		ED (1-1.99)		ED (2-2.99)		ED (3-3.99)		ED (4-4.99)		ED (5-5.99)		ED (6-6.99)		ED (7-7.99)		ED (8-8.99)		ED (9-9.99)		ED (> 10)		CED (<0)		CED (0-0.99)		CED (1-1.99)		CED (2-2.99)		CED (3-3.99)		CED (4-4.99)		CED (5-5.99)		CED (6-6.99)		CED (7-7.99)		CED (8-8.99)		CED (9-9.99)		CED (> 10)		Contribution - Cash		Contribution - Nominal Tsy		Contribution - TIPS		Contribution - Treasury TOTAL		Contribution - Agency		Contribution - Supra		Contribution - Sovereign		Contribution - Local Authority		Contribution - Industrials		Contribution - Financials		Contribution - Utilities		Contribution - Corporates TOTAL		Contribution - MBS - Passthru		Contribution - MBS - ARM		Contribution - CMO		Contribution - ABS		Contribution - CMBS		Contribution - ETF or Mutual Fund		Contribution - TOTAL		AVG LIFE (0-0.99 Yrs)		AVG LIFE (1-2.99 Yrs)

				27818		0.78		31.79		4.8		36.59		8.9						0		23.62		14.67		2.04		40.33		2.87				0		10.43		0.1				100						2.743		Aa2		4.569		4.535		2.659		2.053		2.045		4.193		2.298		4.157		0.105		103.244		35		0.78		36.59		8.9		11.32		57.59		8.48		23.52		10.41																100		999		35.92		25.6		11.9						4.8		9.41		45.99		33.28		4.21		1.32		0.63		0.3		0.06										6		5.61		17.65		26.9		10.07		14.93		9.67		6.08		2.88		0.21				0		0.249		0.233		0.733		1.118		0.418		0.62		0.401		0.252		0.119		0.008		0		0.001		1.683		0.184		1.867		0.329						0		1.122		0.496		0.091		1.709		0.095				0		0.156		0				4.157		6		20.58
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				code		Cash (%)		Nominal Tsy (%)		Tips (%)		Total Treasury  (%)		Agency (%)		Supranationals (%)		Sovereign (%)		Local Authority (%)		Industrials (%)		Financials (%)		Utilities (%)		Total Corporates (%)		MBS - Passthru (%)		MBS - ARM (%)		CMO (%)		ABS (%)		CMBS (%)		ETF or Mutual Fund (%)		TOTAL (%)		MV		# of Issues		Avg Coupon		Avg Quality		Maturity Yrs		Avg Maturity		Current Yield		YTM		YTW		Modified Duration		Spread Duration		Effective Duration		Convexity		Avg Price		OAS		Cash (%)2		Treasury (%)		Agency (%)3		AAA (%)		AAA Total (%)		AA (%)		A (%)		BBB (%)		BB (%)		B (%)		CCC (%)		CC (%)		C (%)		Default (%)		NA (%)		Quality TOTAL (%)		AVG LIFE (0-2.99 Yrs)		AVG LIFE (3-4.99 Yrs)		AVG LIFE (5-6.99 Yrs)		AVG LIFE (7-9.99 Yrs)		AVG LIFE (10-19.99 Yrs)		AVG LIFE (> 20 Yrs)		AC (0-0.99)		AC (1-1.99)		AC (2-2.99)		AC (3-3.99)		AC (4-4.99)		AC (5-5.99)		AC (6-6.99)		AC (7-7.99)		AC (8-8.99)		AC (9-9.99)		AC (10-14.99)		AC (> 15)		ED (< 0)		ED (0-0.99)		ED (1-1.99)		ED (2-2.99)		ED (3-3.99)		ED (4-4.99)		ED (5-5.99)		ED (6-6.99)		ED (7-7.99)		ED (8-8.99)		ED (9-9.99)		ED (> 10)		CED (<0)		CED (0-0.99)		CED (1-1.99)		CED (2-2.99)		CED (3-3.99)		CED (4-4.99)		CED (5-5.99)		CED (6-6.99)		CED (7-7.99)		CED (8-8.99)		CED (9-9.99)		CED (> 10)		Contribution - Cash		Contribution - Nominal Tsy		Contribution - TIPS		Contribution - Treasury TOTAL		Contribution - Agency		Contribution - Supra		Contribution - Sovereign		Contribution - Local Authority		Contribution - Industrials		Contribution - Financials		Contribution - Utilities		Contribution - Corporates TOTAL		Contribution - MBS - Passthru		Contribution - MBS - ARM		Contribution - CMO		Contribution - ABS		Contribution - CMBS		Contribution - ETF or Mutual Fund		Contribution - TOTAL		AVG LIFE (0-0.99 Yrs)		AVG LIFE (1-2.99 Yrs)

				BCIGC				61.45				61.45		3.85		2.44		0.96		0.67		17		12.14		1.49		30.63														100		12182245000000		4937		2.646		Aa2		4.292		4.26		2.573		1.941		1.93		3.935		1.565		3.91		0.106		102.942		24				61.45		3.85		0.8		66.1		4.24		13.41		16.25																100		999		27.82		18.52		15.71		0.02				0.03		24.7		47.01		16.93		7.19		2.14		1.13		0.54		0.26		0.05		0.02						0.57		22.34		17.97		15.18		14.29		10.2		9.67		6.38		2.98		0.42				0		0.022		0.873		0.702		0.593		0.558		0.398		0.378		0.249		0.116		0.016		0				2.34				2.34		0.12		0.076		0.044		0.026		0.736		0.499		0.069		1.304														3.91		0.46		37.47






Performance

		C.S. McKee, L.P.																						Asset Allocation																0

		Account Overview																						As of		12/31/19

																																												Fixed?		Y

		Teamsters Local #639																						Large-Cap Equity				$   - 0				0.00%										Holdings		Net Hidden?		Y						N

																								Small-Cap Equity				$   - 0				0.00%												Bench Hidden?		N						N

																								Fixed Income				$   53,776,363.08				99.09%										Transactions		Other years Hidden?		Y						Y

																								Intl Mutual Fund				$   - 0				0.00%												123119

																								Cash				$   492,534.04				0.91%										Pending Trades						27957

		Client Code:		97957																				Other				$   - 0				0.00%

		As Of Date:		12/31/19																				Total Portfolio:				$   54,268,897.12				100.00%								12 31 2019		FI Characteristics

		Report:		Calendar





		Performance

		As of		12/31/19



		Portfolio Summary - Month-to-Date				Total Portfolio						Large-Cap Equity						Small-Cap Equity						Total Domestic Equity						Fixed Income						Intl Mutual Fund



		Beginning Market Value:				54,372,348.92						- 0						- 0						- 0						54,372,348.92						- 0



		Net Contributions (Distributions):				(180,197.38)						- 0						- 0						- 0						(180,197.38)						- 0



		Income:				144,783.03						- 0						- 0						- 0						144,783.03						- 0



		Market Appreciation (Depreciation):				(68,037.45)						- 0						- 0						- 0						(68,037.45)						- 0



		Ending Market Value:				54,268,897.12						- 0						- 0						- 0						54,268,897.12						- 0



		Dollar-Weighted Return:				0.14%						 -       						 -       						 -       						0.14%						 -       





		Time-Weighted Returns				Total Portfolio						Large-Cap Equity						Small-Cap Equity						Total Domestic Equity						Fixed Income						Intl Mutual Fund

				Performance Start Date:		8/8/09						N/A						N/A						N/A						8/8/09						N/A



														Ex Cash						Ex Cash						Ex Cash						Ex Cash

		MTD		Gross		0.14%						  -  		  -  				  -  		  -  				  -  		  -  				0.14%		0.14%				  -  

				Net		0.12%						  -  		  -  				  -  		  -  				  -  		  -  				0.12%		0.12%				  -  

				Benchmark		0.13%						  -  		  -  				  -  		  -  				  -  		  -  				0.13%		0.13%				  -  

				Value Added (Gross)		0.01%						  -  		  -  				  -  		  -  				  -  		  -  				0.01%		0.01%				  -  



		QTD		Gross		0.47%						  -  		  -  				  -  		  -  				  -  		  -  				0.47%		0.48%				  -  

				Net		0.41%						  -  		  -  				  -  		  -  				  -  		  -  				0.41%		0.42%				  -  

				Benchmark		0.37%						  -  		  -  				  -  		  -  				  -  		  -  				0.37%		0.37%				  -  

				Value Added (Gross)		0.10%						  -  		  -  				  -  		  -  				  -  		  -  				0.10%		0.11%				  -  



		YTD		Gross		6.99%						  -  		  -  				  -  		  -  				  -  		  -  				6.99%		7.02%				  -  

				Net		6.72%						  -  		  -  				  -  		  -  				  -  		  -  				6.72%		6.76%				  -  

				Benchmark		6.80%						  -  		  -  				  -  		  -  				  -  		  -  				6.80%		6.80%				  -  

				Value Added (Gross)		0.19%						  -  		  -  				  -  		  -  				  -  		  -  				0.19%		0.22%				  -  



		1 Year		Gross		6.99%						  -  		  -  				  -  		  -  				  -  		  -  				6.99%		7.02%				  -  

				Net		6.72%						  -  		  -  				  -  		  -  				  -  		  -  				6.72%		6.76%				  -  

				Benchmark		6.80%						  -  		  -  				  -  		  -  				  -  		  -  				6.80%		6.80%				  -  

				Value Added (Gross)		0.19%						  -  		  -  				  -  		  -  				  -  		  -  				0.19%		0.22%				  -  



		2 Year		Gross		3.89%						  -  		  -  				  -  		  -  				  -  		  -  				3.89%		3.89%				  -  

				Net		3.63%						  -  		  -  				  -  		  -  				  -  		  -  				3.63%		3.63%				  -  

				Benchmark		3.80%						  -  		  -  				  -  		  -  				  -  		  -  				3.80%		3.80%				  -  

				Value Added (Gross)		0.09%						  -  		  -  				  -  		  -  				  -  		  -  				0.09%		0.09%				  -  



		3 Year		Gross		3.33%						  -  		  -  				  -  		  -  				  -  		  -  				3.33%		3.35%				  -  

				Net		3.07%						  -  		  -  				  -  		  -  				  -  		  -  				3.07%		3.09%				  -  

				Benchmark		3.24%						  -  		  -  				  -  		  -  				  -  		  -  				3.24%		3.24%				  -  

				Value Added (Gross)		0.09%						  -  		  -  				  -  		  -  				  -  		  -  				0.09%		0.11%				  -  



		4 Year		Gross		2.99%						  -  		  -  				  -  		  -  				  -  		  -  				2.99%		3.00%				  -  

				Net		2.74%						  -  		  -  				  -  		  -  				  -  		  -  				2.74%		2.74%				  -  

				Benchmark		2.95%						  -  		  -  				  -  		  -  				  -  		  -  				2.95%		2.95%				  -  

				Value Added (Gross)		0.04%						  -  		  -  				  -  		  -  				  -  		  -  				0.04%		0.05%				  -  



		5 Year		Gross		2.78%						  -  		  -  				  -  		  -  				  -  		  -  				2.78%		2.79%				  -  

				Net		2.52%						  -  		  -  				  -  		  -  				  -  		  -  				2.52%		2.53%				  -  

				Benchmark		2.57%						  -  		  -  				  -  		  -  				  -  		  -  				2.57%		2.57%				  -  

				Value Added (Gross)		0.21%						  -  		  -  				  -  		  -  				  -  		  -  				0.21%		0.22%				  -  



		6 Year		Gross		2.85%						  -  		  -  				  -  		  -  				  -  		  -  				2.85%		2.88%				  -  

				Net		2.59%						  -  		  -  				  -  		  -  				  -  		  -  				2.59%		2.62%				  -  

				Benchmark		2.66%						  -  		  -  				  -  		  -  				  -  		  -  				2.66%		2.66%				  -  

				Value Added (Gross)		0.19%						  -  		  -  				  -  		  -  				  -  		  -  				0.19%		0.22%				  -  



		7 Year		Gross		2.17%						  -  		  -  				  -  		  -  				  -  		  -  				2.17%		2.20%				  -  

				Net		1.92%						  -  		  -  				  -  		  -  				  -  		  -  				1.92%		1.95%				  -  

				Benchmark		1.98%						  -  		  -  				  -  		  -  				  -  		  -  				1.98%		1.98%				  -  

				Value Added (Gross)		0.19%						  -  		  -  				  -  		  -  				  -  		  -  				0.19%		0.22%				  -  



		8 Year		Gross		2.52%						  -  		  -  				  -  		  -  				  -  		  -  				2.52%		2.56%				  -  

				Net		2.26%						  -  		  -  				  -  		  -  				  -  		  -  				2.26%		2.30%				  -  

				Benchmark		2.26%						  -  		  -  				  -  		  -  				  -  		  -  				2.26%		2.26%				  -  

				Value Added (Gross)		0.26%						  -  		  -  				  -  		  -  				  -  		  -  				0.26%		0.30%				  -  



		9 Year		Gross		3.18%						  -  		  -  				  -  		  -  				  -  		  -  				3.18%		3.28%				  -  

				Net		2.93%						  -  		  -  				  -  		  -  				  -  		  -  				2.93%		3.02%				  -  

				Benchmark		2.86%						  -  		  -  				  -  		  -  				  -  		  -  				2.86%		2.86%				  -  

				Value Added (Gross)		0.32%						  -  		  -  				  -  		  -  				  -  		  -  				0.32%		0.42%				  -  



		10 Year		Gross		3.56%						  -  		  -  				  -  		  -  				  -  		  -  				3.56%		3.68%				  -  

				Net		3.31%						  -  		  -  				  -  		  -  				  -  		  -  				3.31%		3.42%				  -  

				Benchmark		3.22%						  -  		  -  				  -  		  -  				  -  		  -  				3.22%		3.22%				  -  

				Value Added (Gross)		0.34%						  -  		  -  				  -  		  -  				  -  		  -  				0.34%		0.46%				  -  



		ITD		Gross		3.70%						  -  		  -  				  -  		  -  				  -  		  -  				3.70%		3.81%				  -  

				Net		3.44%						  -  		  -  				  -  		  -  				  -  		  -  				3.44%		3.55%				  -  

				Benchmark		3.42%						  -  		  -  				  -  		  -  				  -  		  -  				3.42%		3.42%				  -  

				Value Added (Gross)		0.28%						  -  		  -  				  -  		  -  				  -  		  -  				0.28%		0.39%				  -  





				Benchmark History		Total Portfolio						Large-Cap Equity						Small-Cap Equity						Total Domestic Equity						Fixed Income						Intl Mutual Fund

				8/1/13																										8/1/13						

				BCIGC 100%																										BCIGC 100%						

				8/8/09																										8/8/09						

				BCAGG 100%																										BCAGG 100%						
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		C.S. McKee, L.P.

		Account Overview



		Teamsters Local #639						Back to Performance







		Holdings

		As of		12/31/19

		Product		Cusip		Ticker		Security Name		Issue		Shares		Original Face		Unit Cost		Total Cost		Market Price		Market Value		Accrued Income		Total Value		Percent of Portfolio		Unrealized Gain/Loss		Class		Sector		Industry		Market Cap		SP Rating		SP Rating Date		Moody Rating		Moody Rating Date		Fitch Rating		Fitch Rating Date		Price Source

		Fixed Income		CASH		CASH		CASH		CASH		492,534.04		492,534.04		1		492,534.04		1		492,534.04		- 0		492,534.04		0.91		- 0		Cash		UNCLASSIFIED		UNCLASSIFIED																

		Fixed Income		00182EBC2		00182EBC		ANZ NEW ZEALAND INTL		 2.875 JAN 25 22		200,000.00		200,000.00		99.575		199,150.00		101.642		203,284.00		2,491.67		205,775.67		0.38		4,134.00		Fixed Income		Corporates		Financial				AA-		12/31/19		A1		12/31/19		AA-		12/31/19		BDG

		Fixed Income		00206RDQ2		00206RDQ		AT&T INC		 4.250 MAR 01 27		429,000.00		429,000.00		100.681		431,922.84		109.838		471,205.02		6,128.15		477,333.17		0.88		39,282.18		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa2		12/31/19		A-		12/31/19		BDG

		Fixed Income		00287YBU2		00287YBU		ABBVIE INC		 2.950 NOV 21 26		281,000.00		281,000.00		99.881		280,665.61		101.816		286,102.96		944.08		287,047.04		0.53		5,437.35		Fixed Income		Corporates		Industrial				A- 		12/31/19		Baa2		12/31/19						BDG

		Fixed Income		023771R91		023771R9		AMER AIRLINE 16-3 AA		 3.000 OCT 15 28		139,497.66		160,000.00		96.561		134,699.74		101.936		142,198.33		895.21		143,093.55		0.26		7,498.59		Fixed Income		Corporates		Industrial				AA+		12/31/19		Aa3		12/31/19						BDG

		Fixed Income		02665WCZ2		02665WCZ		AMERICAN HONDA FIN C		 2.400 JUN 27 24		138,000.00		138,000.00		99.775		137,689.50		101.119		139,544.22		46.00		139,590.22		0.26		1,854.72		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19						BDG

		Fixed Income		03065DAF4		03065DAF		AMERICREDIT AUTO REC		 2.240 APR 08 22		73,000.00		73,000.00		98.734		72,076.09		100.029		73,021.17		109.01		73,130.18		0.13		945.08		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		98161VAC4		98161VAC		WORLD OMNI AUTO TR		 2.500 APR 17 23		424,215.93		431,000.00		100.249		425,272.05		100.467		426,197.02		500.81		426,697.83		0.79		924.97		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		98162VAD1		98162VAD		WORLD OMNI AUTO RECV		 2.590 JUL 15 24		450,000.00		450,000.00		99.998		449,989.38		101.148		455,166.00		550.38		455,716.38		0.84		5,176.62		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		98163BAC6		98163BAC		WORLD OMNI SELECT AU		 2.000 AUG 15 24		536,000.00		536,000.00		99.991		535,953.31		99.8		534,928.00		506.22		535,434.22		0.99		(1,025.31)		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		949763UY0		949763UY		WELLS FARGO BANK NAT		 3.500 NOV 09 23		245,000.00		245,000.00		99.625		244,081.25		105.352		258,112.40		540.34		258,652.74		0.48		14,031.15		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		96042FAD6		96042FAD		WESTLAKE AUTO RECV T		 3.200 JAN 16 24		155,000.00		155,000.00		100.34		155,526.56		100.33		155,511.50		234.22		155,745.72		0.29		(15.06)		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19										BDG

		Fixed Income		96042GAG7		96042GAG		WESTLAKE AUTO RECV T		 3.320 OCT 16 23		267,000.00		267,000.00		99.984		266,957.81		100.776		269,071.92		418.60		269,490.52		0.50		2,114.11		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19										BDG

		Fixed Income		961214DS9		961214DS		WESTPAC BKG CORP		 2.750 JAN 11 23		266,000.00		266,000.00		99.944		265,851.10		101.894		271,038.04		3,474.63		274,512.67		0.51		5,186.94		Fixed Income		Corporates		Financial				AA-		12/31/19		Aa3		12/31/19		AA-		12/31/19		BDG

		Fixed Income		981464GH7		981464GH		WORLD FIN NETWORK CC		 2.310 AUG 15 24		308,000.00		308,000.00		99.649		306,918.18		100.193		308,594.44		335.98		308,930.42		0.57		1,676.26		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		981464HF0		981464HF		WORLD FIN NET CCMT		 2.210 JUL 15 26		613,000.00		613,000.00		99.992		612,949.06		100.139		613,852.07		639.73		614,491.80		1.13		903.01		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		912828YB0		912828YB		UNITED STATES TREAS		 1.625 AUG 15 29		865,000.00		865,000.00		99.995		864,960.03		97.496		843,340.40		5,309.29		848,649.69		1.56		(21,619.63)		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828YS3		912828YS		UNITED STATES TREAS		 1.750 NOV 15 29		120,000.00		120,000.00		99.087		118,904.06		98.57		118,284.00		271.15		118,555.15		0.22		(620.06)		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		92343VDY7		92343VDY		VERIZON COMMUNICATIO		 4.125 MAR 16 27		310,000.00		310,000.00		111.034		344,205.40		111.024		344,174.40		3,765.21		347,939.61		0.64		(31.00)		Fixed Income		Corporates		Industrial				BBB+		12/31/19		Baa1		12/31/19		A-		12/31/19		BDG

		Fixed Income		927804FU3		927804FU		VIRGINIA ELEC & PWR		 3.150 JAN 15 26		260,000.00		260,000.00		101.668		264,335.68		104.549		271,827.40		3,799.25		275,626.65		0.51		7,491.72		Fixed Income		Corporates		Utility				BBB+		12/31/19		A2		12/31/19		A		12/31/19		BDG

		Fixed Income		931142EK5		931142EK		WALMART INC		 3.400 JUN 26 23		387,000.00		387,000.00		102.432		396,411.56		105.15		406,930.50		219.30		407,149.80		0.75		10,518.94		Fixed Income		Corporates		Industrial				AA		12/31/19		Aa2		12/31/19		AA		12/31/19		BDG

		Fixed Income		94974BGP9		94974BGP		WELLS FARGO CO MTN B		 3.550 SEP 29 25		730,000.00		730,000.00		106.471		777,237.15		106.19		775,187.00		6,694.71		781,881.71		1.44		(2,050.15)		Fixed Income		Corporates		Financial				A-		12/31/19		A2		12/31/19		A+		12/31/19		OVR

		Fixed Income		912828RC6		912828RC		UNITED STATES TREAS		 2.125 AUG 15 21		242,000.00		242,000.00		100.855		244,070.23		100.836		244,023.12		1,942.41		245,965.53		0.45		(47.11)		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828SA9		912828SA		UNITED STATES TREAS		 0.125 JAN 15 22		845,875.92		744,000.00		99.57		842,240.85		99.9961		845,842.93		488.45		846,331.38		1.56		3,602.08		Fixed Income		US Treasuries		US Treasury Inflation Index				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		912828U24		912828U2		UNITED STATES TREAS		 2.000 NOV 15 26		2,095,000.00		2,095,000.00		97.068		2,033,568.56		101.16		2,119,302.00		5,410.16		2,124,712.16		3.92		85,733.44		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828V98		912828V9		UNITED STATES TREAS		 2.250 FEB 15 27		625,000.00		625,000.00		103.762		648,510.74		102.828		642,675.00		5,311.65		647,986.65		1.19		(5,835.74)		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		912828VS6		912828VS		UNITED STATES TREAS		 2.500 AUG 15 23		783,000.00		783,000.00		102.592		803,295.54		102.996		806,458.68		7,393.82		813,852.50		1.50		3,163.14		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828WZ9		912828WZ		UNITED STATES TREAS		 1.750 APR 30 22		1,136,000.00		1,136,000.00		100.273		1,139,106.25		100.391		1,140,441.76		3,386.15		1,143,827.91		2.11		1,335.51		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		9128286A3		9128286A		UNITED STATES TREAS		 2.625 JAN 31 26		1,532,000.00		1,532,000.00		101.001		1,547,342.72		104.895		1,606,991.40		16,829.10		1,623,820.50		2.99		59,648.68		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128286G0		9128286G		UNITED STATES TREAS		 2.375 FEB 29 24		336,000.00		336,000.00		102.41		344,099.18		102.852		345,582.72		2,696.54		348,279.26		0.64		1,483.54		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128286T2		9128286T		UNITED STATES TREAS		 2.375 MAY 15 29		738,000.00		738,000.00		103.638		764,850.64		104.012		767,608.56		2,263.17		769,871.73		1.42		2,757.92		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828B25		912828B2		UNITED STATES TREAS		 0.625 JAN 15 24		1,889,164.92		1,713,000.00		102.049		1,927,871.24		102.1914		1,930,564.08		5,454.45		1,936,018.53		3.57		2,692.84		Fixed Income		US Treasuries		US Treasury Inflation Index				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		912828N71		912828N7		UNITED STATES TREAS		 0.625 JAN 15 26		131,039.37		121,000.00		103.594		135,748.64		103.14844		135,165.07		378.34		135,543.41		0.25		(583.57)		Fixed Income		US Treasuries		US Treasury Inflation Index				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		912828P79		912828P7		UNITED STATES TREAS		 1.500 FEB 28 23		829,000.00		829,000.00		97.735		810,227.27		99.652		826,115.08		4,201.94		830,317.02		1.53		15,887.81		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128284H0		9128284H		UNITED STATES TREAS		 0.625 APR 15 23		270,388.17		261,000.00		100.906		272,838.56		101.60156		274,718.60		360.15		275,078.75		0.51		1,880.04		Fixed Income		US Treasuries		US Treasury Inflation Index				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		9128285M8		9128285M		UNITED STATES TREAS		 3.125 NOV 15 28		1,571,000.00		1,571,000.00		105.756		1,661,425.16		110.047		1,728,838.37		6,339.03		1,735,177.40		3.20		67,413.21		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		9128285P1		9128285P		UNITED STATES TREAS		 2.875 NOV 30 23		181,000.00		181,000.00		103.74		187,769.66		104.598		189,322.38		454.97		189,777.35		0.35		1,552.72		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128285R7		9128285R		UNITED STATES TREAS		 2.625 DEC 15 21		563,000.00		563,000.00		101.948		573,968.65		101.984		574,169.92		686.44		574,856.36		1.06		201.27		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128285T3		9128285T		UNITED STATES TREAS		 2.625 DEC 31 25		2,448,000.00		2,448,000.00		104.49		2,557,919.68		104.879		2,567,437.92		176.54		2,567,614.46		4.73		9,518.24		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128285U0		9128285U		UNITED STATES TREAS		 2.625 DEC 31 23		281,000.00		281,000.00		100.72		283,023.91		103.731		291,484.11		20.26		291,504.37		0.54		8,460.20		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		91159HHC7		91159HHC		U S BANCORP MTNS BK		 3.000 MAR 15 22		269,000.00		269,000.00		101.223		272,290.10		102.317		275,232.73		2,398.58		277,631.31		0.51		2,942.63		Fixed Income		Corporates		Financial				A+		12/31/19		A1		12/31/19		AA-		12/31/19		BDG

		Fixed Income		91159HHX1		91159HHX		U S BANCORP MTNS BK		 2.400 JUL 30 24		404,000.00		404,000.00		100.694		406,804.48		101.639		410,621.56		4,093.87		414,715.43		0.76		3,817.08		Fixed Income		Corporates		Financial				A+		12/31/19		A1		12/31/19		AA-		12/31/19		OVR

		Fixed Income		9128282P4		9128282P		UNITED STATES TREAS		 1.875 JUL 31 22		1,123,000.00		1,123,000.00		100.609		1,129,834.34		100.707		1,130,939.61		8,811.58		1,139,751.19		2.10		1,105.27		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128283D0		9128283D		UNITED STATES TREAS		 2.250 OCT 31 24		785,000.00		785,000.00		100.02		785,156.69		102.617		805,543.45		3,008.45		808,551.90		1.49		20,386.76		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128283F5		9128283F		UNITED STATES TREAS		 2.250 NOV 15 27		802,000.00		802,000.00		99.556		798,442.02		102.844		824,808.88		2,329.99		827,138.87		1.52		26,366.86		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128283V0		9128283V		UNITED STATES TREAS		 2.500 JAN 31 25		1,537,000.00		1,537,000.00		104.924		1,612,677.80		103.922		1,597,281.14		16,080.03		1,613,361.17		2.97		(15,396.66)		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		89114QCA4		89114QCA		TD BANK		 2.650 JUN 12 24		140,000.00		140,000.00		99.986		139,980.40		102.439		143,414.60		203.29		143,617.89		0.26		3,434.20		Fixed Income		Corporates		Financial				A		12/31/19		Aa3		12/31/19		AA-		12/31/19		BDG

		Fixed Income		89236TCZ6		89236TCZ		TOYOTA MOTOR CREDIT		 1.900 APR 08 21		227,000.00		227,000.00		99.659		226,226.92		100.138		227,313.26		1,006.37		228,319.63		0.42		1,086.34		Fixed Income		Corporates		Industrial				AA-		12/31/19		Aa3		12/31/19		A+		12/31/19		BDG

		Fixed Income		90276EAA5		90276EAA		UBS COML MTG TR		 1.887 JUN 17 50		54,979.98		124,000.00		99.998		54,978.69		99.692		54,810.64		89.34		54,899.98		0.10		(168.05)		Fixed Income		Commercial MBS		Non US Agency CMBS								Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		90290EAC3		90290EAC		USAA AUTO OWNER TR		 2.160 JUL 17 23		260,000.00		260,000.00		100		259,998.88		100.164		260,426.40		265.20		260,691.60		0.48		427.52		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19		Aaa		12/31/19						BDG

		Fixed Income		907818EY0		907818EY		UNION PACIFIC CORP		 3.950 SEP 10 28		210,000.00		210,000.00		99.426		208,794.10		110.501		232,052.10		2,580.67		234,632.77		0.43		23,258.00		Fixed Income		Corporates		Industrial				A-		12/31/19		Baa1		12/31/19						BDG

		Fixed Income		911312BR6		911312BR		UNITED PARCEL SERVIC		 3.400 MAR 15 29		42,000.00		42,000.00		99.882		41,950.44		107.432		45,121.44		424.43		45,545.87		0.08		3,171.00		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19						BDG

		Fixed Income		78012KC62		78012KC6		ROYAL BK CDA		 2.125 MAR 02 20		230,000.00		230,000.00		98.443		226,418.90		100.037		230,085.10		1,615.59		231,700.69		0.43		3,666.20		Fixed Income		Corporates		Financial				AA-		12/31/19		Aa2		12/31/19		AA		12/31/19		BDG

		Fixed Income		78471WAA3		78471WAA		SOFI CONSUMER LN PRG		 2.930 APR 26 27		2,299.83		125,000.00		99.992		2,299.65		100.033		2,300.59		1.31		2,301.90		0.00		0.94		Fixed Income		Asset Backed Securities		Non US Agency ABS				AA		12/31/19										BDG

		Fixed Income		80286HAD1		80286HAD		SANTANDER DRIVE AUTO		 2.160 NOV 15 22		133,000.00		133,000.00		99.989		132,985.85		100.148		133,196.84		135.66		133,332.50		0.25		210.99		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19		Aaa		12/31/19						BDG

		Fixed Income		822582CD2		822582CD		SHELL INTERNATIONAL		 2.375 NOV 07 29		267,000.00		267,000.00		98.773		263,723.91		99.19		264,837.30		951.19		265,788.49		0.49		1,113.39		Fixed Income		Corporates		Industrial				AA-		12/31/19		Aa2		12/31/19		AA-		12/31/19		BDG

		Fixed Income		85208NAA8		85208NAA		SPRINT SPECTRUM CO L		 3.360 MAR 20 23		87,500.00		200,000.00		99.998		87,498.55		100.89		88,278.75		89.83		88,368.58		0.16		780.20		Fixed Income		Corporates		Industrial								Baa2		12/31/19		BBB 		12/31/19		BDG

		Fixed Income		857477AN3		857477AN		STATE STR CORP		 3.300 DEC 16 24		320,000.00		320,000.00		101.622		325,191.82		105.496		337,587.20		469.33		338,056.53		0.62		12,395.38		Fixed Income		Corporates		Financial				A		12/31/19		A1		12/31/19		AA-		12/31/19		BDG

		Fixed Income		68389XBM6		68389XBM		ORACLE CORP		 2.650 JUL 15 26		49,000.00		49,000.00		97.113		47,585.24		102.299		50,126.51		602.36		50,728.87		0.09		2,541.27		Fixed Income		Corporates		Industrial				A+		12/31/19		A1		12/31/19		A		12/31/19		BDG

		Fixed Income		693476BN2		693476BN		PNC FUNDING CORP		 3.300 MAR 08 22		57,000.00		57,000.00		99.932		56,961.43		102.741		58,562.37		595.65		59,158.02		0.11		1,600.94		Fixed Income		Corporates		Financial				A-		12/31/19		A3		12/31/19		A+		12/31/19		BDG

		Fixed Income		69353REQ7		69353REQ		PNC BK N A PITTSBURG		 3.250 JUN 01 25		578,000.00		578,000.00		105.9		612,102.00		104.955		606,639.90		1,617.60		608,257.50		1.12		(5,462.10)		Fixed Income		Corporates		Financial				A		12/31/19		A2		12/31/19		A+		12/31/19		BDG

		Fixed Income		695114CM8		695114CM		PACIFICORP		 3.850 JUN 15 21		253,000.00		253,000.00		103.314		261,383.92		102.463		259,231.39		459.97		259,691.36		0.48		(2,152.53)		Fixed Income		Corporates		Utility				A+		12/31/19		A1		12/31/19		WD		12/31/19		BDG

		Fixed Income		695114CP1		695114CP		PACIFICORP		 2.950 FEB 01 22		124,000.00		124,000.00		105.021		130,226.49		101.96		126,430.40		1,534.33		127,964.73		0.24		(3,796.09)		Fixed Income		Corporates		Utility				A+		12/31/19		A1		12/31/19		WD		12/31/19		BDG

		Fixed Income		718172BX6		718172BX		PHILIP MORRIS INTL I		 2.000 FEB 21 20		181,000.00		181,000.00		99.908		180,833.17		99.986		180,974.66		1,317.28		182,291.94		0.34		141.49		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19		A		12/31/19		BDG

		Fixed Income		61760ASL4		61760ASL		MORGAN STANLEY PVT B		 3.550 NOV 24 23		245,000.00		245,000.00		99.375		243,468.75		105.736		259,053.20		929.32		259,982.52		0.48		15,584.45		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		654740AX7		654740AX		NISSAN MTR ACCEP COR		 2.150 JUL 13 20		222,000.00		222,000.00		100.224		222,497.28		99.958		221,906.76		2,240.66		224,147.42		0.41		(590.52)		Fixed Income		Corporates		Industrial				BBB+		12/31/19		A3		12/31/19						BDG

		Fixed Income		666807BK7		666807BK		NORTHROP GRUMMAN COR		 3.200 FEB 01 27		157,000.00		157,000.00		98.152		154,098.64		104.077		163,400.89		2,107.29		165,508.18		0.30		9,302.25		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa2		12/31/19		BBB		12/31/19		BDG

		Fixed Income		674599CE3		674599CE		OCCIDENTAL PETE CORP		 2.700 FEB 15 23		144,000.00		144,000.00		96.629		139,145.29		100.796		145,146.24		1,479.60		146,625.84		0.27		6,000.95		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa3		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		674599DC6		674599DC		OCCIDENTAL PETE CORP		 5.550 MAR 15 26		130,000.00		130,000.00		112.779		146,612.70		113.411		147,434.30		2,144.46		149,578.76		0.28		821.60		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa3		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		68389XBL8		68389XBL		ORACLE CORP		 2.400 SEP 15 23		401,000.00		401,000.00		101.273		406,103.23		101.67		407,696.70		2,860.47		410,557.17		0.76		1,593.47		Fixed Income		Corporates		Industrial				A+		12/31/19		A1		12/31/19		A		12/31/19		BDG

		Fixed Income		59523UAN7		59523UAN		MID-AMERICA APTS LP		 3.600 JUN 01 27		138,000.00		138,000.00		100.319		138,440.58		106.137		146,469.06		427.80		146,896.86		0.27		8,028.48		Fixed Income		Corporates		Financial				BBB+		12/31/19		Baa1		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		60700FAE3		60700FAE		MMAF EQUIP FIN		 2.840 NOV 13 23		250,000.00		250,000.00		99.984		249,959.50		101.441		253,602.50		433.89		254,036.39		0.47		3,643.00		Fixed Income		Asset Backed Securities		Non US Agency ABS								Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		60871RAG5		60871RAG		MOLSON COORS BEVERAG		 3.000 JUL 15 26		174,000.00		174,000.00		100.771		175,340.90		101.245		176,166.30		2,421.50		178,587.80		0.33		825.40		Fixed Income		Corporates		Industrial				BBB-		12/31/19		Baa3		12/31/19		BBB-		12/31/19		BDG

		Fixed Income		6174468J1		6174468J		MORGAN STANLEY		 2.720 JUL 22 25		195,000.00		195,000.00		100.834		196,626.30		101.264		197,464.80		2,342.60		199,807.40		0.37		838.50		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		61744YAH1		61744YAH		MORGAN STANLEY		 2.750 MAY 19 22		104,000.00		104,000.00		97.825		101,737.67		101.847		105,920.88		341.61		106,262.49		0.20		4,183.21		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		61744YAN8		61744YAN		MORGAN STANLEY		 3.125 JAN 23 23		194,000.00		194,000.00		100.149		194,288.54		102.809		199,449.46		2,677.60		202,127.06		0.37		5,160.92		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		539830BH1		539830BH		LOCKHEED MARTIN CORP		 3.550 JAN 15 26		155,000.00		155,000.00		103.297		160,110.38		107.286		166,293.30		2,552.55		168,845.85		0.31		6,182.92		Fixed Income		Corporates		Industrial				A-		12/31/19		A3		12/31/19		A-		12/31/19		BDG

		Fixed Income		58013MEY6		58013MEY		MCDONALDS CORP MED T		 3.700 JAN 30 26		110,000.00		110,000.00		102.904		113,194.40		107.904		118,694.40		1,707.14		120,401.54		0.22		5,500.00		Fixed Income		Corporates		Industrial				BBB+		12/31/19		Baa1		12/31/19		WD		12/31/19		BDG

		Fixed Income		58772QAE6		58772QAE		MERC-BENZ AUTO LEASE		 2.510 OCT 16 23		115,000.00		115,000.00		99.981		114,977.59		100.197		115,226.55		136.31		115,362.86		0.21		248.96		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		58933YAR6		58933YAR		MERCK & CO INC		 2.750 FEB 10 25		343,000.00		343,000.00		99.659		341,831.24		103.76		355,896.80		3,720.60		359,617.40		0.66		14,065.56		Fixed Income		Corporates		Industrial				AA		12/31/19		A1		12/31/19		A+		12/31/19		BDG

		Fixed Income		58933YAX3		58933YAX		MERCK & CO INC		 3.400 MAR 07 29		115,000.00		115,000.00		99.438		114,353.70		108.339		124,589.85		1,249.03		125,838.88		0.23		10,236.15		Fixed Income		Corporates		Industrial				AA		12/31/19		A1		12/31/19		A+		12/31/19		BDG

		Fixed Income		594918BX1		594918BX		MICROSOFT CORP		 2.875 FEB 06 24		452,000.00		452,000.00		101.59		459,184.64		103.766		469,022.32		5,270.19		474,292.51		0.87		9,837.68		Fixed Income		Corporates		Industrial				AAA		12/31/19		Aaa		12/31/19		AA+		12/31/19		BDG

		Fixed Income		46625HJD3		46625HJD		JPMORGAN CHASE & CO		 4.500 JAN 24 22		161,000.00		161,000.00		105.419		169,724.59		105.002		169,053.22		3,179.75		172,232.97		0.32		(671.37)		Fixed Income		Corporates		Financial				A-		12/31/19		A2		12/31/19		AA-		12/31/19		BDG

		Fixed Income		46625HJE1		46625HJE		JPMORGAN CHASE & CO		 3.250 SEP 23 22		259,000.00		259,000.00		102.199		264,694.99		103.465		267,974.35		2,314.81		270,289.16		0.50		3,279.36		Fixed Income		Corporates		Financial				A-		12/31/19		A2		12/31/19		AA-		12/31/19		BDG

		Fixed Income		46647PAY2		46647PAY		JP MORGAN CHASE BANK		 4.023 DEC 05 24		292,000.00		292,000.00		101.183		295,454.54		106.647		311,409.24		881.04		312,290.28		0.58		15,954.70		Fixed Income		Corporates		Financial				A-		12/31/19		A2		12/31/19		AA-		12/31/19		BDG

		Fixed Income		48128LRZ4		48128LRZ		JPMORGAN CHASE BK NA		2.00013 DEC 04 23		245,000.00		245,000.00		99.625		244,081.25		99.875		244,693.75		375.91		245,069.66		0.45		612.50		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		49327M2T0		49327M2T		KEYBANK NATIONAL ASS		 2.300 SEP 14 22		250,000.00		250,000.00		95.424		238,560.00		101.11		252,775.00		1,725.00		254,500.00		0.47		14,215.00		Fixed Income		Corporates		Financial				A-		12/31/19		A3		12/31/19		A-		12/31/19		BDG

		Fixed Income		501044CX7		501044CX		KROGER CO		 3.300 JAN 15 21		169,000.00		169,000.00		102.77		173,681.51		101.295		171,188.55		2,587.11		173,775.66		0.32		(2,492.96)		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa1		12/31/19		WD		12/31/19		BDG

		Fixed Income		39154TAQ1		39154TAQ		GREAT AMER LEASE REC		 2.600 JUN 15 21		91,477.23		108,000.00		99.987		91,465.60		100.233		91,690.37		112.31		91,802.69		0.17		224.77		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		404280BS7		404280BS		HSBC HLDGS PLC		 3.950 MAY 18 24		200,000.00		200,000.00		99.953		199,906.00		105.216		210,432.00		943.61		211,375.61		0.39		10,526.00		Fixed Income		Corporates		Financial				A		12/31/19		A2		12/31/19		A+		12/31/19		BDG

		Fixed Income		40434AE62		40434AE6		HSBC BANK USA NA		 3.125 DEC 09 20		159,000.00		159,000.00		99.719		158,553.37		101.225		160,947.75		313.10		161,260.85		0.30		2,394.38		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		44891ABD8		44891ABD		HYUNDAI CAP AMER INC		 3.500 NOV 02 26		149,000.00		149,000.00		99.975		148,962.75		101.41		151,100.90		898.14		151,999.04		0.28		2,138.15		Fixed Income		Corporates		Industrial				BBB+		12/31/19		Baa1		12/31/19						BDG

		Fixed Income		44920UAJ7		44920UAJ		HYUNDAI CAP SVCS INC		 3.000 MAR 06 22		306,000.00		306,000.00		99.798		305,381.88		101.119		309,424.14		2,932.50		312,356.64		0.58		4,042.26		Fixed Income		Corporates		Industrial				BBB+		12/31/19		Baa1		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		459200KA8		459200KA		INTERNATIONAL BUSINE		 3.500 MAY 15 29		198,000.00		198,000.00		99.749		197,503.02		107.591		213,030.18		904.75		213,934.93		0.39		15,527.16		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19		WD		12/31/19		BDG

		Fixed Income		36256GAF6		36256GAF		GM FINL AUTO LEASE T		 3.480 JUL 20 22		259,000.00		259,000.00		100.746		260,931.13		101.263		262,271.17		300.44		262,571.61		0.48		1,340.04		Fixed Income		Asset Backed Securities		Non US Agency ABS				AA		12/31/19		Aa1		12/31/19						BDG

		Fixed Income		37045XBW5		37045XBW		GENERAL MTRS FINL CO		 3.950 APR 13 24		315,000.00		315,000.00		102.45		322,717.50		104.546		329,319.90		2,730.44		332,050.34		0.61		6,602.40		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa3		12/31/19		BBB		12/31/19		BDG

		Fixed Income		37045XCR5		37045XCR		GENERAL MTRS FINL CO		 5.100 JAN 17 24		90,000.00		90,000.00		102.672		92,404.63		108.563		97,706.70		2,103.75		99,810.45		0.18		5,302.07		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa3		12/31/19		BBB		12/31/19		BDG

		Fixed Income		377372AM9		377372AM		GLAXOSMITHKLINE CAP		 3.625 MAY 15 25		98,000.00		98,000.00		99.328		97,341.44		107.369		105,221.62		463.80		105,685.42		0.19		7,880.18		Fixed Income		Corporates		Industrial				A+		12/31/19		A2		12/31/19		A-		12/31/19		BDG

		Fixed Income		38141GWQ3		38141GWQ		GOLDMAN SACHS GROUP		 3.272 SEP 29 25		379,000.00		379,000.00		98.422		373,019.11		103.795		393,383.05		3,203.56		396,586.61		0.73		20,363.94		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		OVR

		Fixed Income		38148P2K2		38148P2K		GOLDMAN SACHS BK USA		 3.600 NOV 28 23		245,000.00		245,000.00		99.625		244,081.25		105.912		259,484.40		821.59		260,305.99		0.48		15,403.15		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		3140X4HM1		FM1135		FNMA PASSTHRU FM1135		 3.000 APR 01 32		235,112.24		262,000.00		102.859		241,834.98		102.771		241,627.20		607.37		242,234.57		0.45		(207.78)		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		31418CQM9		MA3159		FNMA PASSTHRU MA3159		 3.000 OCT 01 27		353,648.55		568,000.00		102.688		363,152.85		102.712		363,239.50		913.59		364,153.09		0.67		86.65		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		31418DFM9		MA3771		FNMA PASSTHRU MA3771		 3.000 SEP 01 39		391,665.19		401,000.00		102.812		402,680.77		102.443		401,233.57		1,011.80		402,245.37		0.74		(1,447.20)		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		31428XBV7		31428XBV		FEDEX CORP		 3.100 AUG 05 29		139,000.00		139,000.00		99.666		138,535.74		99.929		138,901.31		1,891.17		140,792.48		0.26		365.57		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa2		12/31/19						BDG

		Fixed Income		316773CX6		316773CX		FIFTH THIRD BANCORP		 3.650 JAN 25 24		189,000.00		189,000.00		99.814		188,648.46		105.552		199,493.28		3,008.51		202,501.79		0.37		10,844.82		Fixed Income		Corporates		Financial				BBB+		12/31/19		Baa1		12/31/19		A-		12/31/19		BDG

		Fixed Income		345397XL2		345397XL		FORD MOTOR CREDIT CO		 4.134 AUG 04 25		200,000.00		200,000.00		95.582		191,164.00		101.407		202,814.00		3,399.07		206,213.07		0.38		11,650.00		Fixed Income		Corporates		Industrial				BBB-		12/31/19		Ba1		12/31/19		BBB		12/31/19		BDG

		Fixed Income		30219GAR9		30219GAR		EXPRESS SCRIPTS HLDG		 2.600 NOV 30 20		128,000.00		128,000.00		99.977		127,970.56		100.561		128,718.08		277.33		128,995.41		0.24		747.52		Fixed Income		Corporates		Industrial				A-		12/31/19		WR		12/31/19		BBB		12/31/19		BDG

		Fixed Income		30231GAT9		30231GAT		EXXON MOBIL CORP		 3.043 MAR 01 26		165,000.00		165,000.00		103.752		171,191.25		104.916		173,111.40		1,687.60		174,799.00		0.32		1,920.15		Fixed Income		Corporates		Industrial				AA+		12/31/19		Aaa		12/31/19						BDG

		Fixed Income		3130AG4T9		3130AG4T		FEDERAL HOME LOAN BA		 3.420 MAR 27 29		215,000.00		215,000.00		100.43		215,924.50		100.44		215,946.00		1,940.38		217,886.38		0.40		21.50		Fixed Income		US Agencies		US Callable Agency Notes				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		3132CWA79		SB0030		FHLMC PC 15Y SB0030		 3.000 DEC 01 32		351,194.43		384,000.00		102.984		361,675.39		102.935		361,501.99		907.25		362,409.24		0.67		(173.40)		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		3132D53T7		SB8010		FHLMC PC 15Y SB8010		 2.500 OCT 01 34		264,836.42		272,000.00		101.375		268,477.92		100.917		267,264.97		570.13		267,835.10		0.49		(1,212.95)		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		3138WJRT7		AS8597		FNMA PASSTHRU AS8597		 2.500 JAN 01 32		177,386.82		261,000.00		101.234		179,576.44		101.19		179,497.72		381.87		179,879.60		0.33		(78.72)		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		25468PDF0		25468PDF		DISNEY WALT CO MTNS		 3.150 SEP 17 25		111,000.00		111,000.00		97.559		108,290.49		106.287		117,978.57		1,019.81		118,998.38		0.22		9,688.08		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19		A		12/31/19		BDG

		Fixed Income		25468PDM5		25468PDM		DISNEY WALT CO MTNS		 1.850 JUL 30 26		94,000.00		94,000.00		92.797		87,228.79		98.279		92,382.26		729.41		93,111.67		0.17		5,153.47		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19		A		12/31/19		BDG

		Fixed Income		26078JAC4		26078JAC		DOWDUPONT INC		 4.493 NOV 15 25		94,000.00		94,000.00		100		94,000.00		110.139		103,530.66		551.39		104,082.05		0.19		9,530.66		Fixed Income		Corporates		Industrial				A- 		12/31/19		Baa1		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		26078JAD2		26078JAD		DOWDUPONT INC		 4.725 NOV 15 28		62,000.00		62,000.00		113.344		70,273.24		113.544		70,397.28		382.46		70,779.74		0.13		124.04		Fixed Income		Corporates		Industrial				A- 		12/31/19		Baa1		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		26442CAS3		26442CAS		DUKE ENERGY CAROLINA		 2.950 DEC 01 26		522,000.00		522,000.00		100.562		524,933.41		103.308		539,267.76		1,326.03		540,593.79		1.00		14,334.35		Fixed Income		Corporates		Utility				A		12/31/19		Aa2		12/31/19		WD		12/31/19		BDG

		Fixed Income		30167LAC3		30167LAC		EXETER AUTO RECV TR		 3.060 MAY 15 23		170,000.00		170,000.00		99.992		169,987.23		100.814		171,383.80		245.65		171,629.45		0.32		1,396.57		Fixed Income		Asset Backed Securities		Non US Agency ABS				AA		12/31/19		Aaa		12/31/19						BDG

		Fixed Income		23343CAC5		23343CAC		DT AUTO OWNER TR		 3.560 SEP 15 22		160,000.00		160,000.00		99.999		159,998.70		100.875		161,400.00		268.98		161,668.98		0.30		1,401.30		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19										BDG

		Fixed Income		233851BR4		233851BR		DAIMLER FINANCE NORT		 2.250 MAR 02 20		175,000.00		175,000.00		99.542		174,198.50		100.025		175,043.75		1,312.50		176,356.25		0.32		845.25		Fixed Income		Corporates		Industrial				A-		12/31/19		A3		12/31/19		A-		12/31/19		BDG

		Fixed Income		233851DX9		233851DX		DAIMLER FINANCE NORT		 2.700 JUN 14 24		164,000.00		164,000.00		100.046		164,075.44		100.895		165,467.80		221.40		165,689.20		0.31		1,392.36		Fixed Income		Corporates		Industrial				A-		12/31/19		A3		12/31/19		A-		12/31/19		BDG

		Fixed Income		24422EUX5		24422EUX		DEERE JOHN CAP CORP		 2.600 MAR 07 24		81,000.00		81,000.00		99.829		80,861.49		102.297		82,860.57		672.75		83,533.32		0.15		1,999.08		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19		A		12/31/19		BDG

		Fixed Income		247361ZU5		247361ZU		DELTA AIR LINES INC		 2.900 OCT 28 24		119,000.00		119,000.00		99.603		118,527.57		100.043		119,051.17		613.51		119,664.68		0.22		523.60		Fixed Income		Corporates		Industrial				BB+		12/31/19		Baa3		12/31/19		BBB-		12/31/19		BDG

		Fixed Income		254687CK0		254687CK		DISNEY WALT CO		 4.500 FEB 15 21		394,000.00		394,000.00		107.141		422,133.64		103.055		406,036.70		6,747.25		412,783.95		0.76		(16,096.94)		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19		A		12/31/19		BDG

		Fixed Income		172967MF5		172967MF		CITIGROUP INC		 3.352 APR 24 25		119,000.00		119,000.00		100		119,000.00		104.081		123,856.39		753.46		124,609.85		0.23		4,856.39		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		17312QW47		17312QW4		CITIBANK NATIONAL AS		 3.550 NOV 24 23		245,000.00		245,000.00		99.625		244,081.25		105.736		259,053.20		929.32		259,982.52		0.48		14,971.95		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		20030NBJ9		20030NBJ		COMCAST CORP NEW		 3.600 MAR 01 24		392,000.00		392,000.00		104.032		407,804.73		106.015		415,578.80		4,743.20		420,322.00		0.77		7,774.07		Fixed Income		Corporates		Industrial				A-		12/31/19		A3		12/31/19		A-		12/31/19		BDG

		Fixed Income		20030NCS8		20030NCS		COMCAST CORP NEW		 3.950 OCT 15 25		82,000.00		82,000.00		99.877		81,899.14		109.141		89,495.62		692.79		90,188.41		0.17		7,596.48		Fixed Income		Corporates		Industrial				A-		12/31/19		A3		12/31/19		A-		12/31/19		BDG

		Fixed Income		200340AS6		200340AS		COMERICA INC		 3.700 JUL 31 23		95,000.00		95,000.00		99.991		94,991.45		105.126		99,869.70		1,474.35		101,344.05		0.19		4,878.25		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		23291RAC4		23291RAC		DLL LLC 2019-3		 2.080 FEB 21 23		225,000.00		225,000.00		99.984		224,963.53		99.814		224,581.50		156.00		224,737.50		0.41		(382.03)		Fixed Income		Asset Backed Securities		Non US Agency ABS								Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		14042RLW9		14042RLW		CAPITAL ONE NATL ASS		 2.650 MAY 30 24		245,000.00		245,000.00		99.375		243,468.75		102.25		250,512.50		533.63		251,046.13		0.46		7,043.75		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		14042TAS6		14042TAS		CAPITAL ONE BANK (US		 2.650 MAY 30 24		245,000.00		245,000.00		99.375		243,468.75		102.25		250,512.50		533.63		251,046.13		0.46		7,043.75		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		14686YAD9		14686YAD		CARVANA AUTO REC TR		 2.300 SEP 15 23		85,000.00		85,000.00		99.984		84,986.19		100.1133		85,096.31		27.15		85,123.46		0.16		110.11		Fixed Income		Asset Backed Securities		Non US Agency ABS								Aaa		12/31/19						OVR

		Fixed Income		14912L6U0		14912L6U		CATERPILLAR FINL SVC		 1.700 AUG 09 21		292,000.00		292,000.00		96.003		280,328.76		99.856		291,579.52		1,958.02		293,537.54		0.54		11,250.76		Fixed Income		Corporates		Industrial				A		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		166764AB6		166764AB		CHEVRON CORP NEW		 2.355 DEC 05 22		506,000.00		506,000.00		98.531		498,568.41		101.401		513,089.06		893.72		513,982.78		0.95		14,520.65		Fixed Income		Corporates		Industrial				AA		12/31/19		Aa2		12/31/19						BDG

		Fixed Income		172967LV1		172967LV		CITIGROUP INC		 3.142 JAN 24 23		309,000.00		309,000.00		99.052		306,071.81		101.959		315,053.31		4,261.08		319,314.39		0.59		8,981.50		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		12636WAE6		12636WAE		CNH EQUIPMENT TR		 2.480 FEB 15 24		50,000.00		50,000.00		100.414		50,207.03		100.605		50,302.50		58.56		50,361.06		0.09		95.47		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		126408HJ5		126408HJ		CSX CORP		 3.800 MAR 01 28		60,000.00		60,000.00		96.553		57,931.80		109.137		65,482.20		766.33		66,248.53		0.12		7,550.40		Fixed Income		Corporates		Industrial				BBB+		12/31/19		Baa1		12/31/19						BDG

		Fixed Income		126410LM9		126410LM		CSX TRANS INC 2007-1		 6.251 JAN 15 23		85,581.65		183,000.00		111.131		95,107.39		108.927		93,221.52		2,514.21		95,735.74		0.18		(1,885.87)		Fixed Income		Corporates		Industrial				A+		12/31/19		Aa3		12/31/19						BDG

		Fixed Income		126650CX6		126650CX		CVS HEALTH CORP		 4.300 MAR 25 28		202,000.00		202,000.00		108.329		218,824.58		109.244		220,672.88		2,340.39		223,013.27		0.41		1,848.30		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa2		12/31/19						BDG

		Fixed Income		14040HCA1		14040HCA		CAPITAL ONE FINL COR		 3.900 JAN 29 24		239,000.00		239,000.00		99.784		238,483.76		106.069		253,504.91		3,961.43		257,466.34		0.47		15,021.15		Fixed Income		Corporates		Financial				BBB		12/31/19		Baa1		12/31/19		A-		12/31/19		BDG

		Fixed Income		14041NFN6		14041NFN		CAPITAL ONE CC TR		 1.990 JUL 17 23		184,000.00		184,000.00		99.992		183,985.78		100.106		184,195.04		172.91		184,367.95		0.34		209.26		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		10373QAL4		10373QAL		BP CAP MKTS AMER INC		 2.750 MAY 10 23		409,000.00		409,000.00		101.265		414,174.30		102.311		418,451.99		1,624.64		420,076.63		0.77		4,277.69		Fixed Income		Corporates		Industrial				A-		12/31/19		A1		12/31/19		A		12/31/19		BDG

		Fixed Income		10373QBE9		10373QBE		BP CAP MKTS AMER INC		 3.410 FEB 11 26		96,000.00		96,000.00		100		96,000.00		106.55		102,288.00		1,282.16		103,570.16		0.19		6,288.00		Fixed Income		Corporates		Industrial				A-		12/31/19		A1		12/31/19		A		12/31/19		BDG

		Fixed Income		110122CB2		110122CB		BRISTOL MYERS SQUIBB		 3.400 JUL 26 29		98,000.00		98,000.00		99.481		97,491.38		107.022		104,881.56		2,091.76		106,973.32		0.20		7,390.18		Fixed Income		Corporates		Industrial				A+		12/31/19		A2		12/31/19		A-		12/31/19		BDG

		Fixed Income		12189PAG7		12189PAG		BURLINGTON NORTHN SA		 8.251 JAN 15 21		32,656.83		338,000.00		122.337		39,951.33		102.657		33,524.52		1,264.03		34,788.55		0.06		(6,426.81)		Fixed Income		Corporates		Industrial				AA+		12/31/19		Aa2		12/31/19						BDG

		Fixed Income		12508VAB9		12508VAB		CCG RECV TR 2018-1		 2.500 JUN 16 25		105,575.34		276,000.00		99.597		105,149.79		100.226		105,813.94		131.97		105,945.91		0.20		664.15		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		12510GAB8		12510GAB		CCG RECV TRUST		 2.800 SEP 14 26		100,000.00		100,000.00		99.989		99,988.83		100.811		100,811.00		140.00		100,951.00		0.19		822.17		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		06051GHC6		06051GHC		BANK AMER CORP		 3.004 DEC 20 23		555,000.00		555,000.00		97.059		538,677.80		102.567		569,246.85		555.74		569,802.59		1.05		30,569.05		Fixed Income		Corporates		Financial				A-		12/31/19		A2		12/31/19		A+		12/31/19		OVR

		Fixed Income		06051GHR3		06051GHR		BANK AMER CORP		 3.458 MAR 15 25		70,000.00		70,000.00		104.264		72,984.80		104.429		73,100.30		719.46		73,819.76		0.14		115.50		Fixed Income		Corporates		Financial				A-		12/31/19		A2		12/31/19		A+		12/31/19		BDG

		Fixed Income		06367TJX9		06367TJX		BANK OF MONTREAL		 1.900 AUG 27 21		93,000.00		93,000.00		96.246		89,508.78		100.189		93,175.77		613.54		93,789.31		0.17		3,666.99		Fixed Income		Corporates		Financial				A+		12/31/19		Aa2		12/31/19		AA-		12/31/19		BDG

		Fixed Income		06406RAE7		06406RAE		BANK NEW YORK MELLON		 2.950 JAN 29 23		271,000.00		271,000.00		99.38		269,319.40		102.701		278,319.71		3,397.66		281,717.37		0.52		9,000.31		Fixed Income		Corporates		Financial				A		12/31/19		A1		12/31/19		AA-		12/31/19		BDG

		Fixed Income		064159HM1		064159HM		BANK OF NOVA SCOTIA		 2.450 MAR 22 21		246,000.00		246,000.00		98.175		241,510.50		100.809		247,990.14		1,657.43		249,647.57		0.46		6,479.64		Fixed Income		Corporates		Financial				A+		12/31/19		Aa2		12/31/19		AA-		12/31/19		BDG

		Fixed Income		097023CH6		097023CH		BOEING CO		 3.100 MAY 01 26		167,000.00		167,000.00		99.719		166,530.73		103.586		172,988.62		877.21		173,865.83		0.32		6,457.89		Fixed Income		Corporates		Industrial				A-		12/31/19		A3		12/31/19		A		12/31/19		OVR

		Fixed Income		03066NAE4		03066NAE		AMERICREDIT AUTO REC		 2.130 JUL 18 25		502,000.00		502,000.00		99.987		501,936.30		99.778		500,885.56		415.82		501,301.38		0.92		(1,050.74)		Fixed Income		Asset Backed Securities		Non US Agency ABS				AA+		12/31/19										BDG

		Fixed Income		031162CJ7		031162CJ		AMGEN INC		 2.600 AUG 19 26		238,000.00		238,000.00		94.682		225,343.16		101.313		241,124.94		2,286.12		243,411.06		0.45		15,781.78		Fixed Income		Corporates		Industrial				A-		12/31/19		Baa1		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		037833DF4		037833DF		APPLE INC		 2.750 JAN 13 25		150,000.00		150,000.00		100.711		151,065.91		103.335		155,002.50		1,936.46		156,938.96		0.29		3,936.59		Fixed Income		Corporates		Industrial				AA+		12/31/19		Aa1		12/31/19						BDG

		Fixed Income		05377RDG6		05377RDG		AVIS BUDGET RENTAL F		 3.450 MAR 20 23		225,000.00		225,000.00		99.986		224,968.57		102.311		230,199.75		258.75		230,458.50		0.42		5,231.18		Fixed Income		Asset Backed Securities		Non US Agency ABS								Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		05531FBJ1		05531FBJ		BB&T CORP SR MEDIUM		 2.200 MAR 16 23		545,000.00		545,000.00		99.926		544,596.70		100.664		548,618.80		3,530.39		552,149.19		1.02		4,022.10		Fixed Income		Corporates		Financial				A-		12/31/19		A3		12/31/19		A+		12/31/19		BDG

		Fixed Income		05581JAA2		05581JAA		BNSF RAILWAY CO		 3.442 JUN 16 28		110,488.53		133,000.00		105.72		116,808.47		105.775		116,869.24		169.02		117,038.27		0.22		60.77		Fixed Income		Corporates		Industrial				AA+		12/31/19		Aa2		12/31/19						BDG

		Total																53,066,470.78				53,974,303.94		294,593.18		54,268,897.12		100.00		907,833.16																				133
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		Fixed Income		12/3/19		12/4/19		Buy		3133EKT22		3133EKT2		FEDERAL FARM CR BKS		 2.420 JUN 24 25		540,000.00		- 0		100.03		540,183.60		100.034		- 0		1.00		- 0		(2,541.00)		(542,724.60)				JEFF		Fixed Income		US Agencies		US Callable Agency Notes

		Fixed Income		12/5/19		12/9/19		Buy		912828VS6		912828VS		UNITED STATES TREAS		 2.500 AUG 15 23		496,000.00		- 0		103.17		511,732.50		103.171875		- 0		1.00		- 0		(3,908.70)		(515,641.20)				BARC		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/9/19		12/11/19		Buy		26078JAD2		26078JAD		DOWDUPONT INC		 4.725 NOV 15 28		40,000.00		- 0		113.39		45,355.60		113.389		- 0		1.00		- 0		(136.50)		(45,492.10)				BOFA		Fixed Income		Corporates		Industrial

		Fixed Income		12/10/19		12/27/19		Buy		14686YAD9		14686YAD		CARVANA AUTO REC TR		 2.300 SEP 15 23		85,000.00		85,000.00		99.98		84,986.19		99.98375		- 0		1.00		- 0		- 0		(84,986.19)				CS		Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/11/19		12/17/19		Buy		3138WJRT7		AS8597		FNMA PASSTHRU AS8597		 2.500 JAN 01 32		177,386.82		261,000.00		101.23		179,773.53		101.234375		- 0		1.00		- 0		(197.09)		(179,773.53)				IFCS		Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/12/19		12/13/19		Buy		3130AG4T9		3130AG4T		FEDERAL HOME LOAN BA		 3.420 MAR 27 29		215,000.00		- 0		100.43		215,924.50		100.43		- 0		1.00		- 0		(1,552.30)		(217,476.80)				DADA		Fixed Income		US Agencies		US Callable Agency Notes

		Fixed Income		12/11/19		12/17/19		Sale		3132D53W0		SB8013		FHLMC PC 15Y SB8013		 2.500 SEP 01 34		177,060.11		184,000.00		101.66		179,992.67		100.796875		- 0		1.00		- 0		196.73		178,667.79		(1,521.61)		IFCS		Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/12/19		12/16/19		Sale		3133EKT22		3133EKT2		FEDERAL FARM CR BKS		 2.420 JUN 24 25		540,000.00		- 0		100.03		540,183.60		100		- 0		1.00		- 0		2,976.60		542,976.60		(183.60)		CITI		Fixed Income		US Agencies		US Callable Agency Notes

		Fixed Income		12/13/19		12/17/19		Sale		912828YB0		912828YB		UNITED STATES TREAS		 1.625 AUG 15 29		90,000.00		- 0		100		89,995.84		97.515625		- 0		1.00		- 0		492.80		88,256.86		(2,231.78)		GOLD		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/17/19		12/19/19		Sale		037411BE4		037411BE		APACHE CORP		 4.375 OCT 15 28		37,000.00		- 0		101.09		37,401.45		103.211		- 0		1.00		- 0		287.78		38,475.85		786.62		MS		Fixed Income		Corporates		Industrial

		Fixed Income		12/18/19		12/20/19		Sale		31428XBV7		31428XBV		FEDEX CORP		 3.100 AUG 05 29		34,000.00		- 0		99.67		33,886.44		98.888		- 0		1.00		- 0		427.46		34,049.38		(264.52)		JEFF		Fixed Income		Corporates		Industrial

		Fixed Income		12/19/19		12/20/19		Sale		9128285M8		9128285M		UNITED STATES TREAS		 3.125 NOV 15 28		129,000.00		- 0		105.76		136,425.11		110.046875		- 0		1.00		- 0		387.62		142,348.09		5,535.36		BOFA		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/19/19		12/20/19		Sale		912828A42		912828A4		UNITED STATES TREAS		 2.000 NOV 30 20		1,200,000.00		- 0		100.35		1,204,229.50		100.32421875		- 0		1.00		- 0		1,311.48		1,205,202.11		(338.87)		NOMX		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/19/19		12/20/19		Sale		912828N71		912828N7		UNITED STATES TREAS		 0.625 JAN 15 26		2,164.20		2,000.00		103.59		2,241.98		102.96838035		- 0		1.00		- 0		5.81		2,234.25		(13.53)		CITI		Fixed Income		US Treasuries		US Treasury Inflation Index

		Fixed Income		12/1/19		12/26/19		Principal Paydown		3132D53W0		SB8013		FHLMC PC 15Y SB8013		 2.500 SEP 01 34		1,609.47		- 0		101.66		1,636.13		100		- 0		1.00		- 0		- 0		1,609.47		(26.66)				Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/26/19		Principal Paydown		3140X4HM1		FM1135		FNMA PASSTHRU FM1135		 3.000 APR 01 32		3,580.79		- 0		102.86		3,683.18		100		- 0		1.00		- 0		- 0		3,580.79		(102.39)				Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/26/19		Principal Paydown		31418CQM9		MA3159		FNMA PASSTHRU MA3159		 3.000 OCT 01 27		8,991.82		- 0		102.69		9,233.48		100		- 0		1.00		- 0		- 0		8,991.82		(241.66)				Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/3/19		12/4/19		Sale		9128285R7		9128285R		UNITED STATES TREAS		 2.625 DEC 15 21		490,000.00		- 0		101.95		499,546.43		102.140625		- 0		1.00		- 0		6,044.67		506,533.73		942.63		TD		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/5/19		12/6/19		Sale		7954503N3		7954503N		SALLIE MAE BK SLT LA		 2.400 JUN 20 22		245,000.00		- 0		99.68		244,203.75		100.775		- 0		1.00		- 0		2,738.63		249,637.38		2,695.00		SMMT		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/6/19		12/9/19		Sale		61747MZ87		61747MZ8		MORGAN STANLEY BK N		 3.250 MAY 31 23		245,000.00		- 0		99.38		243,468.75		103.551		- 0		1.00		- 0		196.33		253,896.28		10,231.20		SMMT		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/9/19		12/11/19		Sale		68389XBM6		68389XBM		ORACLE CORP		 2.650 JUL 15 26		40,000.00		- 0		97.11		38,845.09		102.151		- 0		1.00		- 0		429.88		41,290.28		2,015.31		BOFA		Fixed Income		Corporates		Industrial

		Fixed Income		12/9/19		12/11/19		Sale		92348NAA5		92348NAA		VERIZON OWNER TR		 2.060 SEP 20 21		83,193.24		274,000.00		98.89		82,270.32		100.00390625		- 0		1.00		- 0		99.97		83,296.46		926.17		BOFA		Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/10/19		12/11/19		Sale		90348JFF2		90348JFF		UBS BK USA SALT LAKE		 3.500 OCT 27 23		245,000.00		- 0		99.58		243,958.75		104.841		- 0		1.00		- 0		258.42		257,118.87		12,901.70		SMMT		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/13/19		12/17/19		Sale		037411BE4		037411BE		APACHE CORP		 4.375 OCT 15 28		10,000.00		- 0		101.09		10,108.50		102.123		- 0		1.00		- 0		75.35		10,287.65		103.80		CHAS		Fixed Income		Corporates		Industrial

		Fixed Income		12/14/19		12/16/19		Principal Paydown		12508VAB9		12508VAB		CCG RECV TR 2018-1		 2.500 JUN 16 25		10,535.94		- 0		99.6		10,493.47		100		- 0		1.00		- 0		- 0		10,535.94		42.47				Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Principal Paydown		39154TAQ1		39154TAQ		GREAT AMER LEASE REC		 2.600 JUN 15 21		9,253.13		- 0		99.99		9,251.95		100		- 0		1.00		- 0		- 0		9,253.13		1.18				Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Principal Paydown		98161VAC4		98161VAC		WORLD OMNI AUTO TR		 2.500 APR 17 23		6,784.07		- 0		100.25		6,800.96		100		- 0		1.00		- 0		- 0		6,784.07		(16.89)				Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/16/19		12/16/19		Principal Paydown		05581JAA2		05581JAA		BNSF RAILWAY CO		 3.442 JUN 16 28		2,501.29		- 0		105.72		2,644.36		100		- 0		1.00		- 0		- 0		2,501.29		(143.07)				Fixed Income		Corporates		Industrial

		Fixed Income		12/19/19		12/20/19		Sale		9128283V0		9128283V		UNITED STATES TREAS		 2.500 JAN 31 25		18,000.00		- 0		104.92		18,886.28		103.7105375		- 0		1.00		- 0		173.64		18,841.54		(218.38)		BARC		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/20/19		12/20/19		Principal Paydown		85208NAA8		85208NAA		SPRINT SPECTRUM CO L		 3.360 MAR 20 23		12,500.00		- 0		100		12,499.79		100		- 0		1.00		- 0		- 0		12,500.00		0.21				Fixed Income		Corporates		Industrial

		Fixed Income		12/1/19		12/26/19		Principal Paydown		3132CWA79		SB0030		FHLMC PC 15Y SB0030		 3.000 DEC 01 32		6,943.05		- 0		102.98		7,150.26		100		- 0		1.00		- 0		- 0		6,943.05		(207.21)				Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/26/19		Principal Paydown		3132D53T7		SB8010		FHLMC PC 15Y SB8010		 2.500 OCT 01 34		2,580.40		- 0		101.38		2,615.88		100		- 0		1.00		- 0		- 0		2,580.40		(35.48)				Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/26/19		Interest		31418DFM9		MA3771		FNMA PASSTHRU MA3771		 3.000 SEP 01 39		394,176.79		- 0		0.25		985.44		0.249999499		- 0		1.00		- 0		- 0		985.44						Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/26/19		Principal Paydown		31418DFM9		MA3771		FNMA PASSTHRU MA3771		 3.000 SEP 01 39		2,511.60		- 0		102.81		2,582.24		100		- 0		1.00		- 0		- 0		2,511.60		(70.64)				Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/1/19		Interest		59523UAN7		59523UAN		MID-AMERICA APTS LP		 3.600 JUN 01 27		138,000.00		- 0		1.8		2,484.00		1.8		- 0		1.00		- 0		- 0		2,484.00						Fixed Income		Corporates		Financial

		Fixed Income		12/1/19		12/1/19		Interest		69353REQ7		69353REQ		PNC BK N A PITTSBURG		 3.250 JUN 01 25		578,000.00		- 0		1.63		9,392.50		1.625		- 0		1.00		- 0		- 0		9,392.50						Fixed Income		Corporates		Financial

		Fixed Income		12/1/19		12/17/19		Interest		90276EAA5		90276EAA		UBS COML MTG TR		 1.887 JUN 17 50		57,389.64		- 0		0.16		90.25		0.1572583484		- 0		1.00		- 0		- 0		90.25						Fixed Income		Commercial MBS		Non US Agency CMBS

		Fixed Income		12/1/19		12/17/19		Principal Paydown		90276EAA5		90276EAA		UBS COML MTG TR		 1.887 JUN 17 50		2,409.66		- 0		100		2,409.60		100		- 0		1.00		- 0		- 0		2,409.66		0.06				Fixed Income		Commercial MBS		Non US Agency CMBS

		Fixed Income		12/2/19		12/2/19		Interest		14042RLW9		14042RLW		CAPITAL ONE NATL ASS		 2.650 MAY 30 24		245,000.00		- 0		1.34		3,272.30		1.3356328767		- 0		1.00		- 0		- 0		3,272.30						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/2/19		12/2/19		Interest		14042TAS6		14042TAS		CAPITAL ONE BANK (US		 2.650 MAY 30 24		245,000.00		- 0		1.34		3,272.92		1.3358876712		- 0		1.00		- 0		- 0		3,272.92						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/2/19		12/2/19		Interest		30219GAR9		30219GAR		EXPRESS SCRIPTS HLDG		 2.600 NOV 30 20		128,000.00		- 0		1.3		1,664.37		1.3002888889		- 0		1.00		- 0		- 0		1,664.37						Fixed Income		Corporates		Industrial

		Fixed Income		12/2/19		12/2/19		Interest		61747MZ87		61747MZ8		MORGAN STANLEY BK N		 3.250 MAY 31 23		245,000.00		- 0		1.63		3,990.18		1.6286465753		- 0		1.00		- 0		- 0		3,990.18						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/2/19		12/2/19		Interest		90348JFF2		90348JFF		UBS BK USA SALT LAKE		 3.500 OCT 27 23		245,000.00		- 0		0.3		727.65		0.297		- 0		1.00		- 0		- 0		727.65						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/2/19		12/2/19		Interest		9128285P1		9128285P		UNITED STATES TREAS		 2.875 NOV 30 23		179,000.00		- 0		1.44		2,573.13		1.4375		- 0		1.00		- 0		- 0		2,573.13						Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/5/19		12/5/19		Interest		166764AB6		166764AB		CHEVRON CORP NEW		 2.355 DEC 05 22		506,000.00		- 0		1.18		5,958.15		1.1775		- 0		1.00		- 0		- 0		5,958.15						Fixed Income		Corporates		Industrial

		Fixed Income		12/5/19		12/5/19		Interest		46647PAY2		46647PAY		JP MORGAN CHASE BANK		 4.023 DEC 05 24		292,000.00		- 0		2.01		5,873.58		2.0115		- 0		1.00		- 0		- 0		5,873.58						Fixed Income		Corporates		Financial

		Fixed Income		12/8/19		12/9/19		Interest		03065DAF4		03065DAF		AMERICREDIT AUTO REC		 2.240 APR 08 22		73,000.00		- 0		0.19		136.27		0.1866712329		- 0		1.00		- 0		- 0		136.27						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/9/19		12/9/19		Interest		40434AE62		40434AE6		HSBC BANK USA NA		 3.125 DEC 09 20		159,000.00		- 0		1.56		2,484.38		1.5625		- 0		1.00		- 0		- 0		2,484.38						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/9/19		12/9/19		Interest		949763UY0		949763UY		WELLS FARGO BANK NAT		 3.500 NOV 09 23		245,000.00		- 0		0.29		704.38		0.2875		- 0		1.00		- 0		- 0		704.38						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/10/19		12/10/19		Interest		60700FAE3		60700FAE		MMAF EQUIP FIN		 2.840 NOV 13 23		250,000.00		- 0		0.24		591.67		0.236668		- 0		1.00		- 0		- 0		591.67						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/12/19		12/12/19		Interest		89114QCA4		89114QCA		TD BANK		 2.650 JUN 12 24		140,000.00		- 0		1.32		1,855.00		1.325		- 0		1.00		- 0		- 0		1,855.00						Fixed Income		Corporates		Financial

		Fixed Income		12/14/19		12/16/19		Interest		12508VAB9		12508VAB		CCG RECV TR 2018-1		 2.500 JUN 16 25		116,111.28		- 0		0.21		241.90		0.2083346252		- 0		1.00		- 0		- 0		241.90						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/14/19		12/16/19		Interest		12510GAB8		12510GAB		CCG RECV TRUST		 2.800 SEP 14 26		100,000.00		- 0		0.23		233.33		0.23333		- 0		1.00		- 0		- 0		233.33						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		12636WAE6		12636WAE		CNH EQUIPMENT TR		 2.480 FEB 15 24		50,000.00		- 0		0.21		103.33		0.20666		- 0		1.00		- 0		- 0		103.33						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		14041NFN6		14041NFN		CAPITAL ONE CC TR		 1.990 JUL 17 23		184,000.00		- 0		0.17		305.13		0.1658315217		- 0		1.00		- 0		- 0		305.13						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		23343CAC5		23343CAC		DT AUTO OWNER TR		 3.560 SEP 15 22		160,000.00		- 0		0.3		474.67		0.29666875		- 0		1.00		- 0		- 0		474.67						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		30167LAC3		30167LAC		EXETER AUTO RECV TR		 3.060 MAY 15 23		170,000.00		- 0		0.26		433.50		0.255		- 0		1.00		- 0		- 0		433.50						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/15/19		Interest		695114CM8		695114CM		PACIFICORP		 3.850 JUN 15 21		253,000.00		- 0		1.93		4,870.25		1.925		- 0		1.00		- 0		- 0		4,870.25						Fixed Income		Corporates		Utility

		Fixed Income		12/15/19		12/16/19		Interest		80286HAD1		80286HAD		SANTANDER DRIVE AUTO		 2.160 NOV 15 22		133,000.00		- 0		0.18		239.40		0.18		- 0		1.00		- 0		- 0		239.40						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		90290EAC3		90290EAC		USAA AUTO OWNER TR		 2.160 JUL 17 23		260,000.00		- 0		0.18		468.00		0.18		- 0		1.00		- 0		- 0		468.00						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/15/19		Interest		9128285R7		9128285R		UNITED STATES TREAS		 2.625 DEC 15 21		563,000.00		- 0		1.31		7,389.38		1.3125		- 0		1.00		- 0		- 0		7,389.38						Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/25/19		12/26/19		Principal Paydown		78471WAA3		78471WAA		SOFI CONSUMER LN PRG		 2.930 APR 26 27		5,224.08		- 0		99.99		5,223.67		100		- 0		1.00		- 0		- 0		5,224.08		0.41				Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/1/19		12/1/19		Interest		26442CAS3		26442CAS		DUKE ENERGY CAROLINA		 2.950 DEC 01 26		522,000.00		- 0		1.48		7,699.50		1.475		- 0		1.00		- 0		- 0		7,699.50						Fixed Income		Corporates		Utility

		Fixed Income		12/1/19		12/26/19		Interest		3132CWA79		SB0030		FHLMC PC 15Y SB0030		 3.000 DEC 01 32		358,137.48		- 0		0.25		895.34		0.2499989669		- 0		1.00		- 0		- 0		895.34						Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/26/19		Interest		3132D53T7		SB8010		FHLMC PC 15Y SB8010		 2.500 OCT 01 34		267,416.82		- 0		0.21		557.12		0.208333941		- 0		1.00		- 0		- 0		557.12						Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/26/19		Interest		3132D53W0		SB8013		FHLMC PC 15Y SB8013		 2.500 SEP 01 34		178,669.58		- 0		0.21		372.23		0.2083342895		- 0		1.00		- 0		- 0		372.23						Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/26/19		Interest		3140X4HM1		FM1135		FNMA PASSTHRU FM1135		 3.000 APR 01 32		238,693.03		- 0		0.25		596.73		0.2499989212		- 0		1.00		- 0		- 0		596.73						Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/26/19		Interest		31418CQM9		MA3159		FNMA PASSTHRU MA3159		 3.000 OCT 01 27		362,640.37		- 0		0.25		906.60		0.2499997449		- 0		1.00		- 0		- 0		906.60						Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/5/19		12/5/19		Cash Withdrawal		CASH		CASH		CASH		CASH		197.38				1		197.38		1		- 0		1.00		- 0		- 0		(197.38)						Cash		UNCLASSIFIED		UNCLASSIFIED

		Fixed Income		12/12/19		12/16/19		Buy		857477AN3		857477AN		STATE STR CORP		 3.300 DEC 16 24		34,000.00		- 0		104.81		35,635.06		104.809		- 0		1.00		- 0		- 0		(35,635.06)				SIG		Fixed Income		Corporates		Financial

		Fixed Income		12/13/19		12/17/19		Buy		60871RAG5		60871RAG		MOLSON COORS BEVERAG		 3.000 JUL 15 26		137,000.00		- 0		100.76		138,041.20		100.76		- 0		1.00		- 0		(1,735.33)		(139,776.53)				DB		Fixed Income		Corporates		Industrial

		Fixed Income		12/13/19		12/16/19		Buy		912828YS3		912828YS		UNITED STATES TREAS		 1.750 NOV 15 29		10,000.00		- 0		98.95		9,894.53		98.9453125		- 0		1.00		- 0		(14.91)		(9,909.44)				CHAS		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/14/19		12/14/19		Interest		233851DX9		233851DX		DAIMLER FINANCE NORT		 2.700 JUN 14 24		164,000.00		- 0		0.89		1,463.70		0.8925		- 0		1.00		- 0		- 0		1,463.70						Fixed Income		Corporates		Industrial

		Fixed Income		12/15/19		12/16/19		Interest		39154TAQ1		39154TAQ		GREAT AMER LEASE REC		 2.600 JUN 15 21		100,730.36		- 0		0.22		218.25		0.2166675469		- 0		1.00		- 0		- 0		218.25						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		58772QAE6		58772QAE		MERC-BENZ AUTO LEASE		 2.510 OCT 16 23		115,000.00		- 0		0.21		240.54		0.2091652174		- 0		1.00		- 0		- 0		240.54						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		96042FAD6		96042FAD		WESTLAKE AUTO RECV T		 3.200 JAN 16 24		155,000.00		- 0		0.27		413.33		0.2666645161		- 0		1.00		- 0		- 0		413.33						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		96042GAG7		96042GAG		WESTLAKE AUTO RECV T		 3.320 OCT 16 23		267,000.00		- 0		0.28		738.70		0.2766666667		- 0		1.00		- 0		- 0		738.70						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		981464GH7		981464GH		WORLD FIN NETWORK CC		 2.310 AUG 15 24		308,000.00		- 0		0.19		592.90		0.1925		- 0		1.00		- 0		- 0		592.90						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		981464HF0		981464HF		WORLD FIN NET CCMT		 2.210 JUL 15 26		613,000.00		- 0		0.18		1,128.94		0.1841663948		- 0		1.00		- 0		- 0		1,128.94						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		98161VAC4		98161VAC		WORLD OMNI AUTO TR		 2.500 APR 17 23		431,000.00		- 0		0.21		897.92		0.2083341067		- 0		1.00		- 0		- 0		897.92						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		98162VAD1		98162VAD		WORLD OMNI AUTO RECV		 2.590 JUL 15 24		450,000.00		- 0		0.22		971.25		0.2158333333		- 0		1.00		- 0		- 0		971.25						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		98163BAC6		98163BAC		WORLD OMNI SELECT AU		 2.000 AUG 15 24		536,000.00		- 0		0.17		893.33		0.1666660448		- 0		1.00		- 0		- 0		893.33						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/16/19		12/16/19		Interest		05581JAA2		05581JAA		BNSF RAILWAY CO		 3.442 JUN 16 28		112,989.82		- 0		1.72		1,944.55		1.7209957499		- 0		1.00		- 0		- 0		1,944.55						Fixed Income		Corporates		Industrial

		Fixed Income		12/16/19		12/16/19		Interest		857477AN3		857477AN		STATE STR CORP		 3.300 DEC 16 24		286,000.00		- 0		1.65		4,719.00		1.65		- 0		1.00		- 0		- 0		4,719.00						Fixed Income		Corporates		Financial

		Fixed Income		12/16/19		12/16/19		Interest		CASH		CASH		CASH		CASH		1,085.16				1		1,085.16		1		- 0		1.00		- 0		- 0		1,085.16						Cash		UNCLASSIFIED		UNCLASSIFIED

		Fixed Income		12/17/19		12/19/19		Buy		912828YS3		912828YS		UNITED STATES TREAS		 1.750 NOV 15 29		35,000.00		- 0		98.83		34,589.84		98.828125		- 0		1.00		- 0		(57.22)		(34,647.06)				MS		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/18/19		12/18/19		Interest		03066NAE4		03066NAE		AMERICREDIT AUTO REC		 2.130 JUL 18 25		502,000.00		- 0		0.18		891.05		0.1775		- 0		1.00		- 0		- 0		891.05						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/18/19		12/20/19		Buy		912828YS3		912828YS		UNITED STATES TREAS		 1.750 NOV 15 29		35,000.00		- 0		98.61		34,513.28		98.609375		- 0		1.00		- 0		(58.90)		(34,572.18)				JEFF		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/18/19		12/20/19		Buy		912828YS3		912828YS		UNITED STATES TREAS		 1.750 NOV 15 29		3,000.00		- 0		98.42		2,952.66		98.421875		- 0		1.00		- 0		(5.05)		(2,957.71)				DCM		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/19/19		12/23/19		Buy		26078JAD2		26078JAD		DOWDUPONT INC		 4.725 NOV 15 28		22,000.00		- 0		113.26		24,917.64		113.262		- 0		1.00		- 0		(109.72)		(25,027.36)				PIPR		Fixed Income		Corporates		Industrial

		Fixed Income		12/19/19		12/23/19		Buy		60871RAG5		60871RAG		MOLSON COORS BEVERAG		 3.000 JUL 15 26		37,000.00		- 0		100.81		37,786.87		100.81		- 0		1.00		- 0		(487.17)		(37,786.87)				PIPR		Fixed Income		Corporates		Industrial

		Fixed Income		12/19/19		12/23/19		Buy		9128285P1		9128285P		UNITED STATES TREAS		 2.875 NOV 30 23		2,000.00		- 0		104.47		2,089.30		104.46517875		- 0		1.00		- 0		(3.61)		(2,092.91)				BARC		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/19/19		12/23/19		Buy		912828P79		912828P7		UNITED STATES TREAS		 1.500 FEB 28 23		254,000.00		- 0		99.5		252,739.92		99.50390625		- 0		1.00		- 0		(1,193.24)		(253,933.16)				GOLD		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/19/19		12/23/19		Buy		912828SA9		912828SA		UNITED STATES TREAS		 0.125 JAN 15 22		103,399.66		91,000.00		99.91		90,914.69		99.90625		- 0		1.00		- 0		(56.55)		(103,359.27)				CITI		Fixed Income		US Treasuries		US Treasury Inflation Index

		Fixed Income		12/19/19		12/23/19		Buy		912828VS6		912828VS		UNITED STATES TREAS		 2.500 AUG 15 23		8,000.00		- 0		102.87		8,229.69		102.87109375		- 0		1.00		- 0		(70.65)		(8,300.34)				GOLD		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/19/19		12/23/19		Buy		912828WZ9		912828WZ		UNITED STATES TREAS		 1.750 APR 30 22		1,136,000.00		- 0		100.27		1,139,106.25		100.2734375		- 0		1.00		- 0		(2,894.61)		(1,142,000.86)				GOLD		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/19/19		12/19/19		Cash Withdrawal		CASH		CASH		CASH		CASH		180,000.00				1		180,000.00		1		- 0		1.00		- 0		- 0		(180,000.00)						Cash		UNCLASSIFIED		UNCLASSIFIED

		Fixed Income		12/20/19		12/20/19		Interest		05377RDG6		05377RDG		AVIS BUDGET RENTAL F		 3.450 MAR 20 23		225,000.00		- 0		0.29		646.88		0.2875022222		- 0		1.00		- 0		- 0		646.88						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/20/19		12/20/19		Interest		06051GHC6		06051GHC		BANK AMER CORP		 3.004 DEC 20 23		555,000.00		- 0		1.5		8,336.10		1.502		- 0		1.00		- 0		- 0		8,336.10						Fixed Income		Corporates		Financial

		Fixed Income		12/20/19		12/20/19		Interest		23291RAC4		23291RAC		DLL LLC 2019-3		 2.080 FEB 21 23		225,000.00		- 0		0.17		390.00		0.1733333333		- 0		1.00		- 0		- 0		390.00						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/20/19		12/20/19		Interest		36256GAF6		36256GAF		GM FINL AUTO LEASE T		 3.480 JUL 20 22		259,000.00		- 0		0.29		751.10		0.29		- 0		1.00		- 0		- 0		751.10						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/20/19		12/20/19		Interest		85208NAA8		85208NAA		SPRINT SPECTRUM CO L		 3.360 MAR 20 23		100,000.00		- 0		0.84		840.00		0.84		- 0		1.00		- 0		- 0		840.00						Fixed Income		Corporates		Industrial

		Fixed Income		12/25/19		12/26/19		Interest		78471WAA3		78471WAA		SOFI CONSUMER LN PRG		 2.930 APR 26 27		7,523.91		- 0		0.24		18.37		0.2441549673		- 0		1.00		- 0		- 0		18.37						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/26/19		12/26/19		Interest		931142EK5		931142EK		WALMART INC		 3.400 JUN 26 23		387,000.00		- 0		1.7		6,579.00		1.7		- 0		1.00		- 0		- 0		6,579.00						Fixed Income		Corporates		Industrial

		Fixed Income		12/27/19		12/27/19		Interest		02665WCZ2		02665WCZ		AMERICAN HONDA FIN C		 2.400 JUN 27 24		138,000.00		- 0		1.2		1,656.00		1.2		- 0		1.00		- 0		- 0		1,656.00						Fixed Income		Corporates		Industrial

		Fixed Income		12/30/19		12/31/19		Buy		9128282P4		9128282P		UNITED STATES TREAS		 1.875 JUL 31 22		801,000.00		- 0		100.68		806,413.01		100.67578125		- 0		1.00		- 0		(6,244.20)		(812,657.21)				CITD		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/30/19		12/31/19		Buy		912828B25		912828B2		UNITED STATES TREAS		 0.625 JAN 15 24		259,167.40		235,000.00		102.13		240,002.93		102.12890625		- 0		1.00		- 0		(743.87)		(265,428.70)				WFS		Fixed Income		US Treasuries		US Treasury Inflation Index

		Fixed Income		12/31/19		12/31/19		Maturity		86787EAR8		86787EAR		SUNTRUST BK ATL SR M		 2.250 JAN 31 20		182,000.00		- 0		100.37		182,681.45		100		- 0		1.00		- 0		- 0		182,000.00		(681.45)				Fixed Income		Corporates		Financial

		Fixed Income		12/31/19		12/31/19		Interest		86787EAR8		86787EAR		SUNTRUST BK ATL SR M		 2.250 JAN 31 20		182,000.00		- 0		0.94		1,706.25		0.9375		- 0		1.00		- 0		- 0		1,706.25						Fixed Income		Corporates		Financial

		Fixed Income		12/31/19		12/31/19		Interest		9128285T3		9128285T		UNITED STATES TREAS		 2.625 DEC 31 25		2,448,000.00		- 0		1.31		32,130.00		1.3125		- 0		1.00		- 0		- 0		32,130.00						Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/31/19		12/31/19		Interest		9128285U0		9128285U		UNITED STATES TREAS		 2.625 DEC 31 23		281,000.00		- 0		1.31		3,688.13		1.3125		- 0		1.00		- 0		- 0		3,688.13						Fixed Income		US Treasuries		US Treasury Notes & Bonds
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FI Characteristics

		C.S. McKee, L.P.				The information that is presented in this sheet is directly from the fixed income portfolio analytical software (BondEdge). McKee utilizes the holdings in its accounting system but pricing/security attributes come directly from BondEdge’s independent source (IDC).  Occasional adjustments are made to prices in BondEdge based upon information obtained from independent brokers (i.e. missing or incorrect pricing).  Because McKee’s uses different independent security services (SVC and Bloomberg data), it is possible that the characteristics derived from BondEdge may be slightly different than the detail shown in the holdings worksheet.

		Fixed Income Characteristics



		Teamsters Local #639



		Portfolio Code:		27957		Back to Performance														27957

		As Of Date:		12/31/19																43830		43830		12/31/19		11/30/19

		Benchmark		BC Int. Government Credit																BCIGC







		Portfolio Characteristics vs. Benchmark

		Portfolio				Benchmark				Portfolio				Benchmark

		Market Value		$54,268,897		$12,182,245MM				YTW		2.006		1.930

		# Issues		159		4,937				Modified Duration		4.128		3.935

		Average Coupon		2.602		2.646				Spread Duration		1.986		1.565

		Average Quality		Aa2		Aa2				Effective Duration		4.040		3.910

		Maturity Years		4.493		4.292				Convexity		0.095		0.106

		Average Maturity		4.428		4.260				AVG Price		$102.867		$102.942

		Current Yield		2.531		2.573				OAS		30		24

		YTM		2.014		1.941



		Portfolio Sector Allocation vs. Benchmark (% of MV)

		Portfolio				Benchmark

		TREASURY SUBTOTAL		41.37		61.45

		NOMINAL TREASURY		35.49		61.45

		TIPS		5.88		- 0

		AGENCY		3.99		3.85

		SUPRANATIONALS		- 0		2.44

		SOVEREIGN		- 0		0.96

		LOCAL AUTHORITY		- 0		0.67

		CORPORATE SUBTOTAL		39.64		30.63

		INDUSTRIALS		21.89		17.00

		FINANCIALS		15.53		12.14

		UTILITIES		2.22		1.49

		PASSTHROUGH MBS		3.35		- 0

		ARM MBS		- 0		- 0

		CMO		- 0		- 0

		ABS		10.64		- 0

		CMBS		0.10		- 0

		ETF / MUTUAL FUNDS		- 0		- 0

		CASH		0.91		- 0

		TOTAL		100.00		100.00



		Contribution to Effective Duration by Sector vs. Benchmark

		Portfolio				Benchmark

		TREASURY SUBTOTAL		2.09		2.34

		NOMINAL TREASURY		1.89		2.34

		TIPS		0.19		- 0

		AGENCY		0.12		0.12

		SUPRANATIONALS		- 0		0.08

		SOVEREIGN		- 0		0.04

		LOCAL AUTHORITY		- 0		0.03

		CORPORATE SUBTOTAL		1.57		1.30

		INDUSTRIALS		0.94		0.74

		FINANCIALS		0.53		0.50

		UTILITIES		0.10		0.07

		PASSTHROUGH MBS		0.11		- 0

		ARM MBS		- 0		- 0

		CMO		- 0		- 0

		ABS		0.17		- 0

		CMBS		- 0		- 0

		ETF / MUTUAL FUNDS		- 0		- 0

		CASH		0.00		- 0

		TOTAL		4.04		3.91



		Portofolio Quality Breakdown vs. Benchmark (% of MV)

		Portfolio				Benchmark

		Aaa/AAA Subtotal		60.16		66.10

		Cash		0.91		- 0

		Treasury		41.37		61.45

		Agency		3.99		3.85

		Aaa/AAA		13.89		0.80

		Aa/AA		8.23		4.24

		A/A		23.25		13.41

		Baa/BBB		8.36		16.25

		Ba/BB		- 0		- 0

		B/B		- 0		- 0

		Caa/CCC		- 0		- 0

		Ca/CC		- 0		- 0

		C/C		- 0		- 0

		Default		- 0		- 0

		NA		- 0		- 0



		Portfolio Effective Duration vs. Benchmark (% of MV)

		Portfolio				Benchmark

		<0.00		- 0		- 0

		0.00 - 0.99		7.96		0.57

		1.00 - 1.99		10.65		22.34

		2.00 - 2.99		16.11		17.97

		3.00 - 3.99		20.37		15.18

		4.00 - 4.99		11.56		14.29

		5.00 - 5.99		14.43		10.20

		6.00 - 6.99		8.77		9.67

		7.00 - 7.99		5.80		6.38

		8.00 - 8.99		4.13		2.98

		9.00 - 9.99		0.22		0.42

		10.00+		- 0		- 0



		Portfolio Contribution to Effective Duration vs. Benchmark

		Portfolio				Benchmark

		<0.00		- 0		- 0

		0.00 - 0.99		0.32		0.02

		1.00 - 1.99		0.43		0.87

		2.00 - 2.99		0.65		0.70

		3.00 - 3.99		0.82		0.59

		4.00 - 4.99		0.47		0.56

		5.00 - 5.99		0.58		0.40

		6.00 - 6.99		0.35		0.38

		7.00 - 7.99		0.23		0.25

		8.00 - 8.99		0.17		0.12

		9.00 - 9.99		0.01		0.02

		10.00+		- 0		- 0



		Portfolio Average Coupon vs. Benchmark (% of MV)

		Portfolio				Benchmark

		0.00 - 0.99		5.88		0.03

		1.00 - 1.99		10.17		24.70

		2.00 - 2.99		49.96		47.01

		3.00 - 3.99		29.00		16.93

		4.00 - 4.99		4.29		7.19

		5.00 - 5.99		0.46		2.14

		6.00 - 6.99		0.18		1.13

		7.00 - 7.99		- 0		0.54

		8.00 - 8.99		0.06		0.26

		9.00 - 9.99		- 0		0.05

		10.00 - 14.99		- 0		0.02

		15.00+		- 0		- 0



		Portfolio Average Maturity vs. Benchmark (% of MV)

		Portfolio				Benchmark

		0.00 - 0.99		7.01		0.46

		1.00 - 2.99		23.70		37.47

		3.00 - 4.99		29.42		27.82

		5.00 - 6.99		27.09		18.52

		7.00 - 9.99		12.78		15.71

		10.00 - 19.99		- 0		0.02

		20.00+		- 0		- 0

																				54268897.1231















































Portfolio Sector Allocation vs. Benchmark (% of MV)



Portfolio	TREASURY SUBTOTAL	NOMINAL TREASURY	TIPS	AGENCY	SUPRANATIONALS	SOVEREIGN	LOCAL AUTHORITY	CORPORATE SUBTOTAL	INDUSTRIALS	FINANCIALS	UTILITIES	PASSTHROUGH MBS	ARM MBS	CMO	ABS	CMBS	ETF / MUTUAL FUNDS	CASH	41.37	35.49	5.88	3.99	0	0	0	39.64	21.89	15.53	2.2200000000000002	3.35	0	0	10.64	0.1	0	0.91	Benchmark	TREASURY SUBTOTAL	NOMINAL TREASURY	TIPS	AGENCY	SUPRANATIONALS	SOVEREIGN	LOCAL AUTHORITY	CORPORATE SUBTOTAL	INDUSTRIALS	FINANCIALS	UTILITIES	PASSTHROUGH MBS	ARM MBS	CMO	ABS	CMBS	ETF / MUTUAL FUNDS	CASH	61.45	61.45	0	3.85	2.44	0.96	0.67	30.63	17	12.14	1.49	0	0	0	0	0	0	0	







Contribution to Effective Duration by Sector vs. Benchmark



Portfolio	TREASURY SUBTOTAL	NOMINAL TREASURY	TIPS	AGENCY	SUPRANATIONALS	SOVEREIGN	LOCAL AUTHORITY	CORPORATE SUBTOTAL	INDUSTRIALS	FINANCIALS	UTILITIES	PASSTHROUGH MBS	ARM MBS	CMO	ABS	CMBS	ETF / MUTUAL FUNDS	CASH	TOTAL	2.085	1.8919999999999999	0.193	0.115	0	0	0	1.5649999999999999	0.93899999999999995	0.52800000000000002	9.8000000000000004E-2	0.108	0	0	0.16600000000000001	0	0	1E-3	4.04	Benchmark	TREASURY SUBTOTAL	NOMINAL TREASURY	TIPS	AGENCY	SUPRANATIONALS	SOVEREIGN	LOCAL AUTHORITY	CORPORATE SUBTOTAL	INDUSTRIALS	FINANCIALS	UTILITIES	PASSTHROUGH MBS	ARM MBS	CMO	ABS	CMBS	ETF / MUTUAL FUNDS	CASH	TOTAL	2.34	2.34	0	0.12	7.5999999999999998E-2	4.3999999999999997E-2	2.5999999999999999E-2	1.304	0.73599999999999999	0.499	6.9000000000000006E-2	0	0	0	0	0	0	0	3.91	







Portofolio Quality Breakdown vs. Benchmark (% of MV) 



Portfolio	Aaa/AAA Subtotal	Cash	Treasury	Agency	Aaa/AAA	Aa/AA	A/A	Baa/BBB	Ba/BB	B/B	Caa/CCC	Ca/CC	C/C	Default	NA	60.16	0.91	41.37	3.99	13.89	8.23	23.25	8.36	0	0	0	0	0	0	0	Benchmark	Aaa/AAA Subtotal	Cash	Treasury	Agency	Aaa/AAA	Aa/AA	A/A	Baa/BBB	Ba/BB	B/B	Caa/CCC	Ca/CC	C/C	Default	NA	66.099999999999994	0	61.45	3.85	0.8	4.24	13.41	16.25	0	0	0	0	0	0	0	







Portfolio Effective Duration vs. Benchmark (% of MV) 



Portfolio	<	0.00	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00+	0	7.96	10.65	16.11	20.37	11.56	14.43	8.77	5.8	4.13	0.22	0	Benchmark	<	0.00	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00+	0	0.56999999999999995	22.34	17.97	15.18	14.29	10.199999999999999	9.67	6.38	2.98	0.42	0	







Portfolio Contribution to Effective Duration vs. Benchmark 



Portfolio	<	0.00	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00+	0	0.32100000000000001	0.43	0.65	0.82199999999999995	0.46700000000000003	0.58199999999999996	0.35399999999999998	0.23400000000000001	0.16600000000000001	8.0000000000000002E-3	0	Benchmark	<	0.00	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00+	0	2.1999999999999999E-2	0.873	0.70199999999999996	0.59299999999999997	0.55800000000000005	0.39800000000000002	0.378	0.249	0.11600000000000001	1.6E-2	0	







Portfolio Average Coupon vs. Benchmark (% of MV) 



Portfolio	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00 - 14.99	15.00+	5.88	10.17	49.96	29	4.29	0.46	0.18	0	0.06	0	0	0	Benchmark	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00 - 14.99	15.00+	0.03	24.7	47.01	16.93	7.19	2.14	1.1299999999999999	0.54	0.26	0.05	0.02	0	







Portfolio Average Maturity vs. Benchmark (% of MV) 



Portfolio	0.00 - 0.99	1.00 - 2.99	3.00 - 4.99	5.00 - 6.99	7.00 - 9.99	10.00 - 19.99	20.00+	7.01	23.7	29.42	27.09	12.78	0	0	Benchmark	0.00 - 0.99	1.00 - 2.99	3.00 - 4.99	5.00 - 6.99	7.00 - 9.99	10.00 - 19.99	20.00+	0.46	37.47	27.82	18.52	15.71	0.02	0	









Prior Month Holdings

		Holdings

		As of		11/30/19

		Product		Cusip		Ticker		Security Name		Issue		Shares		Original Face		Unit Cost		Total Cost		Market Price		Market Value		Accrued Income		Total Value		Percent of Portfolio		Class		Sector		Industry		Market Cap		SP Rating		SP Rating Date		Moody Rating		Moody Rating Date		Fitch Rating		Fitch Rating Date

		Fixed Income		CASH		CASH		CASH		CASH		1,111,589.06		1,111,589.06		1		1,111,589.06		1		1,111,589.06		- 0		1,111,589.06		2.04		Cash		UNCLASSIFIED		UNCLASSIFIED

		Fixed Income		00182EBC2		00182EBC		ANZ NEW ZEALAND INTL		 2.875 JAN 25 22		200,000.00		200,000.00		99.575		199,150.00		101.727		203,454.00		2,012.50		205,466.50		0.38		Fixed Income		Corporates		Financial				AA-		11/30/19		A1		11/30/19		AA-		11/30/19

		Fixed Income		00206RDQ2		00206RDQ		AT&T INC		 4.250 MAR 01 27		429,000.00		429,000.00		100.681		431,922.84		109.401		469,330.29		4,558.13		473,888.42		0.87		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa2		11/30/19		A-		11/30/19

		Fixed Income		00287YBU2		00287YBU		ABBVIE INC		 2.950 NOV 21 26		281,000.00		281,000.00		99.881		280,665.61		100.939		283,638.59		230.26		283,868.85		0.52		Fixed Income		Corporates		Industrial				A- 		11/30/19		Baa2		11/30/19

		Fixed Income		023771R91		023771R9		AMER AIRLINE 16-3 AA		 3.000 OCT 15 28		139,497.66		160,000.00		96.561		134,699.74		101.526		141,626.39		539.42		142,165.82		0.26		Fixed Income		Corporates		Industrial				AA+		11/30/19		Aa3		11/30/19

		Fixed Income		02665WCZ2		02665WCZ		AMERICAN HONDA FIN C		 2.400 JUN 27 24		138,000.00		138,000.00		99.775		137,689.50		100.959		139,323.42		1,416.80		140,740.22		0.26		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19

		Fixed Income		03065DAF4		03065DAF		AMERICREDIT AUTO REC		 2.240 APR 08 22		73,000.00		73,000.00		98.734		72,076.09		100.047		73,034.31		104.47		73,138.78		0.13		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		981464GH7		981464GH		WORLD FIN NETWORK CC		 2.310 AUG 15 24		308,000.00		308,000.00		99.649		306,918.18		100.197		308,606.76		316.21		308,922.97		0.57		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		981464HF0		981464HF		WORLD FIN NET CCMT		 2.210 JUL 15 26		613,000.00		613,000.00		99.992		612,949.06		100.313		614,918.69		602.10		615,520.79		1.13		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		98161VAC4		98161VAC		WORLD OMNI AUTO TR		 2.500 APR 17 23		431,000.00		431,000.00		100.249		432,073.01		100.459		432,978.29		478.89		433,457.18		0.80		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		98162VAD1		98162VAD		WORLD OMNI AUTO RECV		 2.590 JUL 15 24		450,000.00		450,000.00		99.998		449,989.38		101.193		455,368.50		518.00		455,886.50		0.84		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		98163BAC6		98163BAC		WORLD OMNI SELECT AU		 2.000 AUG 15 24		536,000.00		536,000.00		99.991		535,953.31		99.778		534,810.08		476.44		535,286.52		0.98		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		931142EK5		931142EK		WALMART INC		 3.400 JUN 26 23		387,000.00		387,000.00		102.432		396,411.56		104.98		406,272.60		5,665.25		411,937.85		0.76		Fixed Income		Corporates		Industrial				AA		11/30/19		Aa2		11/30/19		AA		11/30/19

		Fixed Income		94974BGP9		94974BGP		WELLS FARGO CO MTN B		 3.550 SEP 29 25		730,000.00		730,000.00		106.471		777,237.15		105.589		770,799.70		4,463.14		775,262.84		1.43		Fixed Income		Corporates		Financial				A-		11/30/19		A2		11/30/19		A+		11/30/19

		Fixed Income		949763UY0		949763UY		WELLS FARGO BANK NAT		 3.500 NOV 09 23		245,000.00		245,000.00		99.625		244,081.25		105.192		257,720.40		516.85		258,237.25		0.47		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		96042FAD6		96042FAD		WESTLAKE AUTO RECV T		 3.200 JAN 16 24		155,000.00		155,000.00		100.34		155,526.56		100.421		155,652.55		220.44		155,872.99		0.29		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19

		Fixed Income		96042GAG7		96042GAG		WESTLAKE AUTO RECV T		 3.320 OCT 16 23		267,000.00		267,000.00		99.984		266,957.81		100.881		269,352.27		393.97		269,746.24		0.50		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19

		Fixed Income		961214DS9		961214DS		WESTPAC BKG CORP		 2.750 JAN 11 23		266,000.00		266,000.00		99.944		265,851.10		101.814		270,825.24		2,844.72		273,669.96		0.50		Fixed Income		Corporates		Financial				AA-		11/30/19		Aa3		11/30/19		AA-		11/30/19

		Fixed Income		912828VS6		912828VS		UNITED STATES TREAS		 2.500 AUG 15 23		279,000.00		279,000.00		101.553		283,333.35		103.16		287,816.40		2,047.01		289,863.41		0.53		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828YB0		912828YB		UNITED STATES TREAS		 1.625 AUG 15 29		955,000.00		955,000.00		99.995		954,955.87		98.516		940,827.80		4,554.42		945,382.22		1.74		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828YS3		912828YS		UNITED STATES TREAS		 1.750 NOV 15 29		37,000.00		37,000.00		99.875		36,953.75		99.738		36,903.06		28.46		36,931.52		0.07		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		92343VDY7		92343VDY		VERIZON COMMUNICATIO		 4.125 MAR 16 27		310,000.00		310,000.00		111.034		344,205.40		111.144		344,546.40		2,664.06		347,210.46		0.64		Fixed Income		Corporates		Industrial				BBB+		11/30/19		Baa1		11/30/19		A-		11/30/19

		Fixed Income		92348NAA5		92348NAA		VERIZON OWNER TR		 2.060 SEP 20 21		83,193.24		274,000.00		98.891		82,270.31		99.991		83,185.75		52.37		83,238.12		0.15		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		927804FU3		927804FU		VIRGINIA ELEC & PWR		 3.150 JAN 15 26		260,000.00		260,000.00		101.668		264,335.68		104.425		271,505.00		3,094.00		274,599.00		0.51		Fixed Income		Corporates		Utility				BBB+		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		912828N71		912828N7		UNITED STATES TREAS		 0.625 JAN 15 26		132,908.88		123,000.00		103.594		137,685.34		102.559		136,310.02		313.76		136,623.78		0.25		Fixed Income		US Treasuries		US Treasury Inflation Index				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828P79		912828P7		UNITED STATES TREAS		 1.500 FEB 28 23		575,000.00		575,000.00		96.954		557,487.35		99.664		573,068.00		2,120.51		575,188.51		1.06		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828RC6		912828RC		UNITED STATES TREAS		 2.125 AUG 15 21		242,000.00		242,000.00		100.855		244,070.23		100.777		243,880.34		1,509.21		245,389.55		0.45		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828SA9		912828SA		UNITED STATES TREAS		 0.125 JAN 15 22		740,756.67		653,000.00		99.523		737,226.50		99.402		736,326.95		349.75		736,676.69		1.35		Fixed Income		US Treasuries		US Treasury Inflation Index				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828U24		912828U2		UNITED STATES TREAS		 2.000 NOV 15 26		2,095,000.00		2,095,000.00		97.068		2,033,568.56		101.805		2,132,814.75		1,841.76		2,134,656.51		3.93		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828V98		912828V9		UNITED STATES TREAS		 2.250 FEB 15 27		625,000.00		625,000.00		103.762		648,510.74		103.527		647,043.75		4,127.04		651,170.79		1.20		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128285U0		9128285U		UNITED STATES TREAS		 2.625 DEC 31 23		281,000.00		281,000.00		100.72		283,023.91		103.93		292,043.30		3,083.51		295,126.81		0.54		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128286A3		9128286A		UNITED STATES TREAS		 2.625 JAN 31 26		1,532,000.00		1,532,000.00		101.001		1,547,342.72		105.359		1,614,099.88		13,441.43		1,627,541.31		2.99		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128286G0		9128286G		UNITED STATES TREAS		 2.375 FEB 29 24		336,000.00		336,000.00		102.41		344,099.18		103.031		346,184.16		1,961.93		348,146.09		0.64		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128286T2		9128286T		UNITED STATES TREAS		 2.375 MAY 15 29		738,000.00		738,000.00		103.638		764,850.64		105.109		775,704.42		770.44		776,474.86		1.43		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828A42		912828A4		UNITED STATES TREAS		 2.000 NOV 30 20		1,200,000.00		1,200,000.00		100.352		1,204,229.49		100.305		1,203,660.00		11,935.14		1,215,595.14		2.24		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828B25		912828B2		UNITED STATES TREAS		 0.625 JAN 15 24		1,626,361.64		1,478,000.00		102.036		1,659,476.50		101.572		1,651,928.05		3,839.41		1,655,767.45		3.05		Fixed Income		US Treasuries		US Treasury Inflation Index				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128283V0		9128283V		UNITED STATES TREAS		 2.500 JAN 31 25		1,555,000.00		1,555,000.00		104.924		1,631,564.07		104.16		1,619,688.00		12,993.55		1,632,681.55		3.00		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128284H0		9128284H		UNITED STATES TREAS		 0.625 APR 15 23		269,785.26		261,000.00		100.906		272,230.19		100.97		272,402.18		216.53		272,618.71		0.50		Fixed Income		US Treasuries		US Treasury Inflation Index				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128285M8		9128285M		UNITED STATES TREAS		 3.125 NOV 15 28		1,700,000.00		1,700,000.00		105.756		1,797,850.27		111.191		1,890,247.00		2,335.16		1,892,582.16		3.48		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128285P1		9128285P		UNITED STATES TREAS		 2.875 NOV 30 23		179,000.00		179,000.00		103.732		185,680.35		104.809		187,608.11		2,559.22		190,167.33		0.35		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128285R7		9128285R		UNITED STATES TREAS		 2.625 DEC 15 21		1,053,000.00		1,053,000.00		101.948		1,073,515.08		102.008		1,074,144.24		12,763.31		1,086,907.55		2.00		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128285T3		9128285T		UNITED STATES TREAS		 2.625 DEC 31 25		2,448,000.00		2,448,000.00		104.49		2,557,919.68		105.309		2,577,964.32		26,862.79		2,604,827.11		4.79		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		911312BR6		911312BR		UNITED PARCEL SERVIC		 3.400 MAR 15 29		42,000.00		42,000.00		99.882		41,950.44		107.608		45,195.36		301.47		45,496.83		0.08		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19

		Fixed Income		91159HHC7		91159HHC		U S BANCORP MTNS BK		 3.000 MAR 15 22		269,000.00		269,000.00		101.223		272,290.10		102.38		275,402.20		1,703.67		277,105.87		0.51		Fixed Income		Corporates		Financial				A+		11/30/19		A1		11/30/19		AA-		11/30/19

		Fixed Income		91159HHX1		91159HHX		U S BANCORP MTNS BK		 2.400 JUL 30 24		404,000.00		404,000.00		100.694		406,804.48		101.331		409,377.24		3,285.87		412,663.11		0.76		Fixed Income		Corporates		Financial				A+		11/30/19		A1		11/30/19		AA-		11/30/19

		Fixed Income		9128282P4		9128282P		UNITED STATES TREAS		 1.875 JUL 31 22		322,000.00		322,000.00		100.441		323,421.33		100.695		324,237.90		2,017.97		326,255.87		0.60		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128283D0		9128283D		UNITED STATES TREAS		 2.250 OCT 31 24		785,000.00		785,000.00		100.02		785,156.69		102.891		807,694.35		1,504.22		809,198.57		1.49		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128283F5		9128283F		UNITED STATES TREAS		 2.250 NOV 15 27		802,000.00		802,000.00		99.556		798,442.02		103.758		832,139.16		793.19		832,932.35		1.53		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		89114QCA4		89114QCA		TD BANK		 2.650 JUN 12 24		140,000.00		140,000.00		99.986		139,980.40		102.02		142,828.00		1,748.27		144,576.27		0.27		Fixed Income		Corporates		Financial				A		11/30/19		Aa3		11/30/19

		Fixed Income		89236TCZ6		89236TCZ		TOYOTA MOTOR CREDIT		 1.900 APR 08 21		227,000.00		227,000.00		99.659		226,226.92		100.096		227,217.92		634.97		227,852.89		0.42		Fixed Income		Corporates		Industrial				AA-		11/30/19		Aa3		11/30/19		A+		11/30/19

		Fixed Income		90276EAA5		90276EAA		UBS COML MTG TR		 1.887 JUN 17 50		57,389.64		124,000.00		99.998		57,388.30		99.728		57,233.54		90.25		57,323.79		0.11		Fixed Income		Commercial MBS		Non US Agency CMBS								Aaa		11/30/19		AAA		11/30/19

		Fixed Income		90290EAC3		90290EAC		USAA AUTO OWNER TR		 2.160 JUL 17 23		260,000.00		260,000.00		100		259,998.88		100.254		260,660.40		249.60		260,910.00		0.48		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19		Aaa		11/30/19

		Fixed Income		90348JFF2		90348JFF		UBS BK USA SALT LAKE		 3.500 OCT 27 23		245,000.00		245,000.00		99.575		243,958.75		105.147		257,610.15		751.78		258,361.93		0.48		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		907818EY0		907818EY		UNION PACIFIC CORP		 3.950 SEP 10 28		210,000.00		210,000.00		99.426		208,794.10		110.641		232,346.10		1,866.38		234,212.48		0.43		Fixed Income		Corporates		Industrial				A-		11/30/19		Baa1		11/30/19

		Fixed Income		7954503N3		7954503N		SALLIE MAE BK SLT LA		 2.400 JUN 20 22		245,000.00		245,000.00		99.675		244,203.75		100.84		247,058.00		2,658.08		249,716.08		0.46		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		80286HAD1		80286HAD		SANTANDER DRIVE AUTO		 2.160 NOV 15 22		133,000.00		133,000.00		99.989		132,985.85		100.05		133,066.50		127.68		133,194.18		0.24		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19		Aaa		11/30/19

		Fixed Income		822582CD2		822582CD		SHELL INTERNATIONAL		 2.375 NOV 07 29		267,000.00		267,000.00		98.773		263,723.91		98.948		264,191.16		422.75		264,613.91		0.49		Fixed Income		Corporates		Industrial				AA-		11/30/19		Aa2		11/30/19		AA-		11/30/19

		Fixed Income		85208NAA8		85208NAA		SPRINT SPECTRUM CO L		 3.360 MAR 20 23		100,000.00		200,000.00		99.998		99,998.34		100.875		100,875.00		664.52		101,539.52		0.19		Fixed Income		Corporates		Industrial								Baa2		11/30/19		BBB 		11/30/19

		Fixed Income		857477AN3		857477AN		STATE STR CORP		 3.300 DEC 16 24		286,000.00		286,000.00		101.244		289,556.76		105.355		301,315.30		4,325.75		305,641.05		0.56		Fixed Income		Corporates		Financial				A		11/30/19		A1		11/30/19		AA-		11/30/19

		Fixed Income		86787EAR8		86787EAR		SUNTRUST BK ATL SR M		 2.250 JAN 31 20		182,000.00		182,000.00		100.374		182,681.45		100.021		182,038.22		1,376.38		183,414.60		0.34		Fixed Income		Corporates		Financial				A- 		11/30/19		Baa1 		11/30/19		A- 		11/30/19

		Fixed Income		69353REQ7		69353REQ		PNC BK N A PITTSBURG		 3.250 JUN 01 25		578,000.00		578,000.00		105.9		612,102.00		105.059		607,241.02		9,392.50		616,633.52		1.13		Fixed Income		Corporates		Financial				A		11/30/19		A2		11/30/19		A+		11/30/19

		Fixed Income		695114CM8		695114CM		PACIFICORP		 3.850 JUN 15 21		253,000.00		253,000.00		103.314		261,383.92		102.524		259,385.72		4,491.45		263,877.17		0.49		Fixed Income		Corporates		Utility				A+		11/30/19		A1		11/30/19		WD		11/30/19

		Fixed Income		695114CP1		695114CP		PACIFICORP		 2.950 FEB 01 22		124,000.00		124,000.00		105.021		130,226.49		101.94		126,405.60		1,219.33		127,624.93		0.23		Fixed Income		Corporates		Utility				A+		11/30/19		A1		11/30/19		WD		11/30/19

		Fixed Income		718172BX6		718172BX		PHILIP MORRIS INTL I		 2.000 FEB 21 20		181,000.00		181,000.00		99.908		180,833.17		99.991		180,983.71		1,005.56		181,989.27		0.33		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		78012KC62		78012KC6		ROYAL BK CDA		 2.125 MAR 02 20		230,000.00		230,000.00		98.443		226,418.90		100.052		230,119.60		1,208.30		231,327.90		0.43		Fixed Income		Corporates		Financial				AA-		11/30/19		Aa2		11/30/19		AA		11/30/19

		Fixed Income		78471WAA3		78471WAA		SOFI CONSUMER LN PRG		 2.930 APR 26 27		7,523.91		125,000.00		99.992		7,523.31		100.068		7,529.03		3.67		7,532.70		0.01		Fixed Income		Asset Backed Securities		Non US Agency ABS				AA		11/30/19

		Fixed Income		666807BK7		666807BK		NORTHROP GRUMMAN COR		 3.200 FEB 01 27		157,000.00		157,000.00		98.152		154,098.64		104.058		163,371.06		1,674.67		165,045.73		0.30		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa2		11/30/19		BBB		11/30/19

		Fixed Income		674599CE3		674599CE		OCCIDENTAL PETE CORP		 2.700 FEB 15 23		144,000.00		144,000.00		96.629		139,145.29		100.541		144,779.04		1,144.80		145,923.84		0.27		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa3		11/30/19		BBB+		11/30/19

		Fixed Income		674599DC6		674599DC		OCCIDENTAL PETE CORP		 5.550 MAR 15 26		130,000.00		130,000.00		112.779		146,612.70		113.348		147,352.40		1,523.17		148,875.57		0.27		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa3		11/30/19		BBB+		11/30/19

		Fixed Income		68389XBL8		68389XBL		ORACLE CORP		 2.400 SEP 15 23		401,000.00		401,000.00		101.273		406,103.23		101.286		406,156.86		2,031.73		408,188.59		0.75		Fixed Income		Corporates		Industrial				A+		11/30/19		A1		11/30/19		A		11/30/19

		Fixed Income		68389XBM6		68389XBM		ORACLE CORP		 2.650 JUL 15 26		89,000.00		89,000.00		97.113		86,430.33		101.911		90,700.79		890.99		91,591.78		0.17		Fixed Income		Corporates		Industrial				A+		11/30/19		A1		11/30/19		A		11/30/19

		Fixed Income		693476BN2		693476BN		PNC FUNDING CORP		 3.300 MAR 08 22		57,000.00		57,000.00		99.932		56,961.43		102.706		58,542.42		433.68		58,976.10		0.11		Fixed Income		Corporates		Financial				A-		11/30/19		A3		11/30/19		A+		11/30/19

		Fixed Income		6174468J1		6174468J		MORGAN STANLEY		 2.720 JUL 22 25		195,000.00		195,000.00		100.834		196,626.30		101.187		197,314.65		1,885.87		199,200.52		0.37		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		61744YAH1		61744YAH		MORGAN STANLEY		 2.750 MAY 19 22		104,000.00		104,000.00		97.825		101,737.67		101.401		105,457.04		95.33		105,552.37		0.19		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		61744YAN8		61744YAN		MORGAN STANLEY		 3.125 JAN 23 23		194,000.00		194,000.00		100.149		194,288.54		102.689		199,216.66		2,155.56		201,372.22		0.37		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		61747MZ87		61747MZ8		MORGAN STANLEY BK N		 3.250 MAY 31 23		245,000.00		245,000.00		99.375		243,468.75		103.818		254,354.10		4,035.79		258,389.89		0.48		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		61760ASL4		61760ASL		MORGAN STANLEY PVT B		 3.550 NOV 24 23		245,000.00		245,000.00		99.375		243,468.75		105.361		258,134.45		190.63		258,325.08		0.48		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		654740AX7		654740AX		NISSAN MTR ACCEP COR		 2.150 JUL 13 20		222,000.00		222,000.00		100.224		222,497.28		100.011		222,024.42		1,829.65		223,854.07		0.41		Fixed Income		Corporates		Industrial				A- 		11/30/19		A3		11/30/19

		Fixed Income		58772QAE6		58772QAE		MERC-BENZ AUTO LEASE		 2.510 OCT 16 23		115,000.00		115,000.00		99.981		114,977.59		100.244		115,280.60		128.29		115,408.89		0.21		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		58933YAR6		58933YAR		MERCK & CO INC		 2.750 FEB 10 25		343,000.00		343,000.00		99.659		341,831.24		103.155		353,821.65		2,908.35		356,730.00		0.66		Fixed Income		Corporates		Industrial				AA		11/30/19		A1		11/30/19		A+		11/30/19

		Fixed Income		58933YAX3		58933YAX		MERCK & CO INC		 3.400 MAR 07 29		115,000.00		115,000.00		99.438		114,353.70		108.672		124,972.80		912.33		125,885.13		0.23		Fixed Income		Corporates		Industrial				AA		11/30/19		A1		11/30/19		A+		11/30/19

		Fixed Income		594918BX1		594918BX		MICROSOFT CORP		 2.875 FEB 06 24		452,000.00		452,000.00		101.59		459,184.64		103.821		469,270.92		4,151.18		473,422.10		0.87		Fixed Income		Corporates		Industrial				AAA		11/30/19		Aaa		11/30/19		AA+		11/30/19

		Fixed Income		59523UAN7		59523UAN		MID-AMERICA APTS LP		 3.600 JUN 01 27		138,000.00		138,000.00		100.319		138,440.58		106.491		146,957.58		2,484.00		149,441.58		0.27		Fixed Income		Corporates		Financial				BBB+		11/30/19		Baa1		11/30/19		BBB+		11/30/19

		Fixed Income		60700FAE3		60700FAE		MMAF EQUIP FIN		 2.840 NOV 13 23		250,000.00		250,000.00		99.984		249,959.50		101.502		253,755.00		414.17		254,169.17		0.47		Fixed Income		Asset Backed Securities		Non US Agency ABS								Aaa		11/30/19		AAA		11/30/19

		Fixed Income		46647PAY2		46647PAY		JP MORGAN CHASE BANK		 4.023 DEC 05 24		292,000.00		292,000.00		101.183		295,454.54		106.391		310,661.72		5,743.06		316,404.78		0.58		Fixed Income		Corporates		Financial				A-		11/30/19		A2		11/30/19		AA-		11/30/19

		Fixed Income		48128LRZ4		48128LRZ		JPMORGAN CHASE BK NA		2.00013 DEC 04 23		245,000.00		245,000.00		99.625		244,081.25		99.625		244,081.25		- 0		244,081.25		0.45		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		49327M2T0		49327M2T		KEYBANK NATIONAL ASS		 2.300 SEP 14 22		250,000.00		250,000.00		95.424		238,560.00		100.731		251,827.50		1,229.86		253,057.36		0.47		Fixed Income		Corporates		Financial				A-		11/30/19		A3		11/30/19		A-		11/30/19

		Fixed Income		501044CX7		501044CX		KROGER CO		 3.300 JAN 15 21		169,000.00		169,000.00		102.77		173,681.51		101.308		171,210.52		2,106.87		173,317.39		0.32		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa1		11/30/19		WD		11/30/19

		Fixed Income		539830BH1		539830BH		LOCKHEED MARTIN CORP		 3.550 JAN 15 26		155,000.00		155,000.00		103.297		160,110.38		107.424		166,507.20		2,078.72		168,585.92		0.31		Fixed Income		Corporates		Industrial				A-		11/30/19		Baa1		11/30/19		A-		11/30/19

		Fixed Income		58013MEY6		58013MEY		MCDONALDS CORP MED T		 3.700 JAN 30 26		110,000.00		110,000.00		102.904		113,194.40		107.534		118,287.40		1,367.97		119,655.37		0.22		Fixed Income		Corporates		Industrial				BBB+		11/30/19		Baa1		11/30/19		WD		11/30/19

		Fixed Income		40434AE62		40434AE6		HSBC BANK USA NA		 3.125 DEC 09 20		159,000.00		159,000.00		99.719		158,553.37		101.126		160,790.34		2,382.28		163,172.62		0.30		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		44891ABD8		44891ABD		HYUNDAI CAP AMER INC		 3.500 NOV 02 26		149,000.00		149,000.00		99.975		148,962.75		100.659		149,981.91		449.07		150,430.98		0.28		Fixed Income		Corporates		Industrial				BBB+		11/30/19		Baa1		11/30/19

		Fixed Income		44920UAJ7		44920UAJ		HYUNDAI CAP SVCS INC		 3.000 MAR 06 22		306,000.00		306,000.00		99.798		305,381.88		101.04		309,182.40		2,167.50		311,349.90		0.57		Fixed Income		Corporates		Industrial				BBB+		11/30/19		Baa1		11/30/19		BBB+		11/30/19

		Fixed Income		459200KA8		459200KA		INTERNATIONAL BUSINE		 3.500 MAY 15 29		198,000.00		198,000.00		99.749		197,503.02		107.82		213,483.60		308.00		213,791.60		0.39		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19		WD		11/30/19

		Fixed Income		46625HJD3		46625HJD		JPMORGAN CHASE & CO		 4.500 JAN 24 22		161,000.00		161,000.00		105.419		169,724.59		104.928		168,934.08		2,555.88		171,489.96		0.32		Fixed Income		Corporates		Financial				A-		11/30/19		A2		11/30/19		AA-		11/30/19

		Fixed Income		46625HJE1		46625HJE		JPMORGAN CHASE & CO		 3.250 SEP 23 22		259,000.00		259,000.00		102.199		264,694.99		103.309		267,570.31		1,589.97		269,160.28		0.50		Fixed Income		Corporates		Financial				A-		11/30/19		A2		11/30/19		AA-		11/30/19

		Fixed Income		37045XCR5		37045XCR		GENERAL MTRS FINL CO		 5.100 JAN 17 24		90,000.00		90,000.00		102.672		92,404.63		108.074		97,266.60		1,708.50		98,975.10		0.18		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa3		11/30/19		BBB		11/30/19

		Fixed Income		377372AM9		377372AM		GLAXOSMITHKLINE CAP		 3.625 MAY 15 25		98,000.00		98,000.00		99.328		97,341.44		107.088		104,946.24		157.89		105,104.13		0.19		Fixed Income		Corporates		Industrial				A+		11/30/19		A2		11/30/19		A-		11/30/19

		Fixed Income		38141GWQ3		38141GWQ		GOLDMAN SACHS GROUP		 3.272 SEP 29 25		379,000.00		379,000.00		98.422		373,019.11		103.468		392,143.72		2,135.71		394,279.43		0.73		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		38148P2K2		38148P2K		GOLDMAN SACHS BK USA		 3.600 NOV 28 23		245,000.00		245,000.00		99.625		244,081.25		105.566		258,636.70		72.49		258,709.19		0.48		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		39154TAQ1		39154TAQ		GREAT AMER LEASE REC		 2.600 JUN 15 21		100,730.36		108,000.00		99.987		100,717.56		100.24		100,972.11		116.40		101,088.51		0.19		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		404280BS7		404280BS		HSBC HLDGS PLC		 3.950 MAY 18 24		200,000.00		200,000.00		99.953		199,906.00		104.695		209,390.00		285.28		209,675.28		0.39		Fixed Income		Corporates		Financial				A		11/30/19		A2		11/30/19		AA-		11/30/19

		Fixed Income		31418DFM9		MA3771		FNMA PASSTHRU MA3771		 3.000 SEP 01 39		394,176.79		401,000.00		102.812		405,263.01		102.437		403,782.88		985.44		404,768.32		0.74		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		31428XBV7		31428XBV		FEDEX CORP		 3.100 AUG 05 29		173,000.00		173,000.00		99.666		172,422.18		99.313		171,811.49		1,891.95		173,703.44		0.32		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa2		11/30/19

		Fixed Income		316773CX6		316773CX		FIFTH THIRD BANCORP		 3.650 JAN 25 24		189,000.00		189,000.00		99.814		188,648.46		105.291		198,999.99		2,414.48		201,414.47		0.37		Fixed Income		Corporates		Financial				BBB+		11/30/19		Baa1		11/30/19		A-		11/30/19

		Fixed Income		345397XL2		345397XL		FORD MOTOR CREDIT CO		 4.134 AUG 04 25		200,000.00		200,000.00		95.582		191,164.00		99.958		199,916.00		2,687.10		202,603.10		0.37		Fixed Income		Corporates		Industrial				BBB-		11/30/19		Ba1		11/30/19		BBB		11/30/19

		Fixed Income		36256GAF6		36256GAF		GM FINL AUTO LEASE T		 3.480 JUL 20 22		259,000.00		259,000.00		100.746		260,931.13		101.381		262,576.79		275.40		262,852.19		0.48		Fixed Income		Asset Backed Securities		Non US Agency ABS				AA		11/30/19		Aa1		11/30/19

		Fixed Income		37045XBW5		37045XBW		GENERAL MTRS FINL CO		 3.950 APR 13 24		315,000.00		315,000.00		102.45		322,717.50		103.937		327,401.55		1,659.00		329,060.55		0.61		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa3		11/30/19		BBB		11/30/19

		Fixed Income		30231GAT9		30231GAT		EXXON MOBIL CORP		 3.043 MAR 01 26		165,000.00		165,000.00		103.752		171,191.25		105.307		173,756.55		1,255.24		175,011.79		0.32		Fixed Income		Corporates		Industrial				AA+		11/30/19		Aaa		11/30/19

		Fixed Income		3132CWA79		SB0030		FHLMC PC 15Y SB0030		 3.000 DEC 01 32		358,137.48		384,000.00		102.984		368,825.65		102.825		368,254.86		895.34		369,150.21		0.68		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		3132D53T7		SB8010		FHLMC PC 15Y SB8010		 2.500 OCT 01 34		267,416.82		272,000.00		101.375		271,093.80		100.908		269,844.96		557.12		270,402.08		0.50		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		3132D53W0		SB8013		FHLMC PC 15Y SB8013		 2.500 SEP 01 34		178,669.58		184,000.00		101.656		181,628.79		100.908		180,291.90		372.23		180,664.13		0.33		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		3140X4HM1		FM1135		FNMA PASSTHRU FM1135		 3.000 APR 01 32		238,693.03		262,000.00		102.859		245,518.16		102.662		245,047.04		596.73		245,643.77		0.45		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		31418CQM9		MA3159		FNMA PASSTHRU MA3159		 3.000 OCT 01 27		362,640.37		568,000.00		102.688		372,386.33		102.603		372,079.90		906.60		372,986.50		0.69		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		25468PDF0		25468PDF		DISNEY WALT CO MTNS		 3.150 SEP 17 25		111,000.00		111,000.00		97.559		108,290.49		106.316		118,010.76		718.73		118,729.49		0.22		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		25468PDM5		25468PDM		DISNEY WALT CO MTNS		 1.850 JUL 30 26		94,000.00		94,000.00		92.797		87,228.79		98.663		92,743.22		584.50		93,327.72		0.17		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		26078JAC4		26078JAC		DOWDUPONT INC		 4.493 NOV 15 25		94,000.00		94,000.00		100		94,000.00		110.025		103,423.50		187.71		103,611.21		0.19		Fixed Income		Corporates		Industrial				A-		11/30/19		Baa1		11/30/19		BBB+		11/30/19

		Fixed Income		26442CAS3		26442CAS		DUKE ENERGY CAROLINA		 2.950 DEC 01 26		522,000.00		522,000.00		100.562		524,933.41		104.091		543,355.02		7,699.50		551,054.52		1.01		Fixed Income		Corporates		Utility				A		11/30/19		Aa2		11/30/19		WD		11/30/19

		Fixed Income		30167LAC3		30167LAC		EXETER AUTO RECV TR		 3.060 MAY 15 23		170,000.00		170,000.00		99.992		169,987.23		100.929		171,579.30		231.20		171,810.50		0.32		Fixed Income		Asset Backed Securities		Non US Agency ABS				AA		11/30/19		Aaa		11/30/19

		Fixed Income		30219GAR9		30219GAR		EXPRESS SCRIPTS HLDG		 2.600 NOV 30 20		128,000.00		128,000.00		99.977		127,970.56		100.528		128,675.84		1,673.24		130,349.08		0.24		Fixed Income		Corporates		Industrial				A-		11/30/19		WR		11/30/19		BBB		11/30/19

		Fixed Income		23343CAC5		23343CAC		DT AUTO OWNER TR		 3.560 SEP 15 22		160,000.00		160,000.00		99.999		159,998.70		101.002		161,603.20		253.16		161,856.36		0.30		Fixed Income		Asset Backed Securities		Non US Agency ABS				AA		11/30/19

		Fixed Income		233851BR4		233851BR		DAIMLER FINANCE NORT		 2.250 MAR 02 20		175,000.00		175,000.00		99.542		174,198.50		100.031		175,054.25		973.44		176,027.69		0.32		Fixed Income		Corporates		Industrial				A 		11/30/19		A2		11/30/19		A-		11/30/19

		Fixed Income		233851DX9		233851DX		DAIMLER FINANCE NORT		 2.700 JUN 14 24		164,000.00		164,000.00		100.046		164,075.44		100.943		165,546.52		1,303.80		166,850.32		0.31		Fixed Income		Corporates		Industrial				A 		11/30/19		A2		11/30/19		A-		11/30/19

		Fixed Income		24422EUX5		24422EUX		DEERE JOHN CAP CORP		 2.600 MAR 07 24		81,000.00		81,000.00		99.829		80,861.49		102.053		82,662.93		491.40		83,154.33		0.15		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		247361ZU5		247361ZU		DELTA AIR LINES INC		 2.900 OCT 28 24		119,000.00		119,000.00		99.603		118,527.57		98.858		117,641.02		316.34		117,957.36		0.22		Fixed Income		Corporates		Industrial				BB+		11/30/19		Baa3		11/30/19		BBB-		11/30/19

		Fixed Income		254687CK0		254687CK		DISNEY WALT CO		 4.500 FEB 15 21		394,000.00		394,000.00		107.141		422,133.64		103.078		406,127.32		5,220.50		411,347.82		0.76		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/29/19		A		11/30/19

		Fixed Income		172967MF5		172967MF		CITIGROUP INC		 3.352 APR 24 25		119,000.00		119,000.00		100		119,000.00		103.667		123,363.73		409.97		123,773.70		0.23		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		17312QW47		17312QW4		CITIBANK NATIONAL AS		 3.550 NOV 24 23		245,000.00		245,000.00		99.625		244,081.25		105.361		258,134.45		190.63		258,325.08		0.48		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		20030NBJ9		20030NBJ		COMCAST CORP NEW		 3.600 MAR 01 24		392,000.00		392,000.00		104.032		407,804.73		105.896		415,112.32		3,528.00		418,640.32		0.77		Fixed Income		Corporates		Industrial				A-		11/30/19		A3		11/30/19		A-		11/30/19

		Fixed Income		20030NCS8		20030NCS		COMCAST CORP NEW		 3.950 OCT 15 25		82,000.00		82,000.00		99.877		81,899.14		109.043		89,415.26		413.87		89,829.13		0.17		Fixed Income		Corporates		Industrial				A-		11/30/19		A3		11/30/19		A-		11/30/19

		Fixed Income		200340AS6		200340AS		COMERICA INC		 3.700 JUL 31 23		95,000.00		95,000.00		99.991		94,991.45		105.219		99,958.05		1,181.43		101,139.48		0.19		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		23291RAC4		23291RAC		DLL LLC 2019-3		 2.080 FEB 21 23		225,000.00		225,000.00		99.984		224,963.53		99.921		224,822.25		143.00		224,965.25		0.41		Fixed Income		Asset Backed Securities		Non US Agency ABS								Aaa		11/30/19		AAA		11/30/19

		Fixed Income		14041NFN6		14041NFN		CAPITAL ONE CC TR		 1.990 JUL 17 23		184,000.00		184,000.00		99.992		183,985.78		100.117		184,215.28		162.74		184,378.02		0.34		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		14042RLW9		14042RLW		CAPITAL ONE NATL ASS		 2.650 MAY 30 24		245,000.00		245,000.00		99.375		243,468.75		101.907		249,672.15		3,290.72		252,962.87		0.47		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		14042TAS6		14042TAS		CAPITAL ONE BANK (US		 2.650 MAY 30 24		245,000.00		245,000.00		99.375		243,468.75		101.907		249,672.15		3,290.72		252,962.87		0.47		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		14912L6U0		14912L6U		CATERPILLAR FINL SVC		 1.700 AUG 09 21		292,000.00		292,000.00		96.003		280,328.76		99.572		290,750.24		1,544.36		292,294.60		0.54		Fixed Income		Corporates		Industrial				A		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		166764AB6		166764AB		CHEVRON CORP NEW		 2.355 DEC 05 22		506,000.00		506,000.00		98.531		498,568.41		101.346		512,810.76		5,825.75		518,636.51		0.95		Fixed Income		Corporates		Industrial				AA		11/30/19		Aa2		11/30/19

		Fixed Income		172967LV1		172967LV		CITIGROUP INC		 3.142 JAN 24 23		309,000.00		309,000.00		99.052		306,071.81		101.824		314,636.16		3,425.04		318,061.20		0.58		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		12510GAB8		12510GAB		CCG RECV TRUST		 2.800 SEP 14 26		100,000.00		100,000.00		99.989		99,988.83		100.775		100,775.00		132.22		100,907.22		0.19		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		12636WAE6		12636WAE		CNH EQUIPMENT TR		 2.480 FEB 15 24		50,000.00		50,000.00		100.414		50,207.03		100.709		50,354.50		55.11		50,409.61		0.09		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		126408HJ5		126408HJ		CSX CORP		 3.800 MAR 01 28		60,000.00		60,000.00		96.553		57,931.80		109.037		65,422.20		570.00		65,992.20		0.12		Fixed Income		Corporates		Industrial				BBB+		11/30/19		Baa1		11/30/19

		Fixed Income		126410LM9		126410LM		CSX TRANS INC 2007-1		 6.251 JAN 15 23		85,581.65		183,000.00		111.131		95,107.39		110.043		94,176.62		2,047.50		96,224.12		0.18		Fixed Income		Corporates		Industrial				A+		11/30/19		Aa3		11/30/19

		Fixed Income		126650CX6		126650CX		CVS HEALTH CORP		 4.300 MAR 25 28		202,000.00		202,000.00		108.329		218,824.58		109.005		220,190.10		1,592.43		221,782.53		0.41		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa2		11/30/19

		Fixed Income		14040HCA1		14040HCA		CAPITAL ONE FINL COR		 3.900 JAN 29 24		239,000.00		239,000.00		99.784		238,483.76		105.602		252,388.78		3,158.78		255,547.56		0.47		Fixed Income		Corporates		Financial				BBB		11/30/19		Baa1		11/30/19		A-		11/30/19

		Fixed Income		097023CH6		097023CH		BOEING CO		 3.100 MAY 01 26		167,000.00		167,000.00		99.719		166,530.73		104.117		173,875.39		431.42		174,306.81		0.32		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		10373QAL4		10373QAL		BP CAP MKTS AMER INC		 2.750 MAY 10 23		409,000.00		409,000.00		101.265		414,174.30		102.091		417,552.19		656.10		418,208.29		0.77		Fixed Income		Corporates		Industrial				A-		11/30/19		A1		11/30/19		A		11/30/19

		Fixed Income		10373QBE9		10373QBE		BP CAP MKTS AMER INC		 3.410 FEB 11 26		96,000.00		96,000.00		100		96,000.00		105.704		101,475.84		1,000.27		102,476.11		0.19		Fixed Income		Corporates		Industrial				A-		11/30/19		A1		11/30/19		A		11/30/19

		Fixed Income		110122CB2		110122CB		BRISTOL MYERS SQUIBB		 3.400 JUL 26 29		98,000.00		98,000.00		99.481		97,491.38		107.307		105,160.86		1,804.83		106,965.69		0.20		Fixed Income		Corporates		Industrial				A+		11/30/19		A2		11/30/19		A-		11/30/19

		Fixed Income		12189PAG7		12189PAG		BURLINGTON NORTHN SA		 8.251 JAN 15 21		32,656.83		338,000.00		122.337		39,951.33		102.062		33,330.21		1,035.59		34,365.80		0.06		Fixed Income		Corporates		Industrial				AA+		11/30/19		Aa2		11/30/19

		Fixed Income		12508VAB9		12508VAB		CCG RECV TR 2018-1		 2.500 JUN 16 25		116,111.28		276,000.00		99.597		115,643.26		100.196		116,338.86		137.08		116,475.93		0.21		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		05581JAA2		05581JAA		BNSF RAILWAY CO		 3.442 JUN 16 28		112,989.82		133,000.00		105.72		119,452.84		104.75		118,356.84		1,795.34		120,152.18		0.22		Fixed Income		Corporates		Industrial				AA+		11/30/19		Aa2		11/30/19

		Fixed Income		06051GHC6		06051GHC		BANK AMER CORP		 3.004 DEC 20 23		555,000.00		555,000.00		97.059		538,677.80		102.131		566,827.05		7,456.18		574,283.23		1.06		Fixed Income		Corporates		Financial				A-		11/30/19		A2		11/30/19		A+		11/30/19

		Fixed Income		06051GHR3		06051GHR		BANK AMER CORP		 3.458 MAR 15 25		70,000.00		70,000.00		104.264		72,984.80		104.31		73,017.00		511.02		73,528.02		0.14		Fixed Income		Corporates		Financial				A-		11/30/19		A2		11/30/19		A+		11/30/19

		Fixed Income		06367TJX9		06367TJX		BANK OF MONTREAL		 1.900 AUG 27 21		93,000.00		93,000.00		96.246		89,508.78		99.919		92,924.67		461.38		93,386.05		0.17		Fixed Income		Corporates		Financial				A+		11/30/19		Aa2		11/30/19		AA-		11/30/19

		Fixed Income		06406RAE7		06406RAE		BANK NEW YORK MELLON		 2.950 JAN 29 23		271,000.00		271,000.00		99.38		269,319.40		102.98		279,075.80		2,709.25		281,785.05		0.52		Fixed Income		Corporates		Financial				A		11/30/19		A1		11/30/19		AA-		11/30/19

		Fixed Income		064159HM1		064159HM		BANK OF NOVA SCOTIA		 2.450 MAR 22 21		246,000.00		246,000.00		98.175		241,510.50		100.719		247,768.74		1,155.18		248,923.91		0.46		Fixed Income		Corporates		Financial				A+		11/30/19		Aa2		11/30/19		AA-		11/30/19

		Fixed Income		03066NAE4		03066NAE		AMERICREDIT AUTO REC		 2.130 JUL 18 25		502,000.00		502,000.00		99.987		501,936.30		99.987		501,934.74		386.12		502,320.86		0.92		Fixed Income		Asset Backed Securities		Non US Agency ABS				AA+		11/30/19

		Fixed Income		031162CJ7		031162CJ		AMGEN INC		 2.600 AUG 19 26		238,000.00		238,000.00		94.682		225,343.16		101.38		241,284.40		1,753.27		243,037.67		0.45		Fixed Income		Corporates		Industrial				A-		11/30/19		Baa1		11/30/19		BBB+		11/30/19

		Fixed Income		037411BE4		037411BE		APACHE CORP		 4.375 OCT 15 28		47,000.00		47,000.00		101.085		47,509.95		101.378		47,647.66		262.74		47,910.40		0.09		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa3		11/30/19		BBB		11/30/19

		Fixed Income		037833DF4		037833DF		APPLE INC		 2.750 JAN 13 25		150,000.00		150,000.00		100.711		151,065.91		103.19		154,785.00		1,581.25		156,366.25		0.29		Fixed Income		Corporates		Industrial				AA+		11/30/19		Aa1		11/30/19

		Fixed Income		05377RDG6		05377RDG		AVIS BUDGET RENTAL F		 3.450 MAR 20 23		225,000.00		225,000.00		99.986		224,968.57		102.474		230,566.50		237.19		230,803.69		0.42		Fixed Income		Asset Backed Securities		Non US Agency ABS								Aaa		11/30/19		AAA		11/30/19

		Fixed Income		05531FBJ1		05531FBJ		BB&T CORP SR MEDIUM		 2.200 MAR 16 23		545,000.00		545,000.00		99.926		544,596.70		100.309		546,684.05		2,497.92		549,181.97		1.01		Fixed Income		Corporates		Financial				A-		11/30/19		A2 		11/30/19		A+		11/30/19
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																CTLCC						CTLCV						CTSCC						EQCT						CTFI														97957		Teamsters Local #639 - Employers Pension Trust Fund		27957		BC Aggregate		BC Aggregate		FI		FI		FBFI		12/31/19 0:00		0.180269		8.716697		-0.069614		-0.05117		0.301211		0.180099		2.453827		5.608901		8.716697		4.273225		4.028445		3.681778		3.047803		3.529034		2.716178		2.902968		3.440015		3.746392		49.174078		3.918409		8/8/09 0:00		90		95		0		b		benchmark		12/31		0		F		B				8/1/13 0:00		TOTAL		BCIGC		100		BCIGC 100%		1																																																												8/1/13 0:00		FI        		BCIGC		100		BCIGC 100%		1

		12/31/19														CE		CE_NOCASH				MC		MC_NOCASH				SC		SC_NOCASH				DE		DE_NOCASH				FI		FI_NOCASH				IE								97957		Teamsters Local #639 - Employers Pension Trust Fund		27957		BC Aggregate		BC Aggregate		FI		FI		CBFI		12/31/19 0:00		0.180269		8.716697		-0.069614		-0.05117		0.301211		0.180099		2.453827		5.608901		8.716697		4.273225		4.028445		3.681778		3.047803		3.529034		2.716178		2.902968		3.440015		3.746392		49.174078		3.918409		8/8/09 0:00		90		95		0		b		benchmark		12/31		1		C		B				8/8/09 0:00		TOTAL		BCAGG     		100		BCAGG 100%		1																																																												8/8/09 0:00		FI        		BCAGG     		100		BCAGG 100%		1

		1/1/19														VL		VL_NOCASH				MV		MV_NOCASH				SV		SV_NOCASH																								97957		Teamsters Local #639 - Employers Pension Trust Fund		27957		BC Intermediate Gov Credit		BC Intermediate Gov Credit		FI		FI		FBFI		12/31/19 0:00		0.372584		6.801885		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801885		3.797717		3.240956		2.950041		2.571195		2.664264		2.152312		2.368251		2.74395		3.054613		39.262359		3.23403		8/8/09 0:00		90		95		0		b		benchmark		12/31		0		F		B

										8/8/09						N/A						N/A						N/A						N/A						8/8/09						N/A								97957		Teamsters Local #639 - Employers Pension Trust Fund		27957		BC Intermediate Gov Credit		BC Intermediate Gov Credit		FI		FI		CBFI		12/31/19 0:00		0.372584		6.801885		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801885		3.797717		3.240956		2.950041		2.571195		2.664264		2.152312		2.368251		2.74395		3.054613		39.262359		3.23403		8/8/09 0:00		90		95		0		b		benchmark		12/31		1		C		B

										C																																												97957		Teamsters Local #639 - Employers Pension Trust Fund		27957		Blend Index 		Blend Index 		FI		FI		BLFBFI		12/31/19 0:00		0.372586		6.801941		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801941		3.797689		3.241118		2.947713		2.569716		2.662426		1.97885		2.255345		2.861121		3.223185		41.842592		3.416326		8/8/09 0:00		90		99		1		b		benchmark		12/31		0		F		B

																																																						97957		Teamsters Local #639 - Employers Pension Trust Fund		27957		Blend Index 		Blend Index 		FI		FI		BLCBFI		12/31/19 0:00		0.372586		6.801941		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801941		3.797689		3.241118		2.947713		2.569716		2.662426		1.97885		2.255345		2.861121		3.223185		41.842592		3.416326		8/8/09 0:00		90		99		1		b		benchmark		12/31		1		C		B

		MTD		5		Gross		G		0.14		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.14		0.14				  -  		  -  						97957		Teamsters Local #639 - Employers Pension Trust Fund		27957		Fixed Income          		Fixed Income          		FI		FI_NOCASH		FNFI_NOCASH		12/31/19 0:00		0.415241		6.755414		0.118633		-0.087637		0.384229		0.415241		1.774409		4.260666		6.755414		3.633673		3.087129		2.739643		2.532118		2.62217		1.945675		2.303148		3.022456		3.421167		43.780695		3.551294		8/8/09 0:00		89		0		1		c		net		12/31		0		F		N

				5		Net		N		0.12		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.12		0.12				  -  		  -  						97957		Teamsters Local #639 - Employers Pension Trust Fund		27957		Fixed Income          		Fixed Income          		FI		FI_NOCASH		CNFI_NOCASH		12/31/19 0:00		0.415241		6.755414		0.118633		-0.087637		0.384229		0.415241		1.774409		4.260666		6.755414		3.633673		3.087129		2.739643		2.532118		2.62217		1.945675		2.303148		3.022456		3.421167		43.780695		3.551294		8/8/09 0:00		89		0		1		c		net		12/31		1		C		N

				5		Bench		B		0.13		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.13		0.13				  -  		  -  						97957		Teamsters Local #639 - Employers Pension Trust Fund		27957		Fixed Income          		Fixed Income          		FI		FI_NOCASH		FGFI_NOCASH		12/31/19 0:00		0.478533		7.022588		0.139893		-0.067104		0.405543		0.478533		1.902741		4.457202		7.022588		3.893055		3.345147		2.996793		2.788751		2.879027		2.200844		2.559209		3.280312		3.680019		47.514109		3.806715		8/8/09 0:00		89		0		1		c		gross		12/31		0		F		G

																																																						97957		Teamsters Local #639 - Employers Pension Trust Fund		27957		Fixed Income          		Fixed Income          		FI		FI_NOCASH		CGFI_NOCASH		12/31/19 0:00		0.478533		7.022588		0.139893		-0.067104		0.405543		0.478533		1.902741		4.457202		7.022588		3.893055		3.345147		2.996793		2.788751		2.879027		2.200844		2.559209		3.280312		3.680019		47.514109		3.806715		8/8/09 0:00		89		0		1		c		gross		12/31		1		C		G

																																																						97957		Teamsters Local #639 - Employers Pension Trust Fund		27957		Fixed Income & Cash             		Fixed Income          		FI		FI		FNFI		12/31/19 0:00		0.407056		6.720121		0.121512		-0.088221		0.373748		0.407056		1.750984		4.241111		6.720121		3.628151		3.069734		2.735331		2.522342		2.593057		1.919085		2.262042		2.926294		3.306402		42.222955		3.442946		8/8/09 0:00		90		0		1		c		net		12/31		0		F		N

		QTD		3		Gross		G		0.47		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.47		0.48				  -  		  -  						97957		Teamsters Local #639 - Employers Pension Trust Fund		27957		Fixed Income & Cash             		Fixed Income          		FI		FI		CNFI		12/31/19 0:00		0.407056		6.720121		0.121512		-0.088221		0.373748		0.407056		1.750984		4.241111		6.720121		3.628151		3.069734		2.735331		2.522342		2.593057		1.919085		2.262042		2.926294		3.306402		42.222955		3.442946		8/8/09 0:00		90		0		1		c		net		12/31		1		C		N																																																																																																														1/14/20				0

				3		Net		N		0.41		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.41		0.42				  -  		  -  						97957		Teamsters Local #639 - Employers Pension Trust Fund		27957		Fixed Income & Cash             		Fixed Income          		FI		FI		FGFI		12/31/19 0:00		0.470343		6.987207		0.142772		-0.067688		0.39506		0.470343		1.879287		4.437611		6.987207		3.887519		3.327708		2.992471		2.77895		2.849842		2.174188		2.518		3.183911		3.564967		45.915931		3.6981		8/8/09 0:00		90		0		1		c		gross		12/31		0		F		G

				3		Bench		B		0.37		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.37		0.37				  -  		  -  						97957		Teamsters Local #639 - Employers Pension Trust Fund		27957		Fixed Income & Cash             		Fixed Income          		FI		FI		CGFI		12/31/19 0:00		0.470343		6.987207		0.142772		-0.067688		0.39506		0.470343		1.879287		4.437611		6.987207		3.887519		3.327708		2.992471		2.77895		2.849842		2.174188		2.518		3.183911		3.564967		45.915931		3.6981		8/8/09 0:00		90		0		1		c		gross		12/31		1		C		G																																																																																																						client_code		benchmark_code		weight		bm_trimmed		Column1		BM		Column2		Column3				benchmark_code		bm_trimmed		max_date

																																																						97957		Teamsters Local #639 - Employers Pension Trust Fund		97957		BC Aggregate		BC Aggregate		TOTAL		TOTAL		FBTOTAL		12/31/19 0:00		0.180269		8.716697		-0.069614		-0.05117		0.301211		0.180099		2.453827		5.608901		8.716697		4.273225		4.028445		3.681778		3.047803		3.529034		2.716178		2.902968		3.440015		3.746392		49.174078		3.918409		8/8/09 0:00		98		95		0		b		benchmark		12/31		0		F		B																																																																																																						97957       		BCIGC		100		BCIGC		1/14/20				0		ERROR:#NAME?				BC13A     		BC13A		1/14/20

																																																						97957		Teamsters Local #639 - Employers Pension Trust Fund		97957		BC Aggregate		BC Aggregate		TOTAL		TOTAL		CBTOTAL		12/31/19 0:00		0.180269		8.716697		-0.069614		-0.05117		0.301211		0.180099		2.453827		5.608901		8.716697		4.273225		4.028445		3.681778		3.047803		3.529034		2.716178		2.902968		3.440015		3.746392		49.174078		3.918409		8/8/09 0:00		98		95		0		b		benchmark		12/31		1		C		B																																																																																																																								BC13COR		BC13COR		1/14/20

		YTD		4		Gross		G		6.99		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				6.99		7.02				  -  		  -  						97957		Teamsters Local #639 - Employers Pension Trust Fund		97957		BC Intermediate Gov Credit		BC Intermediate Gov Credit		TOTAL		TOTAL		FBTOTAL		12/31/19 0:00		0.372584		6.801885		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801885		3.797717		3.240956		2.950041		2.571195		2.664264		2.152312		2.368251		2.74395		3.054613		39.262359		3.23403		8/8/09 0:00		98		95		0		b		benchmark		12/31		0		F		B																																																																																																																								BC13G		BC13G		1/14/20

				4		Net		N		6.72		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				6.72		6.76				  -  		  -  						97957		Teamsters Local #639 - Employers Pension Trust Fund		97957		BC Intermediate Gov Credit		BC Intermediate Gov Credit		TOTAL		TOTAL		CBTOTAL		12/31/19 0:00		0.372584		6.801885		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801885		3.797717		3.240956		2.950041		2.571195		2.664264		2.152312		2.368251		2.74395		3.054613		39.262359		3.23403		8/8/09 0:00		98		95		0		b		benchmark		12/31		1		C		B																																																																																																																								BC13GC		BC13GC		1/14/20

				4		Bench		B		6.80		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				6.80		6.80				  -  		  -  						97957		Teamsters Local #639 - Employers Pension Trust Fund		97957		Blend Index 		Blend Index 		TOTAL		TOTAL		BLFBTOTAL		12/31/19 0:00		0.372586		6.801941		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801941		3.797689		3.241118		2.947713		2.569716		2.662426		1.97885		2.255345		2.861121		3.223185		41.842592		3.416326		8/8/09 0:00		98		99		0		b		benchmark		12/31		0		F		B																																																																																																																								BC13TRE		BC13TRE		1/14/20

																																																						97957		Teamsters Local #639 - Employers Pension Trust Fund		97957		Blend Index 		Blend Index 		TOTAL		TOTAL		BLCBTOTAL		12/31/19 0:00		0.372586		6.801941		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801941		3.797689		3.241118		2.947713		2.569716		2.662426		1.97885		2.255345		2.861121		3.223185		41.842592		3.416326		8/8/09 0:00		98		99		0		b		benchmark		12/31		1		C		B																																																																																																																								BC15G		BC15G		12/31/15

																																																						97957		Teamsters Local #639 - Employers Pension Trust Fund		97957		Total Portfolio                 		Total Portfolio                 		TOTAL		TOTAL		FNTOTAL		12/31/19 0:00		0.407056		6.720121		0.121512		-0.088221		0.373748		0.407056		1.750984		4.241111		6.720121		3.628151		3.069734		2.735331		2.522342		2.593057		1.919085		2.262042		2.926294		3.306402		42.222955		3.442946		8/8/09 0:00		98		0		0		c		net		12/31		0		F		N																																																																																																																								BCABS		BCABS		1/14/20

		1YR		11		Gross		G		6.99		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				6.99		7.02				  -  		  -  						97957		Teamsters Local #639 - Employers Pension Trust Fund		97957		Total Portfolio                 		Total Portfolio                 		TOTAL		TOTAL		CNTOTAL		12/31/19 0:00		0.407056		6.720121		0.121512		-0.088221		0.373748		0.407056		1.750984		4.241111		6.720121		3.628151		3.069734		2.735331		2.522342		2.593057		1.919085		2.262042		2.926294		3.306402		42.222955		3.442946		8/8/09 0:00		98		0		0		c		net		12/31		1		C		N																																																																																																																								BCAG		BCAG		12/20/17

				11		Net		N		6.72		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				6.72		6.76				  -  		  -  						97957		Teamsters Local #639 - Employers Pension Trust Fund		97957		Total Portfolio                 		Total Portfolio                 		TOTAL		TOTAL		FGTOTAL		12/31/19 0:00		0.470343		6.987207		0.142772		-0.067688		0.39506		0.470343		1.879287		4.437611		6.987207		3.887519		3.327708		2.992471		2.77895		2.849842		2.174188		2.518		3.183911		3.564967		45.915931		3.6981		8/8/09 0:00		98		0		0		c		gross		12/31		0		F		G																																																																																																																								BCAGE		BCAGE		1/14/20

				11		Bench		B		6.80		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				6.80		6.80				  -  		  -  						97957		Teamsters Local #639 - Employers Pension Trust Fund		97957		Total Portfolio                 		Total Portfolio                 		TOTAL		TOTAL		CGTOTAL		12/31/19 0:00		0.470343		6.987207		0.142772		-0.067688		0.39506		0.470343		1.879287		4.437611		6.987207		3.887519		3.327708		2.992471		2.77895		2.849842		2.174188		2.518		3.183911		3.564967		45.915931		3.6981		8/8/09 0:00		98		0		0		c		gross		12/31		1		C		G																																																																																																																								BCAGEI		BCAGEI		1/14/20

																																																																																																																																																																																																																																																										BCAGG		BCAGG		1/14/20

																																																																																																																																																																																																																																																										BCAGGS		BCAGGS		1/14/20

		2YR		12		Gross		G		3.89		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.89		3.89				  -  		  -  																																																																																																																																																																																																										BCAGGSH		BCAGGSH		1/14/20

				12		Net		N		3.63		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.63		3.63				  -  		  -  																																																																																																																																																																																																										BCAL		BCAL		1/14/20

				12		Bench		B		3.80		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.80		3.80				  -  		  -  																																																																																																																																																																																																										BCCMBS		BCCMBS		1/14/20

																																																																																																																																																																																																																																																										BCCOR		BCCOR		1/14/20

																																																																																																																																																																																																																																																										BCG		BCG		1/14/20

		3YR		13		Gross		G		3.33		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.33		3.35				  -  		  -  																																																																																																																																																																																																										BCGC		BCGC		1/14/20

				13		Net		N		3.07		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.07		3.09				  -  		  -  																																																																																																																																																																																																										BCIAABS		BCIAABS		1/14/20

				13		Bench		B		3.24		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.24		3.24				  -  		  -  																																																																																																																																																																																																										BCIACMBS		BCIACMBS		1/14/20

																																																																																																																																																																																																																																																										BCIAGG		BCIAGG		1/14/20

																																																																																																																																																																																																																																																										BCIAGGSH		BCIAGGSH		1/14/20

		4YR		14		Gross		G		2.99		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.99		3.00				  -  		  -  																																																																																																																																																																																																										BCIAMBS		BCIAMBS		1/14/20

				14		Net		N		2.74		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.74		2.74				  -  		  -  																																																																																																																																																																																																										BCIC		BCIC		1/14/20

				14		Bench		B		2.95		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.95		2.95				  -  		  -  																																																																																																																																																																																																										BCIG		BCIG		1/14/20

																																																																																																																																																																																																																																																										BCIGC		BCIGC		1/14/20

																																																																																																																																																																																																																																																										BCIGCSG		BCIGCSG		1/14/20

		5YR		15		Gross		G		2.78		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.78		2.79				  -  		  -  																																																																																																																																																																																																										BCIGCSH		BCIGCSH		1/14/20

				15		Net		N		2.52		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.52		2.53				  -  		  -  																																																																																																																																																																																																										BCIGCSH50		BCIGCSH50		1/14/20

				15		Bench		B		2.57		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.57		2.57				  -  		  -  																																																																																																																																																																																																										BCLG		BCLG		1/14/20

																																																																																																																																																																																																																																																										BCMBS		BCMBS		1/14/20

																																																																																																																																																																																																																																																										BCNCOR		BCNCOR		1/14/20

		6YR		16		Gross		G		2.85		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.85		2.88				  -  		  -  																																																																																																																																																																																																										BCNCORI		BCNCORI		1/14/20

				16		Net		N		2.59		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.59		2.62				  -  		  -  																																																																																																																																																																																																										BCSGCABS		BCSGCABS		1/14/20

				16		Bench		B		2.66		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.66		2.66				  -  		  -  																																																																																																																																																																																																										BCSGCCMBS		BCSGCCMBS		1/14/20

																																																																																																																																																																																																																																																										BCSGCMBS		BCSGCMBS		1/14/20

																																																																																																																																																																																																																																																										BCTB      		BCTB		1/14/20

		7YR		17		Gross		G		2.17		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.17		2.20				  -  		  -  																																																																																																																																																																																																										BCTB3M		BCTB3M		1/14/20

				17		Net		N		1.92		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				1.92		1.95				  -  		  -  																																																																																																																																																																																																										BCTI		BCTI		1/14/20

				17		Bench		B		1.98		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				1.98		1.98				  -  		  -  																																																																																																																																																																																																										BCTIPS		BCTIPS		1/14/20

																																																																																																																																																																																																																																																										BCTL		BCTL		1/14/20

																																																																																																																																																																																																																																																										BCTRE		BCTRE		1/14/20

		8YR		18		Gross		G		2.52		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.52		2.56				  -  		  -  																																																																																																																																																																																																										BCUSGOV		BCUSGOV		1/14/20

				18		Net		N		2.26		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.26		2.30				  -  		  -  																																																																																																																																																																																																										DJIA      		DJIA		1/14/20

				18		Bench		B		2.26		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.26		2.26				  -  		  -  																																																																																																																																																																																																										EAFE		EAFE		1/14/20

																																																																																																																																																																																																																																																										LIBOR12		LIBOR12		1/14/20

																																																																																																																																																																																																																																																										ML13G		ML13G		12/31/05

		9YR		19		Gross		G		3.18		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.18		3.28				  -  		  -  																																																																																																																																																																																																										ML15G		ML15G		12/31/18

				19		Net		N		2.93		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.93		3.02				  -  		  -  																																																																																																																																																																																																										MLMB		MLMB		10/31/17

				19		Bench		B		2.86		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.86		2.86				  -  		  -  																																																																																																																																																																																																										PLCR		PLCR		1/14/20

																																																																																																																																																																																																																																																										R1000		R1000		1/14/20

																																																																																																																																																																																																																																																										R2000		R2000		1/14/20

		10YR		20		Gross		G		3.56		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.56		3.68				  -  		  -  																																																																																																																																																																																																										R2500		R2500		1/14/20

				20		Net		N		3.31		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.31		3.42				  -  		  -  																																																																																																																																																																																																										R3000		R3000		1/14/20

				20		Bench		B		3.22		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.22		3.22				  -  		  -  																																																																																																																																																																																																										RG1000		RG1000		1/14/20

																																																																																																																																																																																																																																																										RG2000		RG2000		4/30/17

																																																																																																																																																																																																																																																										RV1000		RV1000		1/14/20

		ITD Derived				Gross		G		3.70		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.70		3.81				  -  		  -  																																																																																																																																																																																																										RV2000		RV2000		1/14/20

						Net		N		3.44		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.44		3.55				  -  		  -  																																																																																																																																																																																																										RV2500		RV2500		1/14/20

						Bench		B		3.42		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.42		3.42				  -  		  -  																																																																																																																																																																																																										RV3000		RV3000		1/14/20

																																																																																																																																																																																																																																																										SIFMA		SIFMA		7/31/09

																																																																																																																																																																																																																																																										SP500		SP500		1/14/20

		ITD		21		Gross		G		45.92		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				45.92		47.51				  -  		  -  																																																																																																																																																																																																										SP500BV		SP500BV		1/14/20

				21		Net		N		42.22		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				42.22		43.78				  -  		  -  																																																																																																																																																																																																										USBELL3M		USBELL3M		1/14/20

				21		Bench		B		41.84		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				41.84		41.84				  -  		  -  																																																																																																																																																																																																										USTB3M		USTB3M		1/14/20

																																																																																																																																																																																																																																																										USTBILL		USTBILL		1/14/20

																																																																																																																																																																																																																																																										W5000     		W5000		1/14/20

		ITD_ANN		22		Gross		G		3.70		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.70		3.81				  -  		  -  

				22		Net		N		3.44		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.44		3.55				  -  		  -  

				22		Bench		B		3.42		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.42		3.42				  -  		  -  

										Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc

										8/1/13																														8/1/13

										BCIGC 100%		1																												BCIGC 100%		1

										8/8/09																														8/8/09

										BCAGG 100%		1																												BCAGG 100%		1





Summary Info

		Allocation Breakout						Summary Info

		Ending						Beginning						Ending						Contributions						Distributions						Income						Market Appreciation





		Large-Cap Core CT		- 0				Large-Cap Core CT		- 0				Large-Cap Core CT		- 0				Large-Cap Core CT		- 0				Large-Cap Core CT		- 0				Large-Cap Core CT		- 0				Large-Cap Core CT		- 0

		Large-Cap Value CT		- 0				Large-Cap Value CT		- 0				Large-Cap Value CT		- 0				Large-Cap Value CT		- 0				Large-Cap Value CT		- 0				Large-Cap Value CT		- 0				Large-Cap Value CT		- 0

		Absolute Return		- 0				Absolute Return		- 0				Absolute Return		- 0				Absolute Return		- 0				Absolute Return		- 0				Absolute Return		- 0				Absolute Return		- 0

		Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0

		Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0

		Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0

		Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0

		Small-Cap Core CT		- 0				Small-Cap Core CT		- 0				Small-Cap Core CT		- 0				Small-Cap Core CT		- 0				Small-Cap Core CT		- 0				Small-Cap Core CT		- 0				Small-Cap Core CT		- 0

		Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0

		Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0

		Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0

		Fixed Income		53,776,363.08				Fixed Income		54,372,348.92				Fixed Income		54,268,897.12				Fixed Income		- 0				Fixed Income		(180,197.38)				Fixed Income		144,783.03				Fixed Income		(68,037.45)

		Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0

		Cash		492,534.04				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0

		Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0

		Total Portfolio		54,268,897.12				Total		54,372,348.92				Total		54,268,897.12				Total		- 0				Total		(180,197.38)				Total		144,783.03				Total		(68,037.45)



		Chart Values																																										Summary Values		Total Portfolio						Large-Cap Equity						Smid-Cap Equity						Small-Cap Equity						Total Domestic Equity						Fixed Income						Intl Mutual Fund

																																												Beginning		54,372,348.92						- 0						- 0						- 0						- 0						54,372,348.92						- 0

		Large-Cap Equity		- 0				Large-Cap Equity		- 0				Large-Cap Equity		- 0				Large-Cap Equity		- 0				Large-Cap Equity		- 0				Large-Cap Equity		- 0				Large-Cap Equity		- 0

		Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Contributions		(180,197.38)						- 0						- 0						- 0						- 0						(180,197.38)						- 0

		Small-Cap Equity		- 0				Small-Cap Equity		- 0				Small-Cap Equity		- 0				Small-Cap Equity		- 0				Small-Cap Equity		- 0				Small-Cap Equity		- 0				Small-Cap Equity		- 0

		Fixed Income		53,776,363.08				Fixed Income		54,372,348.92				Fixed Income		54,268,897.12				Fixed Income		- 0				Fixed Income		(180,197.38)				Fixed Income		144,783.03				Fixed Income		(68,037.45)				Income		144,783.03						- 0						- 0						- 0						- 0						144,783.03						- 0

		Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0

		Cash		492,534.04				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0				Market Appreciation		(68,037.45)						- 0						- 0						- 0						- 0						(68,037.45)						- 0

		Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0

		Total Portfolio		54,268,897.12				Total		54,372,348.92				Total		54,268,897.12				Total		- 0				Total		(180,197.38)				Total		144,783.03				Total		(68,037.45)				Ending		54,268,897.12						- 0						- 0						- 0						- 0						54,268,897.12						- 0



																																												Dollar-Weighted Return		0.14%						 -       						 -       						 -       						 -       						0.14%						 -       





























Lists

		month_end_date				1/15/20				code		name		combined				Calendar				as_of_date		final_preliminary						security_code		market_value				security_code		market_value																code		name		benchmark_code		Column1				Code		Name

		12/31/19				12/31/19				90001		Domestic Equity Portfolio		90001 - Domestic Equity Portfolio				Fiscal				12/31/19		Final						CASH		492,534.04				CASH		492,534.04						1				27957						97957		Teamsters Local #639		BCIGC		BC Int. Government Credit				BC13GC		BC 1-3 Yr Government Credit

		11/30/19								90002		US Government Portfolio		90002 - US Government Portfolio								11/30/19		Final						Total		492,534.04				Total		492,534.04																										BC13G		BC 1-3 Yr Government

		10/31/19								90005		Small Cap Equity		90005 - Small Cap Equity								10/31/19		Final																																								BCAGG		BC Aggregate 

		9/30/19								90010		Collective Trust LC Core Eq 		90010 - Collective Trust LC Core Eq 								9/30/19		Final																																								BCAGGS		BC Aggregate 80% & BC Corporate 20%

		8/31/19								90011		Collective Trust LC Value Eq		90011 - Collective Trust LC Value Eq								8/31/19		Final																																								BCAGGSH		BC Aggregate 70% & BC 1-3 Yr Government Credit 30%

		7/31/19								90012		Collective Trust SC Core Eq 		90012 - Collective Trust SC Core Eq 								7/31/19		Final																																								BCG		BC Government 

		6/30/19								90020		Collective Trust Agg Fixed  		90020 - Collective Trust Agg Fixed  								6/30/19		Final																																								BCGC		BC Government Credit

		5/31/19								90050		Hospitality Industry Benefit		90050 - Hospitality Industry Benefit								5/31/19		Final																																								BCIAGG		BC Int. Aggregate

		4/30/19								90100		Ret Plan for Emps of WPAHS  		90100 - Ret Plan for Emps of WPAHS  								4/30/19		Final																																								BCIAGGSH		BC Int. Aggregate 70% & BC 1-3 Yr Government Credit 30%

		3/31/19								90110		AGH Endowment               		90110 - AGH Endowment               								3/31/19		Final																																								BCIAGGSH50		BC Int. Aggregate 50% & BC 1-3 Yr Government Credit 50%

		2/28/19								90155		ACT		90155 - ACT								2/28/19		Final																																								BCIG		BC Int. Government

		1/31/19								90158		Alliance Development Fund		90158 - Alliance Development Fund								1/31/19		Final																																								BCIGC		BC Int. Government Credit

		12/31/18								90170		Akron Community Foundation  		90170 - Akron Community Foundation  								12/31/18		Final																																								BCIGCSH		BC Int. Government Credit 70% & BC 1-3 Yr Government Credit 30%

		11/30/18								90179		Alabama PACT                		90179 - Alabama PACT                								11/30/18		Final

		10/31/18								90180		Alabama Trust Fund          		90180 - Alabama Trust Fund          								10/31/18		Final

		9/30/18								90190		Albany, City of Pension Plan		90190 - Albany, City of Pension Plan								9/30/18		Final

		8/31/18								90191		Aleris Cash Balance Plan		90191 - Aleris Cash Balance Plan								8/31/18		Final

		7/31/18								90192		Aleris Cash Balance ALSCO		90192 - Aleris Cash Balance ALSCO								7/31/18		Final

		6/30/18								90193		Aleris Lewisport		90193 - Aleris Lewisport								6/30/18		Final

		5/31/18								90194		Aleris Retirement Plan		90194 - Aleris Retirement Plan								5/31/18		Final

		4/30/18								90200		Allegheny Cty Empl Ret      		90200 - Allegheny Cty Empl Ret      								4/30/18		Final

		3/31/18								90205		Allegheny County Treasury		90205 - Allegheny County Treasury								3/31/18		Final

		2/28/18								90211		Alle-Kiski Med Center Funded		90211 - Alle-Kiski Med Center Funded								2/28/18		Final

		1/31/18								90213		Allegheny-Kiski Health Found		90213 - Allegheny-Kiski Health Found								1/31/18		Final

		12/31/17								90215		Allied Industries Pension   		90215 - Allied Industries Pension   								12/31/17		Final

		11/30/17								90216		Allied Industries Benefit   		90216 - Allied Industries Benefit   								11/30/17		Final

		10/31/17								90217		Allied Pension Small Cap    		90217 - Allied Pension Small Cap    								10/31/17		Final

		9/30/17								90219		Kelly L. Alward Trust		90219 - Kelly L. Alward Trust								9/30/17		Final

		8/31/17								90220		Allegheny Energy FCU		90220 - Allegheny Energy FCU								8/31/17		Final

		7/31/17								90224		Local 1102  Amal. Pen.-SGC		90224 - Local 1102  Amal. Pen.-SGC								7/31/17		Final

		6/30/17								90225		Local 1102 Amal. Pen. Fund		90225 - Local 1102 Amal. Pen. Fund								6/30/17		Final

		5/31/17								90226		Local 1102 HBF		90226 - Local 1102 HBF								5/31/17		Final

		4/30/17								90230		Allen Jim L.                		90230 - Allen Jim L.                								4/30/17		Final

		3/31/17								90235		Andew & Sharon Hubregsen		90235 - Andew & Sharon Hubregsen								3/31/17		Final

		2/28/17								90240		Breathe Pennsylvania		90240 - Breathe Pennsylvania								2/28/17		Final

		1/31/17								90244		AGF Investments, Inc.		90244 - AGF Investments, Inc.								1/31/17		Final

		12/31/16								90247		City of Albany Pension Plan		90247 - City of Albany Pension Plan								12/31/16		Final

		11/30/16								90250		Anderson Tully Hourly CT    		90250 - Anderson Tully Hourly CT    								11/30/16		Final

		10/31/16								90253		Altoona Reg. Health-Barg.		90253 - Altoona Reg. Health-Barg.								10/31/16		Final

		9/30/16								90254		Altoona Regional H.S.		90254 - Altoona Regional H.S.								9/30/16		Final

		8/31/16								90260		Animal Rescue - Snaman      		90260 - Animal Rescue - Snaman      								8/31/16		Final

		7/31/16								90261		Animal Rescue - Verbofsky   		90261 - Animal Rescue - Verbofsky   								7/31/16		Final

		6/30/16								90275		APTAR                       		90275 - APTAR                       								6/30/16		Final

		5/31/16								90280		Anderson Area Medical Ctr		90280 - Anderson Area Medical Ctr								5/31/16		Final

		4/30/16								90285		CITW Fund, LP		90285 - CITW Fund, LP								4/30/16		Final

		3/31/16								90286		Priests' Retirement Bft. Tr.		90286 - Priests' Retirement Bft. Tr.								3/31/16		Final

		2/29/16								90287		Archdiocese DC General Fund 		90287 - Archdiocese DC General Fund 								2/29/16		Final

		1/31/16								90288		Forward in Faith		90288 - Forward in Faith								1/31/16		Final

		12/31/15								90289		Archdiocese DC Cornerstone  		90289 - Archdiocese DC Cornerstone  								12/31/15		Final

		11/30/15								90300		Armstrong Cty Empl Ret      		90300 - Armstrong Cty Empl Ret      								11/30/15		Final

		10/31/15								90325		George Aronoff		90325 - George Aronoff								10/31/15		Final

		9/30/15								90330		Arizona Industrial          		90330 - Arizona Industrial          								9/30/15		Final

		8/31/15								90340		Asante Health System        		90340 - Asante Health System        								8/31/15		Final

		7/31/15								90352		Asbestos #2 Equity          		90352 - Asbestos #2 Equity          								7/31/15		Final

		6/30/15								90353		Asbestos #2 Fixed           		90353 - Asbestos #2 Fixed           								6/30/15		Final

		5/31/15								90370		Asbestos Workers Local #81  		90370 - Asbestos Workers Local #81  								5/31/15		Final

		4/30/15								90375		Asbestos #23 Pension Plan		90375 - Asbestos #23 Pension Plan								4/30/15		Final

		3/31/15								90400		Ascension Alpha		90400 - Ascension Alpha								3/31/15		Final

		2/28/15								90410		Ashland Community Hospital		90410 - Ashland Community Hospital								2/28/15		Final

		1/31/15								90420		Aston Township Police       		90420 - Aston Township Police       								1/31/15		Final

		12/31/14								90430		Atlanta Firefighter's		90430 - Atlanta Firefighter's								12/31/14		Final

		11/30/14								90431		Atlanta Police Pension		90431 - Atlanta Police Pension								11/30/14		Final

		10/31/14								90437		Baltimore Fire & Police		90437 - Baltimore Fire & Police								10/31/14		Final

		9/30/14								90440		Auto Club Group		90440 - Auto Club Group								9/30/14		Final

		8/31/14								90444		Auto Mechanics #701		90444 - Auto Mechanics #701								8/31/14		Final

		7/31/14								90445		Lyda Hunt-Bunker Trust      		90445 - Lyda Hunt-Bunker Trust      								7/31/14		Final

		6/30/14								90450		Bakke James J. 1987 Trust   		90450 - Bakke James J. 1987 Trust   								6/30/14		Final

		5/31/14								90453		Bank Plus Corp. ESOP Trust  		90453 - Bank Plus Corp. ESOP Trust  								5/31/14		Final

		4/30/14								90457		FIRECO-Common Trust		90457 - FIRECO-Common Trust								4/30/14		Final

		3/31/14								90458		BancFirst Collective Trust-V		90458 - BancFirst Collective Trust-V								3/31/14		Final

		2/28/14								90460		Baptist Health South Florida		90460 - Baptist Health South Florida								2/28/14		Final

		1/31/14								90465		Barksdale, John David		90465 - Barksdale, John David								1/31/14		Final

		12/31/13								90470		Barrington Hills Police		90470 - Barrington Hills Police								12/31/13		Final

		11/30/13								90477		Bay County VEBA		90477 - Bay County VEBA								11/30/13		Final

		10/31/13								90480		Baxter Regional Medical Cntr		90480 - Baxter Regional Medical Cntr								10/31/13		Final

		9/30/13								90500		Beaver Cty Empl Ret		90500 - Beaver Cty Empl Ret								9/30/13		Final

		8/31/13								90501		Beaver County ERF-Equity		90501 - Beaver County ERF-Equity								8/31/13		Final

		7/31/13								90502		Beaver County ERF- Fx		90502 - Beaver County ERF- Fx								7/31/13		Final

		6/30/13								90525		Bechthold Ned & Helen       		90525 - Bechthold Ned & Helen       								6/30/13		Final

		5/31/13								90530		Bedford Cty Empl Ret        		90530 - Bedford Cty Empl Ret        								5/31/13		Final

		4/30/13								90550		Belmont Savings Bank		90550 - Belmont Savings Bank								4/30/13		Final

		3/31/13								90600		Benesch Friedlander et al   		90600 - Benesch Friedlander et al   								3/31/13		Final

		2/28/13								90601		Benesch Friedlander - Value 		90601 - Benesch Friedlander - Value 								2/28/13		Final

		1/31/13								90625		Berggren Dorothea L. Trust  		90625 - Berggren Dorothea L. Trust  								1/31/13		Final

		12/31/12								90650		Dorothea L Berggren Trust   		90650 - Dorothea L Berggren Trust   								12/31/12		Final

		11/30/12								90670		Bethany College             		90670 - Bethany College             								11/30/12		Final

		10/31/12								90675		City of Bethlehem		90675 - City of Bethlehem								10/31/12		Final

		9/30/12								90681		Bermuda (CPF)		90681 - Bermuda (CPF)								9/30/12		Final

		8/31/12								90682		Bermuda (PSSF)		90682 - Bermuda (PSSF)								8/31/12		Final

		7/31/12								90687		City of Berkley Public Safet		90687 - City of Berkley Public Safet								7/31/12		Final

		6/30/12								90690		Blessing Hospital Foundation		90690 - Blessing Hospital Foundation								6/30/12		Final

		5/31/12								90691		Blessing Hospital Oper A    		90691 - Blessing Hospital Oper A    								5/31/12		Final

		4/30/12								90692		Blessing Hospital Long Term		90692 - Blessing Hospital Long Term								4/30/12		Final

		3/31/12								90693		Blessing Hospital Int Term		90693 - Blessing Hospital Int Term								3/31/12		Final

		2/29/12								90694		Blessing Hospital Retirement		90694 - Blessing Hospital Retirement								2/29/12		Final

		1/31/12								90695		Blessing Hospital Self Insur		90695 - Blessing Hospital Self Insur								1/31/12		Final

		12/31/11								90696		Bluffton Firefighters		90696 - Bluffton Firefighters								12/31/11		Final

		11/30/11								90698		Robert & Pamela Bernstock		90698 - Robert & Pamela Bernstock								11/30/11		Final

		10/31/11								90700		Boca Raton Employee Pension 		90700 - Boca Raton Employee Pension 								10/31/11		Final

		9/30/11								90705		Birmingham Employees Retire 		90705 - Birmingham Employees Retire 								9/30/11		Final

		8/31/11								90706		Birmingham Health Care Fund 		90706 - Birmingham Health Care Fund 								8/31/11		Final

		7/31/11								90725		Binghamton		90725 - Binghamton								7/31/11		Final

		6/30/11								90750		Boilmakers #154 Ret		90750 - Boilmakers #154 Ret								6/30/11		Final

		5/31/11								90755		Boilmakers #154 Welfare		90755 - Boilmakers #154 Welfare								5/31/11		Final

		4/30/11								90800		Bradford Cty Empl Ret       		90800 - Bradford Cty Empl Ret       								4/30/11		Final

		3/31/11								90825		Brevard Cty Hospital        		90825 - Brevard Cty Hospital        								3/31/11		Final

		2/28/11								90850		Bricklayers Masons Local 22 		90850 - Bricklayers Masons Local 22 								2/28/11		Final

		1/31/11								90865		Bricklayers of WPA Welfare  		90865 - Bricklayers of WPA Welfare  								1/31/11		Final

		12/31/10								90870		Bricklayers Pension         		90870 - Bricklayers Pension         								12/31/10		Final

		11/30/10								90871		Bricklayers #1 of Kentucky		90871 - Bricklayers #1 of Kentucky								11/30/10		Final

		10/31/10								90872		Bricklayers #1 of Kentucky  		90872 - Bricklayers #1 of Kentucky  								10/31/10		Final

		9/30/10								90873		Bricklayers Pension WPA-Eq		90873 - Bricklayers Pension WPA-Eq								9/30/10		Final

		8/31/10								90874		Bricklayers Pension WPA-FI		90874 - Bricklayers Pension WPA-FI								8/31/10		Final

		7/31/10								90890		Broadwaters Partnership     		90890 - Broadwaters Partnership     								7/31/10		Final

		6/30/10								90940		Butler Cty Empl Ret		90940 - Butler Cty Empl Ret								6/30/10		Final

		5/31/10								90950		Bucks County Empl Ret Fund  		90950 - Bucks County Empl Ret Fund  								5/31/10		Final

		4/30/10								90954		Buchanan Ingersoll Rooney PC		90954 - Buchanan Ingersoll Rooney PC								4/30/10		Final

		3/31/10								90955		Buchanan Ingersoll II		90955 - Buchanan Ingersoll II								3/31/10		Final

		2/28/10								91000		Building Trades of WPA Fixed		91000 - Building Trades of WPA Fixed								2/28/10		Final

		1/31/10								91001		Building Trades of WPA Eqy  		91001 - Building Trades of WPA Eqy  								1/31/10		Final

		12/31/09								91005		Burlington Empl Ret Fund    		91005 - Burlington Empl Ret Fund    								12/31/09		Final

		11/30/09								91006		Burroughs Wellcome Fund		91006 - Burroughs Wellcome Fund								11/30/09		Final

		10/31/09								91008		Butler Cty Ret Fund - Intl  		91008 - Butler Cty Ret Fund - Intl  								10/31/09		Final

		9/30/09								91009		Butler County Empl Ret      		91009 - Butler County Empl Ret      								9/30/09		Final

		8/31/09								91010		Butler Twp Police Pension   		91010 - Butler Twp Police Pension   								8/31/09		Final

		7/31/09								91025		Calumet City Police		91025 - Calumet City Police								7/31/09		Final

		6/30/09								91030		Calvary Episcopal Church End		91030 - Calvary Episcopal Church End								6/30/09		Final

		5/31/09								91035		CA School Empl Ret          		91035 - CA School Empl Ret          								5/31/09		Final

		4/30/09								91036		CA School Legacy            		91036 - CA School Legacy            								4/30/09		Final

		3/31/09								91065		Cambria Cty Empl Ret        		91065 - Cambria Cty Empl Ret        								3/31/09		Final

		2/28/09								91070		Cambria County		91070 - Cambria County								2/28/09		Final

		1/31/09								91072		Upstate CAO IGC		91072 - Upstate CAO IGC								1/31/09		Final

		12/31/08								91073		Upstate CAO Short		91073 - Upstate CAO Short								12/31/08		Final

		11/30/08								91076		Cape Coral Firefighters'		91076 - Cape Coral Firefighters'								11/30/08		Final

		10/31/08								91077		Cape Coral Police		91077 - Cape Coral Police								10/31/08		Final

		9/30/08								91090		Canonsburg Police Ret		91090 - Canonsburg Police Ret								9/30/08		Final

		8/31/08								91091		Canonsburg Non-Uniformed Ret		91091 - Canonsburg Non-Uniformed Ret								8/31/08		Final

		7/31/08								91100		Captive Investors Fund		91100 - Captive Investors Fund								7/31/08		Final

		6/30/08								91125		Carbon County		91125 - Carbon County								6/30/08		Final

		5/31/08								91126		Carbon County Small Cap     		91126 - Carbon County Small Cap     								5/31/08		Final

		4/30/08								91130		Carnegie Library		91130 - Carnegie Library								4/30/08		Final

		3/31/08								91150		Carp Trust of Western Wash  		91150 - Carp Trust of Western Wash  								3/31/08		Final

		2/29/08								91155		SW Ohio D/C Carpenters P/S		91155 - SW Ohio D/C Carpenters P/S								2/29/08		Final

		1/31/08								91160		Catholic Sch. Fdn. Sioux C.		91160 - Catholic Sch. Fdn. Sioux C.								1/31/08		Final

		12/31/07								91175		Centerville Clinics Barg    		91175 - Centerville Clinics Barg    								12/31/07		Final

		11/30/07								91176		Centerville Clinics Non-Barg		91176 - Centerville Clinics Non-Barg								11/30/07		Final

		10/31/07								91185		Centre Cty Empl Ret         		91185 - Centre Cty Empl Ret         								10/31/07		Final

		9/30/07								91190		Central Florida Health      		91190 - Central Florida Health      								9/30/07		Final

		8/31/07								91192		Carson Valley		91192 - Carson Valley								8/31/07		Final

		7/31/07								91195		Charleston Firefighters Pens		91195 - Charleston Firefighters Pens								7/31/07		Final

		6/30/07								91196		Charleston Police Pension   		91196 - Charleston Police Pension   								6/30/07		Final

		5/31/07								91197		Charleston Police - Fixed		91197 - Charleston Police - Fixed								5/31/07		Final

		4/30/07								91198		Charles & Patricia Genuardi		91198 - Charles & Patricia Genuardi								4/30/07		Final

		3/31/07								91200		Charlotte Haynes Robuck F.T.		91200 - Charlotte Haynes Robuck F.T.								3/31/07		Final

		2/28/07								91205		Chatham College             		91205 - Chatham College             								2/28/07		Final

		1/31/07								91210		Chatham College Endowment   		91210 - Chatham College Endowment   								1/31/07		Final

		12/31/06								91211		Chatham College Cash Account		91211 - Chatham College Cash Account								12/31/06		Final

		11/30/06								91212		Chatham College Annuity Fund		91212 - Chatham College Annuity Fund								11/30/06		Final

		10/31/06								91225		Carpenters Pension Fund WV  		91225 - Carpenters Pension Fund WV  								10/31/06		Final

		9/30/06								91226		ETC Partners, LP		91226 - ETC Partners, LP								9/30/06		Final

		8/31/06								91227		Cheltenham Police Inc		91227 - Cheltenham Police Inc								8/31/06		Final

		7/31/06								91230		Cheltenham Commissioners Pen		91230 - Cheltenham Commissioners Pen								7/31/06		Final

		6/30/06								91231		Cheltenham Hourly Empl Pen  		91231 - Cheltenham Hourly Empl Pen  								6/30/06		Final

		5/31/06								91232		Cheltenham Police Pension   		91232 - Cheltenham Police Pension   								5/31/06		Final

		4/30/06								91233		Cheltenham Salaried Empl Pen		91233 - Cheltenham Salaried Empl Pen								4/30/06		Final

		3/31/06								91235		Chen Trust Fund Cynthia     		91235 - Chen Trust Fund Cynthia     								3/31/06		Final

		2/28/06								91236		Chen Trust Fund Adrian 1    		91236 - Chen Trust Fund Adrian 1    								2/28/06		Final

		1/31/06								91237		Chen Trust Fund Adrian A    		91237 - Chen Trust Fund Adrian A    								1/31/06		Final

		12/31/05								91238		CLAREMONT FINANCIAL SERVICES		91238 - CLAREMONT FINANCIAL SERVICES								12/31/05		Final

		11/30/05								91239		Claremont Fin. Real Estate		91239 - Claremont Fin. Real Estate								11/30/05		Final

		10/31/05								91240		Clarksburg Police Pension		91240 - Clarksburg Police Pension								10/31/05		Final

		9/30/05								91241		Clarksburg Fire Pension Plan		91241 - Clarksburg Fire Pension Plan								9/30/05		Final

		8/31/05								91245		NT - DeHaan, Christel		91245 - NT - DeHaan, Christel								8/31/05		Final

		7/31/05								91247		NT - Christel House Int'l		91247 - NT - Christel House Int'l								7/31/05		Final

		6/30/05								91249		NT - Christel Dehaan Family		91249 - NT - Christel Dehaan Family								6/30/05		Final

		5/31/05								91255		Claretians Continuing Care		91255 - Claretians Continuing Care								5/31/05		Final

		4/30/05								91256		Claretians Endowment Trust		91256 - Claretians Endowment Trust								4/30/05		Final

		3/31/05								91257		Claretians Inc.		91257 - Claretians Inc.								3/31/05		Final

		2/28/05								91260		Cleveland Regional Medical  		91260 - Cleveland Regional Medical  								2/28/05		Final

		1/31/05								91263		Cleveland State University  		91263 - Cleveland State University  								1/31/05		Final

		12/31/04								91270		Clinton Cty Empl Ret        		91270 - Clinton Cty Empl Ret        								12/31/04		Final

		11/30/04								91287		Colorado Fire & Police		91287 - Colorado Fire & Police								11/30/04		Final

		10/31/04								91290		Collective Equities         		91290 - Collective Equities         								10/31/04		Final

		9/30/04								91291		Collective Equities SQ      		91291 - Collective Equities SQ      								9/30/04		Final

		8/31/04								91292		University of Colorado		91292 - University of Colorado								8/31/04		Final

		7/31/04								91295		College Illinois            		91295 - College Illinois            								7/31/04		Final

		6/30/04								91300		Columbia Cty Empl Ret       		91300 - Columbia Cty Empl Ret       								6/30/04		Final

		5/31/04								91305		Combined Charities Inv Grp  		91305 - Combined Charities Inv Grp  								5/31/04		Final

		4/30/04								91310		Comprehensive Health OH Pnsn		91310 - Comprehensive Health OH Pnsn								4/30/04		Final

		3/31/04								91335		Colcom Foundation           		91335 - Colcom Foundation           								3/31/04		Final

		2/29/04								91340		Coleman Foundation          		91340 - Coleman Foundation          								2/29/04		Final

		1/31/04								91347		Community Memorial Fdn      		91347 - Community Memorial Fdn      								1/31/04		Final

		12/31/03								91349		Chapman Partnership		91349 - Chapman Partnership								12/31/03		Final

		11/30/03								91350		Community Hlth Spec Rev Fund		91350 - Community Hlth Spec Rev Fund								11/30/03		Final

		10/31/03								91357		Cosgrove, R. Joyce Trustee		91357 - Cosgrove, R. Joyce Trustee								10/31/03		Final

		9/30/03								91360		Cowen Kimberly H.           		91360 - Cowen Kimberly H.           								9/30/03		Final

		8/31/03								91362		The Commissariat		91362 - The Commissariat								8/31/03		Final

		7/31/03								91365		CPS South Texas Project NDT 		91365 - CPS South Texas Project NDT 								7/31/03		Final

		6/30/03								91370		Crawford County		91370 - Crawford County								6/30/03		Final

		5/31/03								91375		Crozer-Keystone Health Pens		91375 - Crozer-Keystone Health Pens								5/31/03		Final

		4/30/03								91376		Crozer Keystone Illiquid    		91376 - Crozer Keystone Illiquid    								4/30/03		Final

		3/31/03								91380		Crown Holdings Inc          		91380 - Crown Holdings Inc          								3/31/03		Final

		2/28/03								91390		Cumberland Cty Empl Ret     		91390 - Cumberland Cty Empl Ret     								2/28/03		Final

		1/31/03								91391		Cumberland County Equity    		91391 - Cumberland County Equity    								1/31/03		Final

		12/31/02								91392		Cumberland County Fixed     		91392 - Cumberland County Fixed     								12/31/02		Final

		11/30/02								91395		Cumberland MD&V Bld&Cons Emp		91395 - Cumberland MD&V Bld&Cons Emp								11/30/02		Final

		10/31/02								91410		Curnes Fund 2001            		91410 - Curnes Fund 2001            								10/31/02		Final

		9/30/02								91415		Curtiss Wright Retire Plan  		91415 - Curtiss Wright Retire Plan  								9/30/02		Final

		8/31/02								91450		Dairyland Power Cooperative 		91450 - Dairyland Power Cooperative 								8/31/02		Final

		7/31/02								91460		City of Danville ERS        		91460 - City of Danville ERS        								7/31/02		Final

		6/30/02								91462		DART		91462 - DART								6/30/02		Final

		5/31/02								91470		Dauphin County Empl Ret		91470 - Dauphin County Empl Ret								5/31/02		Final

		4/30/02								91473		City of East Point		91473 - City of East Point								4/30/02		Final

		3/31/02								91500		Diocese Sioux City-General		91500 - Diocese Sioux City-General								3/31/02		Final

		2/28/02								91502		Diocese of Sioux City - PPF		91502 - Diocese of Sioux City - PPF								2/28/02		Final

		1/31/02								91530		Deerfield Beach Fire Pension		91530 - Deerfield Beach Fire Pension								1/31/02		Final

		12/31/01								91533		Detroit Wayne Mental Health		91533 - Detroit Wayne Mental Health								12/31/01		Final

		11/30/01								91535		Reliance Std Life Insurance		91535 - Reliance Std Life Insurance								11/30/01		Final

		10/31/01								91540		Diageo North America        		91540 - Diageo North America        								10/31/01		Final

		9/30/01								91545		Diversified ALPHA           		91545 - Diversified ALPHA           								9/30/01		Final

		8/31/01								91550		Delaware Cty Empl Ret		91550 - Delaware Cty Empl Ret								8/31/01		Final

		7/31/01								91560		Deleware Valley Insurance		91560 - Deleware Valley Insurance								7/31/01		Final

		6/30/01								91565		Dominican Sisters		91565 - Dominican Sisters								6/30/01		Final

		5/31/01								91566		Dominican Sisters- Ecash		91566 - Dominican Sisters- Ecash								5/31/01		Final

		4/30/01								91568		Downers Grove Firefighters		91568 - Downers Grove Firefighters								4/30/01		Final

		3/31/01								91570		DSL of PSU                  		91570 - DSL of PSU                  								3/31/01		Final

		2/28/01								91573		John & Kathy Dolan		91573 - John & Kathy Dolan								2/28/01		Final

		1/31/01								91630		A Duda & Sons Inc		91630 - A Duda & Sons Inc								1/31/01		Final

		12/31/00								91675		Dunham & Associates         		91675 - Dunham & Associates         								12/31/00		Final

		11/30/00								91676		Dunham Lg Cap Value Fund    		91676 - Dunham Lg Cap Value Fund    								11/30/00		Final

		10/31/00								91700		Duquesne, City of		91700 - Duquesne, City of								10/31/00		Final

		9/30/00								91710		E. Buffalo Non-Uniformed Pns		91710 - E. Buffalo Non-Uniformed Pns								9/30/00		Final

		8/31/00								91711		E. Buffalo Police Pension   		91711 - E. Buffalo Police Pension   								8/31/00		Final

		7/31/00								91725		Economy Borough Police Pens.		91725 - Economy Borough Police Pens.								7/31/00		Final

		6/30/00								91740		East Liberty Presby Funds   		91740 - East Liberty Presby Funds   								6/30/00		Final

		5/31/00								91750		East Peoria Fire Broad Mrkt 		91750 - East Peoria Fire Broad Mrkt 								5/31/00		Final

		4/30/00								91751		East Peoria Fire Intermedate		91751 - East Peoria Fire Intermedate								4/30/00		Final

		3/31/00								91775		Easton City Pension Plan    		91775 - Easton City Pension Plan    								3/31/00		Final

		2/29/00								91800		IBEW #43 & Electrical Pns   		91800 - IBEW #43 & Electrical Pns   								2/29/00		Final

		1/31/00								91801		IBEW #43 Health & Wel		91801 - IBEW #43 Health & Wel								1/31/00		Final

										91802		IBEW #1919 Pension		91802 - IBEW #1919 Pension

										91810		IBEW #143 Pension		91810 - IBEW #143 Pension

										91820		IBEW #43 Annuity		91820 - IBEW #43 Annuity

										91830		Iron Workers Local 402      		91830 - Iron Workers Local 402      

										91840		Iron Workers #597 Equity		91840 - Iron Workers #597 Equity

										91900		Elgin Firefighters		91900 - Elgin Firefighters

										91902		Elgin Police		91902 - Elgin Police

										91920		Elk Cty Employees Retirement		91920 - Elk Cty Employees Retirement

										91925		Elk Grove Fire Pension      		91925 - Elk Grove Fire Pension      

										91927		Elk Grove Police		91927 - Elk Grove Police

										91930		Ellwood City Combined Invest		91930 - Ellwood City Combined Invest

										91935		Elwyn Inc                   		91935 - Elwyn Inc                   

										91950		EMH Foundation              		91950 - EMH Foundation              

										91951		EMH Regional Designated     		91951 - EMH Regional Designated     

										91965		Electrical Workers Local 369		91965 - Electrical Workers Local 369

										91980		Erie Cty Pension Plan		91980 - Erie Cty Pension Plan

										91985		ENO Transport Foundation    		91985 - ENO Transport Foundation    

										92000		Entenmann's Local 926       		92000 - Entenmann's Local 926       

										92005		Hilton Head Fire & Rescue   		92005 - Hilton Head Fire & Rescue   

										92035		East Bay Municipal		92035 - East Bay Municipal

										92040		East Moline Firefighters		92040 - East Moline Firefighters

										92041		East Moline Police		92041 - East Moline Police

										92050		Erie County Employees Ret   		92050 - Erie County Employees Ret   

										92051		Erie County FIXED           		92051 - Erie County FIXED           

										92060		Teamsters 175 & 505 H&W		92060 - Teamsters 175 & 505 H&W

										92065		ETC Partners LP             		92065 - ETC Partners LP             

										92080		Fire & Police Pen San Antoni		92080 - Fire & Police Pen San Antoni

										92085		First Mercantile-Value		92085 - First Mercantile-Value

										92086		First Merc Government FI		92086 - First Merc Government FI

										92090		Fitchburg MA Retirement Sys 		92090 - Fitchburg MA Retirement Sys 

										92100		Fairmont WV Fire Pension		92100 - Fairmont WV Fire Pension

										92105		F.A. Lennon Charitable Trust		92105 - F.A. Lennon Charitable Trust

										92110		Florida Intl University     		92110 - Florida Intl University     

										92112		Florida Strawberry Festival		92112 - Florida Strawberry Festival

										92200		Flint Group                 		92200 - Flint Group                 

										92210		Follansbee WV U.D.A.G. Trust		92210 - Follansbee WV U.D.A.G. Trust

										92250		Fort Pierce Police Off Ret  		92250 - Fort Pierce Police Off Ret  

										92400		Franciscans of Vice Province		92400 - Franciscans of Vice Province

										92401		Franciscans - Retirement		92401 - Franciscans - Retirement

										92402		Franciscan Alliance		92402 - Franciscan Alliance

										92405		Franciscan Srs Poor Charit  		92405 - Franciscan Srs Poor Charit  

										92406		Franciscan Srs Poor Congreg 		92406 - Franciscan Srs Poor Congreg 

										92407		Franciscan Srs of Chicago   		92407 - Franciscan Srs of Chicago   

										92445		City of Franklin Emp Pension		92445 - City of Franklin Emp Pension

										92450		Franklin Cty Empl Ret       		92450 - Franklin Cty Empl Ret       

										92451		Franklin County EQUITY      		92451 - Franklin County EQUITY      

										92452		Franklin County-SMID		92452 - Franklin County-SMID

										92455		University of New Hampshire		92455 - University of New Hampshire

										92457		Franklin Park Firefighter's		92457 - Franklin Park Firefighter's

										92460		Frederick County Empl Ret   		92460 - Frederick County Empl Ret   

										92500		Fulton Cty Ret              		92500 - Fulton Cty Ret              

										92507		F.F. Thompson Health		92507 - F.F. Thompson Health

										92515		Fulton County Collective    		92515 - Fulton County Collective    

										92595		GAR Foundation              		92595 - GAR Foundation              

										92600		Garda Value LLC             		92600 - Garda Value LLC             

										92610		Gateway Foundation Inc.     		92610 - Gateway Foundation Inc.     

										92620		Genuardi, Gasper A.		92620 - Genuardi, Gasper A.

										92621		Genuardi, Anthony D.		92621 - Genuardi, Anthony D.

										92622		Genuardi, Charles A.		92622 - Genuardi, Charles A.

										92623		Genuardi Family Foundation		92623 - Genuardi Family Foundation

										92624		Dana VEBA Non Union Retiree		92624 - Dana VEBA Non Union Retiree

										92625		Genuardi, Dominic S, Jr.		92625 - Genuardi, Dominic S, Jr.

										92626		Genuardi, Dominic & Janet		92626 - Genuardi, Dominic & Janet

										92700		Gila River Indian Comm      		92700 - Gila River Indian Comm      

										92704		Schuster, Gary F. Living Tru		92704 - Schuster, Gary F. Living Tru

										92715		Goshawk LLC                 		92715 - Goshawk LLC                 

										92718		Genesis Medical Center		92718 - Genesis Medical Center

										92725		Govt of Bermuda Pension     		92725 - Govt of Bermuda Pension     

										92726		Govt of Bermuda Superannuatn		92726 - Govt of Bermuda Superannuatn

										92780		Greater Atlanta Christian		92780 - Greater Atlanta Christian

										92790		Greater PA Carpenters       		92790 - Greater PA Carpenters       

										92792		Wayne Com Foundation		92792 - Wayne Com Foundation

										92800		Greensburg, City of		92800 - Greensburg, City of

										92810		Greenstone Insurance		92810 - Greenstone Insurance

										92870		Hamden Employee Retirement  		92870 - Hamden Employee Retirement  

										92903		Hamot Health Foundation     		92903 - Hamot Health Foundation     

										92950		H P & AC Pension		92950 - H P & AC Pension

										92960		Harrisburg City Police Pnsn 		92960 - Harrisburg City Police Pnsn 

										92961		HARRISBURG POLICE FIXED     		92961 - HARRISBURG POLICE FIXED     

										92965		State of Hawaii Emp Ret Fund		92965 - State of Hawaii Emp Ret Fund

										93000		Holy Family Foundation      		93000 - Holy Family Foundation      

										93100		Highmark Inc.		93100 - Highmark Inc.

										93105		Highmark Casualty Ins Co    		93105 - Highmark Casualty Ins Co    

										93110		HM Life Insurance Company   		93110 - HM Life Insurance Company   

										93130		Highmount - Everest Fund LLC		93130 - Highmount - Everest Fund LLC

										93150		Highmount - The Molly Trust 		93150 - Highmount - The Molly Trust 

										93167		Hialeah Police Pension		93167 - Hialeah Police Pension

										93170		Hiram College               		93170 - Hiram College               

										93180		Hodgkins Police             		93180 - Hodgkins Police             

										93200		Holzer Clinic Inc. P/S Plan 		93200 - Holzer Clinic Inc. P/S Plan 

										93210		Houston Area Teamsters		93210 - Houston Area Teamsters

										93230		Huffington Foundation       		93230 - Huffington Foundation       

										93233		Houston Hospital Capital Res		93233 - Houston Hospital Capital Res

										93234		Houston Hospitals Pension		93234 - Houston Hospitals Pension

										93239		Howard Rubin Trust		93239 - Howard Rubin Trust

										93240		Huffington Terry            		93240 - Huffington Terry            

										93250		Huntingdon County Empl Ret  		93250 - Huntingdon County Empl Ret  

										93267		James S. Courier Trust		93267 - James S. Courier Trust

										93313		I.A.T.S.E. Local #16 Pension		93313 - I.A.T.S.E. Local #16 Pension

										93315		ICO		93315 - ICO

										93316		Illinois Masonic Children's		93316 - Illinois Masonic Children's

										93317		Illinois Masonic Charities		93317 - Illinois Masonic Charities

										93318		Illinois Masonic Home		93318 - Illinois Masonic Home

										93319		Illinois Teamsters		93319 - Illinois Teamsters

										93320		Indiana County Empl Ret     		93320 - Indiana County Empl Ret     

										93321		Indiana County LCV		93321 - Indiana County LCV

										93325		Indiana State Teachers Ret		93325 - Indiana State Teachers Ret

										93326		Indiana PERF		93326 - Indiana PERF

										93327		IN Public Retirement System		93327 - IN Public Retirement System

										93330		IN State Council Roofers H&W		93330 - IN State Council Roofers H&W

										93340		IBEW Local 212		93340 - IBEW Local 212

										93342		IBEW 313 Health & Welfare   		93342 - IBEW 313 Health & Welfare   

										93345		IBEW Local 701              		93345 - IBEW Local 701              

										93346		IBEW 64 Collective		93346 - IBEW 64 Collective

										93350		IBEW 1919 Annuity Fund      		93350 - IBEW 1919 Annuity Fund      

										93351		IBEW 1919 Health & Welfare		93351 - IBEW 1919 Health & Welfare

										93352		IBEW 1919 Pension           		93352 - IBEW 1919 Pension           

										93370		IBEW Local 910 Annuity FD   		93370 - IBEW Local 910 Annuity FD   

										93371		IBEW Local 910 H&W          		93371 - IBEW Local 910 H&W          

										93372		IBEW Local 910 Pension		93372 - IBEW Local 910 Pension

										93376		IBEW Local 1249 Pension		93376 - IBEW Local 1249 Pension

										93390		ICSC General Fund           		93390 - ICSC General Fund           

										93391		ICSC Pension Trust          		93391 - ICSC Pension Trust          

										93392		ICSC Reserve Fund           		93392 - ICSC Reserve Fund           

										93400		Integris BMC Foundation     		93400 - Integris BMC Foundation     

										93401		Integris BMC Funded Depr    		93401 - Integris BMC Funded Depr    

										93402		Integris Health Cap Reserve 		93402 - Integris Health Cap Reserve 

										93403		Integris Health Limited Dur 		93403 - Integris Health Limited Dur 

										93404		Integris SWMC Foundation    		93404 - Integris SWMC Foundation    

										93405		Integris SWMC Funded Depr   		93405 - Integris SWMC Funded Depr   

										93406		Integris Retirement Pension 		93406 - Integris Retirement Pension 

										93415		Intl Heat Frost Local 17		93415 - Intl Heat Frost Local 17

										93428		I-CAR		93428 - I-CAR

										93439		IUOE #112 DC		93439 - IUOE #112 DC

										93440		IUOE #112 General		93440 - IUOE #112 General

										93441		IUOE #112 H&W		93441 - IUOE #112 H&W

										93442		IUOE #112 NDE Training		93442 - IUOE #112 NDE Training

										93449		IUOE Local #132 H&W		93449 - IUOE Local #132 H&W

										93450		IUOE Local #132 Pension Fund		93450 - IUOE Local #132 Pension Fund

										93455		IUOE Local #25 Marine		93455 - IUOE Local #25 Marine

										93500		Ironworkers  549 & 550		93500 - Ironworkers  549 & 550

										93555		Iron Workers #597 Fixed		93555 - Iron Workers #597 Fixed

										93600		Iron Workers WPA Pension FX		93600 - Iron Workers WPA Pension FX

										93601		Iron Workers WPA Pension EQ		93601 - Iron Workers WPA Pension EQ

										93602		Iron Workers of WPA Prof/Shr		93602 - Iron Workers of WPA Prof/Shr

										93603		Iron Workers WPA Welfare EQ		93603 - Iron Workers WPA Welfare EQ

										93604		Iron Workers WPA Welfare FX		93604 - Iron Workers WPA Welfare FX

										93605		Iron Workers Cumberland MD		93605 - Iron Workers Cumberland MD

										93610		JEWISH HOSPITAL OPERATING   		93610 - JEWISH HOSPITAL OPERATING   

										93611		Jewish Hospital Foundation  		93611 - Jewish Hospital Foundation  

										93612		Jewish Hospital Pension     		93612 - Jewish Hospital Pension     

										93613		Jewish Community Foundation 		93613 - Jewish Community Foundation 

										93614		Jewish Hospital Portfolio B		93614 - Jewish Hospital Portfolio B

										93616		Jewish Heritage Fund		93616 - Jewish Heritage Fund

										93695		Jackson County              		93695 - Jackson County              

										93700		Jacksonville Uni Endowment  		93700 - Jacksonville Uni Endowment  

										93705		Jerome Foundation           		93705 - Jerome Foundation           

										93715		Jeffrey Campagna Trust      		93715 - Jeffrey Campagna Trust      

										93749		JPM - MA 1994 B Shares LP   		93749 - JPM - MA 1994 B Shares LP   

										93750		JPM - Ted Arison Family FD  		93750 - JPM - Ted Arison Family FD  

										93790		City of Johnstown Pension   		93790 - City of Johnstown Pension   

										93795		City Joliet Firemens Pens   		93795 - City Joliet Firemens Pens   

										93800		Joseph B Fay Co Profit Share		93800 - Joseph B Fay Co Profit Share

										93809		Jupiter Police Fixed		93809 - Jupiter Police Fixed

										93810		Jupiter Police International		93810 - Jupiter Police International

										93900		Janet Fitzgerald Trust      		93900 - Janet Fitzgerald Trust      

										94049		K21 Foundation		94049 - K21 Foundation

										94050		Katherine Turner Campbell RT		94050 - Katherine Turner Campbell RT

										94051		Katherin Turner Campbell Fdn		94051 - Katherin Turner Campbell Fdn

										94100		Kent School Endowment       		94100 - Kent School Endowment       

										94110		Kent School Pension         		94110 - Kent School Pension         

										94112		Kent School PPRRSM          		94112 - Kent School PPRRSM          

										94115		Kentucky Insurance		94115 - Kentucky Insurance

										94120		Kissimmee                   		94120 - Kissimmee                   

										94175		Kohler John M. Trust        		94175 - Kohler John M. Trust        

										94200		Kingsley Assn Endowment		94200 - Kingsley Assn Endowment

										94270		Laborers DC WPA Pension		94270 - Laborers DC WPA Pension

										94271		Laborers DC Local #2 Pension		94271 - Laborers DC Local #2 Pension

										94272		Laborers DC WPA Small Cap		94272 - Laborers DC WPA Small Cap

										94273		Laborers DC WPA Welfare		94273 - Laborers DC WPA Welfare

										94274		Laborers 616 H&W		94274 - Laborers 616 H&W

										94276		Laborers Local #980 Pension		94276 - Laborers Local #980 Pension

										94277		Laborers Local #980 Trust		94277 - Laborers Local #980 Trust

										94285		Lathers Local 190 Pension   		94285 - Lathers Local 190 Pension   

										94300		Lackawanna Cty Empl Ret     		94300 - Lackawanna Cty Empl Ret     

										94350		Lake in the Hills Police		94350 - Lake in the Hills Police

										94400		Lancaster Cty Empl Ret      		94400 - Lancaster Cty Empl Ret      

										94401		Lancaster County - Equity   		94401 - Lancaster County - Equity   

										94500		Latrobe Area Hospital Inc.  		94500 - Latrobe Area Hospital Inc.  

										94530		Lawrence Hospital Pension		94530 - Lawrence Hospital Pension

										94575		Lazzara Charitable Foundtn  		94575 - Lazzara Charitable Foundtn  

										94576		Lazzara, Gasper & Irene		94576 - Lazzara, Gasper & Irene

										94600		Lebanon County ERF		94600 - Lebanon County ERF

										94650		Lebanon Firemen`s Pension   		94650 - Lebanon Firemen`s Pension   

										94670		BA Central Florida Health Al		94670 - BA Central Florida Health Al

										94700		Linda Hall Library Trusts   		94700 - Linda Hall Library Trusts   

										94800		Lehigh Cty Empl Ret         		94800 - Lehigh Cty Empl Ret         

										94802		Lehigh Valley Com. Fdn.		94802 - Lehigh Valley Com. Fdn.

										94810		Libertyville, Firefighters’		94810 - Libertyville, Firefighters’

										94815		Edward H. Linde Tr.		94815 - Edward H. Linde Tr.

										94820		Link-Belt Construction Co   		94820 - Link-Belt Construction Co   

										94822		Lippman Kanfer Family Fndtn 		94822 - Lippman Kanfer Family Fndtn 

										94824		Local 803 H&W		94824 - Local 803 H&W

										94826		Local 305 CIO's Pension Fund		94826 - Local 305 CIO's Pension Fund

										94827		Local 338 H&W		94827 - Local 338 H&W

										94828		Local 363 Pension Fund E    		94828 - Local 363 Pension Fund E    

										94829		Local 1102 Retirement Svgs  		94829 - Local 1102 Retirement Svgs  

										94830		Lock Haven Employees Ret    		94830 - Lock Haven Employees Ret    

										94831		Lock Haven Police Death Ben 		94831 - Lock Haven Police Death Ben 

										94832		Lock Haven Police Pension   		94832 - Lock Haven Police Pension   

										94840		Los Angeles Metro Authority 		94840 - Los Angeles Metro Authority 

										94841		Los Angeles MTA Distressed  		94841 - Los Angeles MTA Distressed  

										94842		Louisiana Carpenters Pension		94842 - Louisiana Carpenters Pension

										94843		Gulf Coast Carpenters Health		94843 - Gulf Coast Carpenters Health

										94844		Louisiana Carpenters Retirem		94844 - Louisiana Carpenters Retirem

										94845		Louisiana School Emp Ret    		94845 - Louisiana School Emp Ret    

										94850		Lower Chichester Police Pens		94850 - Lower Chichester Police Pens

										94890		Luzerne County Employees Ret		94890 - Luzerne County Employees Ret

										94900		Lycoming Cty Empl Ret       		94900 - Lycoming Cty Empl Ret       

										95000		Magee-Womens Funded Deprec		95000 - Magee-Womens Funded Deprec

										95001		Magee-Womens Foundation		95001 - Magee-Womens Foundation

										95050		Macdonald, Dr J Foundation		95050 - Macdonald, Dr J Foundation

										95055		Madison Cultural Arts Supprt		95055 - Madison Cultural Arts Supprt

										95056		Madison Cultural Arts Supprt		95056 - Madison Cultural Arts Supprt

										95057		Martin Memorial Health Sys  		95057 - Martin Memorial Health Sys  

										95060		Margaret Clark Morgan Fdtn  		95060 - Margaret Clark Morgan Fdtn  

										95061		M. Clark Morgan Fdtn (Fixed)		95061 - M. Clark Morgan Fdtn (Fixed)

										95062		Maryland BD Education OPEB  		95062 - Maryland BD Education OPEB  

										95063		NT - Walter, Matthew D.		95063 - NT - Walter, Matthew D.

										95065		MCKEE SHORT TERM INVEST     		95065 - MCKEE SHORT TERM INVEST     

										95068		Maryland-NCPPC ERS		95068 - Maryland-NCPPC ERS

										95071		Maywood Firefighters		95071 - Maywood Firefighters

										95075		Meadville Employees' Pension		95075 - Meadville Employees' Pension

										95076		Meadville Firemen's Pension 		95076 - Meadville Firemen's Pension 

										95077		Meadville Police Pension    		95077 - Meadville Police Pension    

										95078		Meadville Medical Center    		95078 - Meadville Medical Center    

										95079		Meadville Medical Center		95079 - Meadville Medical Center

										95082		George & Margaret Mee		95082 - George & Margaret Mee

										95090		South Broward Hospital Distr		95090 - South Broward Hospital Distr

										95100		Mercer Cty Empl Ret         		95100 - Mercer Cty Empl Ret         

										95101		Mercer Cty Empl Ret - Value 		95101 - Mercer Cty Empl Ret - Value 

										95105		MERS of Michigan		95105 - MERS of Michigan

										95110		MERS Michigan FIXED         		95110 - MERS Michigan FIXED         

										95111		MERS Michigan FIXED ILLIQUID		95111 - MERS Michigan FIXED ILLIQUID

										95115		Mercy Foundations           		95115 - Mercy Foundations           

										95118		Mercy Hosp Iowa FUNDED DEPR 		95118 - Mercy Hosp Iowa FUNDED DEPR 

										95119		Mercy Iowa Empl PENS TRUST  		95119 - Mercy Iowa Empl PENS TRUST  

										95120		Memphis Jewish Federation		95120 - Memphis Jewish Federation

										95127		MMRMA		95127 - MMRMA

										95130		Middletown Retirement System		95130 - Middletown Retirement System

										95135		Midwesterm Teamsters		95135 - Midwesterm Teamsters

										95145		Milbank Memorial Fund       		95145 - Milbank Memorial Fund       

										95150		Met Life - Broad Market		95150 - Met Life - Broad Market

										95151		Met Life - Intermed Broad		95151 - Met Life - Intermed Broad

										95155		Minneapolis Jewish- SGC		95155 - Minneapolis Jewish- SGC

										95156		Minneapolis Jewish- IGC		95156 - Minneapolis Jewish- IGC

										95160		District 82 Painting		95160 - District 82 Painting

										95168		Miramar Firefighters'		95168 - Miramar Firefighters'

										95175		MISERICORDIA                		95175 - MISERICORDIA                

										95195		Mon Valley Hospital Inc     		95195 - Mon Valley Hospital Inc     

										95200		Monroe Cty Empl Ret         		95200 - Monroe Cty Empl Ret         

										95250		Montour Cty Empl Ret        		95250 - Montour Cty Empl Ret        

										95251		Montour School District		95251 - Montour School District

										95350		Morgantown Empl Ret Benefit 		95350 - Morgantown Empl Ret Benefit 

										95353		Ron & Ann Morford		95353 - Ron & Ann Morford

										95355		Morgantown Utility Board    		95355 - Morgantown Utility Board    

										95357		Naperville Firefighter's		95357 - Naperville Firefighter's

										95360		Navistar, Inc.		95360 - Navistar, Inc.

										95370		Mundelein FF Pension Fund		95370 - Mundelein FF Pension Fund

										95375		Steve Muss                  		95375 - Steve Muss                  

										95400		Mount St. Scholastica       		95400 - Mount St. Scholastica       

										95530		New Island Investors LP     		95530 - New Island Investors LP     

										95543		New Mexico PERA             		95543 - New Mexico PERA             

										95545		New Orleans ILA             		95545 - New Orleans ILA             

										95547		New Hampshire Retirement Sys		95547 - New Hampshire Retirement Sys

										95550		New Port Richey Fire Pension		95550 - New Port Richey Fire Pension

										95600		New World Symphony          		95600 - New World Symphony          

										95620		NJ Transit Union Retire Plan		95620 - NJ Transit Union Retire Plan

										95795		Normal FF Pension Fund		95795 - Normal FF Pension Fund

										95796		Normal Police Pension		95796 - Normal Police Pension

										95800		Northampton Cty Empl Ret    		95800 - Northampton Cty Empl Ret    

										95801		Northampton Hugh Moore      		95801 - Northampton Hugh Moore      

										95802		Northampton Cty - SMID		95802 - Northampton Cty - SMID

										95803		Northampton County - LCV		95803 - Northampton County - LCV

										95804		Northampton Cty-Fixed		95804 - Northampton Cty-Fixed

										95813		NT - American Bar Assoc		95813 - NT - American Bar Assoc

										95815		Northern CA Tile Industry   		95815 - Northern CA Tile Industry   

										95822		NT - Wexler, Robert J.		95822 - NT - Wexler, Robert J.

										95824		NT - AFEBT NSL		95824 - NT - AFEBT NSL

										95825		NT - Army Emergency Relief  		95825 - NT - Army Emergency Relief  

										95826		NT - AFEBT		95826 - NT - AFEBT

										95827		NT - AFGT		95827 - NT - AFGT

										95828		NT - Sun Chemical Retiremnt 		95828 - NT - Sun Chemical Retiremnt 

										95829		NT - Oakleigh Thorne		95829 - NT - Oakleigh Thorne

										95830		Northumberland Cty Empl     		95830 - Northumberland Cty Empl     

										95831		NT - McCormack Trust-G Smith		95831 - NT - McCormack Trust-G Smith

										95832		NT - ALSAM Foundation       		95832 - NT - ALSAM Foundation       

										95833		NT - Wexter Family Trust		95833 - NT - Wexter Family Trust

										95834		NT - E&A Shay		95834 - NT - E&A Shay

										95835		NT - Lauder & Sons          		95835 - NT - Lauder & Sons          

										95836		NT - Pennington Foundation		95836 - NT - Pennington Foundation

										95837		NT - Goldman, Daniel Trust		95837 - NT - Goldman, Daniel Trust

										95838		NT - Goldman, William Trust		95838 - NT - Goldman, William Trust

										95839		NT - Goldman, Alice Trust		95839 - NT - Goldman, Alice Trust

										95840		NT - Lauder and Sons Tr # 2 		95840 - NT - Lauder and Sons Tr # 2 

										95841		NT - Engelstad Family Fdn   		95841 - NT - Engelstad Family Fdn   

										95842		NT - McCormack Trust-W Smith		95842 - NT - McCormack Trust-W Smith

										95843		NT - duPont, Jessie		95843 - NT - duPont, Jessie

										95844		NT - Patterson Foundation		95844 - NT - Patterson Foundation

										95846		NT - Bristlecone Investments		95846 - NT - Bristlecone Investments

										95847		NT - Little Harbor		95847 - NT - Little Harbor

										95850		Northumberland Cty - Eqy    		95850 - Northumberland Cty - Eqy    

										95851		Northumberland Cty - Fixed  		95851 - Northumberland Cty - Fixed  

										95852		NT - Avalon Investments, LP		95852 - NT - Avalon Investments, LP

										95853		NT - Biltmore Investments		95853 - NT - Biltmore Investments

										95854		NT - Northwoodside Invest		95854 - NT - Northwoodside Invest

										95855		NT - Shoreside Investments		95855 - NT - Shoreside Investments

										95900		Nuns - CCSF                 		95900 - Nuns - CCSF                 

										95903		Nuns - Plant                		95903 - Nuns - Plant                

										95905		Nuns - Health               		95905 - Nuns - Health               

										95950		NEW YORK POWER AUTHORITY    		95950 - NEW YORK POWER AUTHORITY    

										95955		NY Power NDT		95955 - NY Power NDT

										96000		Oakland County Employee Ret 		96000 - Oakland County Employee Ret 

										96001		Oakland County VEBA         		96001 - Oakland County VEBA         

										96002		Oakland Cty Road Commission 		96002 - Oakland Cty Road Commission 

										96003		Oakland Cty. Retiree Trust  		96003 - Oakland Cty. Retiree Trust  

										96004		Oakland County Superseding		96004 - Oakland County Superseding

										96005		OCAI/1995 LP                		96005 - OCAI/1995 LP                

										96009		NT - Walter, Peter		96009 - NT - Walter, Peter

										96010		OCHN		96010 - OCHN

										96011		OCHN Internal Services		96011 - OCHN Internal Services

										96013		NT - Parfet, William U.		96013 - NT - Parfet, William U.

										96014		NT - Solutia Inc Savings		96014 - NT - Solutia Inc Savings

										96015		OVHS Education & Endowment  		96015 - OVHS Education & Endowment  

										96016		OVHS POOL B                 		96016 - OVHS POOL B                 

										96017		OVHS POOL C                 		96017 - OVHS POOL C                 

										96018		Oakbrook Terrace Police		96018 - Oakbrook Terrace Police

										96020		Oklahoma UM Diversified Fund		96020 - Oklahoma UM Diversified Fund

										96021		Oklahoma UM Endowment Fund  		96021 - Oklahoma UM Endowment Fund  

										96022		OKLAHOMA UNITED METHODIST   		96022 - OKLAHOMA UNITED METHODIST   

										96025		Oklahoma OMESEGID		96025 - Oklahoma OMESEGID

										96030		OCAI Four 1999 Ltd Partner  		96030 - OCAI Four 1999 Ltd Partner  

										96033		OECI & Misc. Pension        		96033 - OECI & Misc. Pension        

										96040		Ornamental Institute NY     		96040 - Ornamental Institute NY     

										96045		Oakland Cty Empl Retire Sys 		96045 - Oakland Cty Empl Retire Sys 

										96046		Oakland Cty VEBA            		96046 - Oakland Cty VEBA            

										96047		Oakland Cty IRMB		96047 - Oakland Cty IRMB

										96050		Our Lady of the Lake Univ   		96050 - Our Lady of the Lake Univ   

										96054		Oak Park Firefighters		96054 - Oak Park Firefighters

										96060		Orange Bowl Committee       		96060 - Orange Bowl Committee       

										96090		Painters & Trades #35       		96090 - Painters & Trades #35       

										96091		Painters & Trades # 35 SC   		96091 - Painters & Trades # 35 SC   

										96092		Painters 35 FIXED INCOME    		96092 - Painters 35 FIXED INCOME    

										96093		Painters Allied Annuity FD  		96093 - Painters Allied Annuity FD  

										96095		Painters Dist Council 30 Pen		96095 - Painters Dist Council 30 Pen

										96100		PA Boroughs Balanced		96100 - PA Boroughs Balanced

										96105		Palm Tran Inc./ATU 1577 Pen 		96105 - Palm Tran Inc./ATU 1577 Pen 

										96110		PA Boroughs Fixed Income		96110 - PA Boroughs Fixed Income

										96120		Panama City Police Pension  		96120 - Panama City Police Pension  

										96125		Park Ridge Police		96125 - Park Ridge Police

										96132		Parish Medical Ctr Pension  		96132 - Parish Medical Ctr Pension  

										96133		Paris Firefighters		96133 - Paris Firefighters

										96134		Paris Police Pension Fund		96134 - Paris Police Pension Fund

										96140		Pema Foundation             		96140 - Pema Foundation             

										96147		Inner-City Education		96147 - Inner-City Education

										96150		Pasco-Hernando State Col.		96150 - Pasco-Hernando State Col.

										96175		Peacock Foundation Inc.     		96175 - Peacock Foundation Inc.     

										96190		PSAB		96190 - PSAB

										96191		PSAB		96191 - PSAB

										96200		PA Surf Coal Mining Ins Exch		96200 - PA Surf Coal Mining Ins Exch

										96210		PA TAP                      		96210 - PA TAP                      

										96250		Greater PA Carpenters Med   		96250 - Greater PA Carpenters Med   

										96265		PA CHAMBER BUSINESS INDUSTRY		96265 - PA CHAMBER BUSINESS INDUSTRY

										96270		Penn State Univ-Agg		96270 - Penn State Univ-Agg

										96272		Penn State Univ-Int GC		96272 - Penn State Univ-Int GC

										96275		PSAB		96275 - PSAB

										96282		PA Counties Risk Pool		96282 - PA Counties Risk Pool

										96283		PELICAN Insurance		96283 - PELICAN Insurance

										96284		PA Counties Workers' Comp.		96284 - PA Counties Workers' Comp.

										96290		PBGC		96290 - PBGC

										96300		Perry Cty Empl Ret          		96300 - Perry Cty Empl Ret          

										96350		Philadelphia Gas Works      		96350 - Philadelphia Gas Works      

										96360		co		96360 - co

										96400		Pitcairn-Crabbe Foundation		96400 - Pitcairn-Crabbe Foundation

										96410		Pipefitters Local 120 Pnsn  		96410 - Pipefitters Local 120 Pnsn  

										96420		Newport News Retirement		96420 - Newport News Retirement

										96450		PG Publishing Co. Merged		96450 - PG Publishing Co. Merged

										96500		Plasterers & Cement #526		96500 - Plasterers & Cement #526

										96525		Plasterers & Cement #31		96525 - Plasterers & Cement #31

										96550		Plant City Safety Empl Ret  		96550 - Plant City Safety Empl Ret  

										96551		Plant City Safety Emply. ST		96551 - Plant City Safety Emply. ST

										96580		Pleasant Hills Empl Ret     		96580 - Pleasant Hills Empl Ret     

										96581		Pleasant Hills Police Ret   		96581 - Pleasant Hills Police Ret   

										96591		Plumbers #27 Pension		96591 - Plumbers #27 Pension

										96593		PLUMBERS LOCAL 24 PENSION   		96593 - PLUMBERS LOCAL 24 PENSION   

										96594		Plumbers Local #14 Pension		96594 - Plumbers Local #14 Pension

										96595		Plumbers Local #24 Pension		96595 - Plumbers Local #24 Pension

										96600		P & P #152 Pension Trust		96600 - P & P #152 Pension Trust

										96601		P & P #152 Annuity		96601 - P & P #152 Annuity

										96610		P & P #490 Pension		96610 - P & P #490 Pension

										96612		P & P #490 Profit Sharing		96612 - P & P #490 Profit Sharing

										96650		Pittsburgh Pension Plan     		96650 - Pittsburgh Pension Plan     

										96690		P & P Local #354 Pension    		96690 - P & P Local #354 Pension    

										96694		Plumbers #625		96694 - Plumbers #625

										96695		Plumbers Local Union #16 Pen		96695 - Plumbers Local Union #16 Pen

										96696		Plumbers Local #625		96696 - Plumbers Local #625

										96700		P & S #83 Pension		96700 - P & S #83 Pension

										96703		P & S Local #47 Pension Fund		96703 - P & S Local #47 Pension Fund

										96710		P & S Local #521 Pension    		96710 - P & S Local #521 Pension    

										96750		P & S #73 Pension		96750 - P & S #73 Pension

										96780		Port Authority of AGH Equity		96780 - Port Authority of AGH Equity

										96781		Port Authority of AGH Fixed		96781 - Port Authority of AGH Fixed

										96782		Port Orange Fire & Rescue   		96782 - Port Orange Fire & Rescue   

										96783		Port Orange		96783 - Port Orange

										96800		Potter Cty Empl Ret         		96800 - Potter Cty Empl Ret         

										96801		PHP		96801 - PHP

										96802		PHS		96802 - PHS

										96805		Pressmens Publishers		96805 - Pressmens Publishers

										96810		Princeton Theological       		96810 - Princeton Theological       

										96815		Providence Trust            		96815 - Providence Trust            

										96825		PreferredOne CHP		96825 - PreferredOne CHP

										96833		Pueblo of Sandia		96833 - Pueblo of Sandia

										96834		AST NEW DISC AA PORT		96834 - AST NEW DISC AA PORT

										96837		Quebec, University of		96837 - Quebec, University of

										96840		Quality Vision		96840 - Quality Vision

										96845		Raytheon		96845 - Raytheon

										96870		Reinhart Robert A           		96870 - Reinhart Robert A           

										96880		Reserve Township Police		96880 - Reserve Township Police

										96881		Reserve Twp. Non-Uniform PP		96881 - Reserve Twp. Non-Uniform PP

										96890		Riceland Foods Inc.         		96890 - Riceland Foods Inc.         

										96900		Ridley Township Police      		96900 - Ridley Township Police      

										96901		Ridley Township		96901 - Ridley Township

										96920		Rockford Pipe Trades Pension		96920 - Rockford Pipe Trades Pension

										96940		Rogue Valley Medical Center 		96940 - Rogue Valley Medical Center 

										96950		Rochester Police Pension		96950 - Rochester Police Pension

										96952		Rochester, Borough of		96952 - Rochester, Borough of

										96956		Rock Island Police		96956 - Rock Island Police

										96959		Roland Park Place		96959 - Roland Park Place

										96960		Rolling Meadows Firefighters		96960 - Rolling Meadows Firefighters

										96962		Rolling Meadows Police		96962 - Rolling Meadows Police

										96963		Robert B Fay Jr             		96963 - Robert B Fay Jr             

										96964		Shawn & Heidi Fay           		96964 - Shawn & Heidi Fay           

										96970		Ronald McDonald House/Indian		96970 - Ronald McDonald House/Indian

										96971		Ronald McDonald House (II)		96971 - Ronald McDonald House (II)

										96980		Roofers #30 Pension		96980 - Roofers #30 Pension

										96981		Roofers #30 Annuity		96981 - Roofers #30 Annuity

										97000		Roofers #88 Pension         		97000 - Roofers #88 Pension         

										97010		Rosati, Robert S.		97010 - Rosati, Robert S.

										97030		Ross Township SC		97030 - Ross Township SC

										97032		Ross Township FI		97032 - Ross Township FI

										97033		Ross Township               		97033 - Ross Township               

										97034		Ross Twp Muni Emp Pension   		97034 - Ross Twp Muni Emp Pension   

										97035		Ross Township Police Pension		97035 - Ross Township Police Pension

										97050		Roofers & Waterproofers #37		97050 - Roofers & Waterproofers #37

										97070		Pleasant Rowland Foundation		97070 - Pleasant Rowland Foundation

										97071		Pleasant T Rowland Revocable		97071 - Pleasant T Rowland Revocable

										97080		Royal Oak, City of		97080 - Royal Oak, City of

										97085		RPM Inc.                    		97085 - RPM Inc.                    

										97090		St. Anthony's Medical Center		97090 - St. Anthony's Medical Center

										97093		St Charles Firefighters PENS		97093 - St Charles Firefighters PENS

										97094		St Charles Police Pension   		97094 - St Charles Police Pension   

										97099		St. Francis University		97099 - St. Francis University

										97100		Schenk Kathleen H. Annuity  		97100 - Schenk Kathleen H. Annuity  

										97101		St. Mary's Police Pension   		97101 - St. Mary's Police Pension   

										97102		St. Mary's Non-Uniformed Pns		97102 - St. Mary's Non-Uniformed Pns

										97200		SEIU #144 Nursing Home      		97200 - SEIU #144 Nursing Home      

										97300		Sacred Heart Hospital       		97300 - Sacred Heart Hospital       

										97310		Saginaw Police & Fire Pen   		97310 - Saginaw Police & Fire Pen   

										97315		Ohio School Employees		97315 - Ohio School Employees

										97320		School Sisters of Notre Dame		97320 - School Sisters of Notre Dame

										97322		School Sisters of ND Japan		97322 - School Sisters of ND Japan

										97330		Santa Rosa Children's Hosp. 		97330 - Santa Rosa Children's Hosp. 

										97335		Semmes Bowen & Semmes		97335 - Semmes Bowen & Semmes

										97338		Schuylkill County		97338 - Schuylkill County

										97400		Shadyside Presbyterian		97400 - Shadyside Presbyterian

										97401		Shadyside Presbyterian Rstrc		97401 - Shadyside Presbyterian Rstrc

										97402		Shadyside Presbyterian      		97402 - Shadyside Presbyterian      

										97500		Shaler Police Pension       		97500 - Shaler Police Pension       

										97501		Shaler Union Pension        		97501 - Shaler Union Pension        

										97502		Shaler Non-Union Pension    		97502 - Shaler Non-Union Pension    

										97550		Shapiro Stanley I & Carol E 		97550 - Shapiro Stanley I & Carol E 

										97560		Sharpsburg Police Pension		97560 - Sharpsburg Police Pension

										97600		Sharon Regional Health Sys  		97600 - Sharon Regional Health Sys  

										97640		Sheet Metal Workers 110 Hlth		97640 - Sheet Metal Workers 110 Hlth

										97645		Sheet Metal Workers #218		97645 - Sheet Metal Workers #218

										97650		Srs of Holy Family-Nazareth		97650 - Srs of Holy Family-Nazareth

										97660		Shor Toby                   		97660 - Shor Toby                   

										97680		Shrewsbury Retirement System		97680 - Shrewsbury Retirement System

										97695		Edgemont Equity LP          		97695 - Edgemont Equity LP          

										97700		Srs of St. Joseph Wichita   		97700 - Srs of St. Joseph Wichita   

										97710		Srs of the Precious Blood   		97710 - Srs of the Precious Blood   

										97712		Srs of the Precious Bld Fixe		97712 - Srs of the Precious Bld Fixe

										97720		Sisters Holy Fam Nazareth   		97720 - Sisters Holy Fam Nazareth   

										97730		Srs. of St. Francis         		97730 - Srs. of St. Francis         

										97750		Srs of St Joseph Master Fund		97750 - Srs of St Joseph Master Fund

										97751		Srs of St Joseph of Nazareth		97751 - Srs of St Joseph of Nazareth

										97790		Soc of Holy Child Jesus		97790 - Soc of Holy Child Jesus

										97791		Soc of Holy Child Jesus Ret 		97791 - Soc of Holy Child Jesus Ret 

										97792		SW Ohio Regl Council of Carp		97792 - SW Ohio Regl Council of Carp

										97800		Somerset Cty Empl Ret       		97800 - Somerset Cty Empl Ret       

										97805		SW Comm Health Sys Board SI 		97805 - SW Comm Health Sys Board SI 

										97806		SW Comm Health Sys Long Term		97806 - SW Comm Health Sys Long Term

										97807		SW Comm Health Sys Ret      		97807 - SW Comm Health Sys Ret      

										97811		Steamfitters #449 Pen - EQ		97811 - Steamfitters #449 Pen - EQ

										97813		Steamfitters Local 420 Pens 		97813 - Steamfitters Local 420 Pens 

										97814		Steamfitters Loc 420 Welfare		97814 - Steamfitters Loc 420 Welfare

										97815		Steamfitters #449 Retirement		97815 - Steamfitters #449 Retirement

										97816		Steamfitters #449 Pen - FI		97816 - Steamfitters #449 Pen - FI

										97817		Steamfitters Industry		97817 - Steamfitters Industry

										97818		STA ILA Baltimore Pension   		97818 - STA ILA Baltimore Pension   

										97819		STA ILA Baltimore Benefits  		97819 - STA ILA Baltimore Benefits  

										97820		Local 1102 Storeworkers Ret 		97820 - Local 1102 Storeworkers Ret 

										97821		Stonehouse Point LLC		97821 - Stonehouse Point LLC

										97825		Steel Institute NY          		97825 - Steel Institute NY          

										97828		STA ILA Pen Transition		97828 - STA ILA Pen Transition

										97829		STA ILA Benefits Transition		97829 - STA ILA Benefits Transition

										97835		Stroock Stroock & Lavan     		97835 - Stroock Stroock & Lavan     

										97839		Stumart Partners            		97839 - Stumart Partners            

										97840		Sumter Electric Coop        		97840 - Sumter Electric Coop        

										97844		Suburban General Hospital-EQ		97844 - Suburban General Hospital-EQ

										97845		Suburban General Hospital-FX		97845 - Suburban General Hospital-FX

										97850		Susquehanna Cty Empl Ret		97850 - Susquehanna Cty Empl Ret

										97851		Susquehanna Health System		97851 - Susquehanna Health System

										97852		Susquehanna Health Insurance		97852 - Susquehanna Health Insurance

										97853		Susquehanna Health NUFIC		97853 - Susquehanna Health NUFIC

										97855		Superior Insurance          		97855 - Superior Insurance          

										97860		Taunton Contributory Ret		97860 - Taunton Contributory Ret

										97875		Tift Regional Medical Equity		97875 - Tift Regional Medical Equity

										97876		Tift Regional Medical Fixed		97876 - Tift Regional Medical Fixed

										97880		Temple University Foundation		97880 - Temple University Foundation

										97881		Temple University Hospital		97881 - Temple University Hospital

										97882		Temple University Affiliated		97882 - Temple University Affiliated

										97883		Temple University Benefit		97883 - Temple University Benefit

										97884		Temple University TUHS		97884 - Temple University TUHS

										97885		Temple - American Oncologic		97885 - Temple - American Oncologic

										97886		Temple - Jeanes Hospital		97886 - Temple - Jeanes Hospital

										97887		Temple - Episcopal Hospital		97887 - Temple - Episcopal Hospital

										97888		TUHS Loan Proceeds		97888 - TUHS Loan Proceeds

										97889		Temple-ICR		97889 - Temple-ICR

										97890		Tinicum Twp Police          		97890 - Tinicum Twp Police          

										97891		Tinicum Municipal Empl      		97891 - Tinicum Municipal Empl      

										97892		Temple - AOH		97892 - Temple - AOH

										97900		Trinity Medical Center West 		97900 - Trinity Medical Center West 

										97901		Trinity Hlth Sys Foundation 		97901 - Trinity Hlth Sys Foundation 

										97902		Trinity Tri State Hlth Srvs 		97902 - Trinity Tri State Hlth Srvs 

										97903		Trinity Pension Non-Union   		97903 - Trinity Pension Non-Union   

										97904		Trinity Pension Ohio Nurses 		97904 - Trinity Pension Ohio Nurses 

										97905		Trinity Pension AFSCME/OPEIU		97905 - Trinity Pension AFSCME/OPEIU

										97906		Trinity Med Ctr Fd Dep Core 		97906 - Trinity Med Ctr Fd Dep Core 

										97907		Tri State Hlth Svs Fd Core  		97907 - Tri State Hlth Svs Fd Core  

										97910		Teamsters Local #500		97910 - Teamsters Local #500

										97920		Teamsters Employer 175 & 505		97920 - Teamsters Employer 175 & 505

										97921		Teamsters Local 175 Pension 		97921 - Teamsters Local 175 Pension 

										97922		Teamsters 175-505 Pension SG		97922 - Teamsters 175-505 Pension SG

										97925		SW PA & Maryland Teamsters  		97925 - SW PA & Maryland Teamsters  

										97927		Teamsters Local #491 H&W		97927 - Teamsters Local #491 H&W

										97928		Southern Region of Teamsters		97928 - Southern Region of Teamsters

										97930		Teamsters #210 General		97930 - Teamsters #210 General

										97931		Teamsters #210 Affil Health		97931 - Teamsters #210 Affil Health

										97932		Teamsters #210 Pension		97932 - Teamsters #210 Pension

										97933		Teamsters #210 Annuity		97933 - Teamsters #210 Annuity

										97934		Teamsters #210 Scholarship		97934 - Teamsters #210 Scholarship

										97935		Teamsters #210 Legal		97935 - Teamsters #210 Legal

										97940		Teamsters Local #677		97940 - Teamsters Local #677

										97950		Teamsters Construction Ind  		97950 - Teamsters Construction Ind  

										97953		Teamsters #210 Affiliated		97953 - Teamsters #210 Affiliated

										97955		Teamsters Local #211 Pension		97955 - Teamsters Local #211 Pension

										97957		Teamsters Local #639		97957 - Teamsters Local #639

										97959		Teamsters Local #863 Pension		97959 - Teamsters Local #863 Pension

										97960		Teamsters 731 Pension Plan  		97960 - Teamsters 731 Pension Plan  

										97961		Teamsters 731 Health Welfare		97961 - Teamsters 731 Health Welfare

										97963		Local 731 Garage Attendants		97963 - Local 731 Garage Attendants

										97965		Teamsters Local #819		97965 - Teamsters Local #819

										97970		Texas Medical Liability Tr  		97970 - Texas Medical Liability Tr  

										97975		Teamsters #500 Severance    		97975 - Teamsters #500 Severance    

										97980		TMT & BT Annuity Pension    		97980 - TMT & BT Annuity Pension    

										97985		Towson UF Endowment AGG		97985 - Towson UF Endowment AGG

										97986		Towson UF Endowment SGC		97986 - Towson UF Endowment SGC

										97987		Towson UF Operating SGC		97987 - Towson UF Operating SGC

										97990		TTC Collective Inv Fund     		97990 - TTC Collective Inv Fund     

										97991		TTC Common Trust Fund       		97991 - TTC Common Trust Fund       

										97992		TTC - DVR Family Trust		97992 - TTC - DVR Family Trust

										97993		TTC - Jane Flato Smith Fmly		97993 - TTC - Jane Flato Smith Fmly

										97994		TTC Smith Trust 2 FBO Edward		97994 - TTC Smith Trust 2 FBO Edward

										97995		TTC - Mary Louise Flato		97995 - TTC - Mary Louise Flato

										98000		Tioga Cty Empl Ret		98000 - Tioga Cty Empl Ret

										98100		Uniontown Health Resources  		98100 - Uniontown Health Resources  

										98110		UFCW 227 Pension Fund       		98110 - UFCW 227 Pension Fund       

										98115		USW America Staff		98115 - USW America Staff

										98116		USW Strike & Defense		98116 - USW Strike & Defense

										98117		USW General		98117 - USW General

										98118		USW Postretirement		98118 - USW Postretirement

										98119		USW Education		98119 - USW Education

										98120		USW District #7             		98120 - USW District #7             

										98123		US Army Dental Trust		98123 - US Army Dental Trust

										98125		UAW Allis Chalmers		98125 - UAW Allis Chalmers

										98140		USM Foundation		98140 - USM Foundation

										98150		Una Chapman Cox Foundation  		98150 - Una Chapman Cox Foundation  

										98160		United Scenic Artists       		98160 - United Scenic Artists       

										98170		Union Dale Cemetery		98170 - Union Dale Cemetery

										98172		Union Mutual Pension		98172 - Union Mutual Pension

										98175		Upper Peninsula P&P Pension 		98175 - Upper Peninsula P&P Pension 

										98176		Upstate Medical Ret Plan		98176 - Upstate Medical Ret Plan

										98177		Upstate Sustaining IGC		98177 - Upstate Sustaining IGC

										98178		Upstate Sustaining Short		98178 - Upstate Sustaining Short

										98200		United Stars Holdings Inc.		98200 - United Stars Holdings Inc.

										98205		Urban Land Inst Foundation  		98205 - Urban Land Inst Foundation  

										98206		Urban Land Institute Fund   		98206 - Urban Land Institute Fund   

										98207		Urban Land Inst Loan Accts  		98207 - Urban Land Inst Loan Accts  

										98210		Ursuline Srs of Cleveland		98210 - Ursuline Srs of Cleveland

										98215		VACo/VML Pooled OPEB Trust		98215 - VACo/VML Pooled OPEB Trust

										98216		Vanderburgh County Sherriff 		98216 - Vanderburgh County Sherriff 

										98220		Vernon Hills Police Pension 		98220 - Vernon Hills Police Pension 

										98222		Village of Milan Police		98222 - Village of Milan Police

										98224		Village of Palatine Police		98224 - Village of Palatine Police

										98225		Ascension Healthcare		98225 - Ascension Healthcare

										98230		Volvo Group Retire Trust    		98230 - Volvo Group Retire Trust    

										98250		Urbana Illinois Police      		98250 - Urbana Illinois Police      

										98259		Valley Hospital Association,		98259 - Valley Hospital Association,

										98270		VGM Group, Inc.		98270 - VGM Group, Inc.

										98275		W. Jerome Frautschi		98275 - W. Jerome Frautschi

										98277		W. Jerome Frautschi GRAT 3		98277 - W. Jerome Frautschi GRAT 3

										98278		W. Jerome Frautschi Grat 6		98278 - W. Jerome Frautschi Grat 6

										98300		Warren Cty Empl Ret         		98300 - Warren Cty Empl Ret         

										98310		WakeMed		98310 - WakeMed

										98311		WakeMed Operating ST Fixed		98311 - WakeMed Operating ST Fixed

										98312		WakeMed Short Term Fixed 2		98312 - WakeMed Short Term Fixed 2

										98379		Mid-Atlantic Carp Health    		98379 - Mid-Atlantic Carp Health    

										98380		Mid-Atlantic Carp Pension   		98380 - Mid-Atlantic Carp Pension   

										98400		Washington Cty Empl Ret     		98400 - Washington Cty Empl Ret     

										98405		Washington Hospital Dep FD  		98405 - Washington Hospital Dep FD  

										98420		Washington DC Cement Masons 		98420 - Washington DC Cement Masons 

										98421		Wash. DC Cement Masons Fixed		98421 - Wash. DC Cement Masons Fixed

										98450		Waterford Township Empl Ret 		98450 - Waterford Township Empl Ret 

										98458		Harry S. Tack FIXED		98458 - Harry S. Tack FIXED

										98460		Watson Institute            		98460 - Watson Institute            

										98461		Harry Tack Watson FDN		98461 - Harry Tack Watson FDN

										98462		DT Watson Rehab Hospital		98462 - DT Watson Rehab Hospital

										98470		Warehouse Employees #730		98470 - Warehouse Employees #730

										98471		Warehouse #730 Illiquid		98471 - Warehouse #730 Illiquid

										98500		Wayne Cty Empl Ret          		98500 - Wayne Cty Empl Ret          

										98502		Wilkinsburg Employee's Pensi		98502 - Wilkinsburg Employee's Pensi

										98503		Wilkinsburg Firefighters Pen		98503 - Wilkinsburg Firefighters Pen

										98504		Wilkinsburg Police Pension		98504 - Wilkinsburg Police Pension

										98525		WEA Insurance		98525 - WEA Insurance

										98530		City of Wheaton		98530 - City of Wheaton

										98600		Weirton WV Fire Pension		98600 - Weirton WV Fire Pension

										98601		Weirton WV Police Pension		98601 - Weirton WV Police Pension

										98650		W. Buffalo Non-Uniformed Pns		98650 - W. Buffalo Non-Uniformed Pns

										98651		W. Buffalo R. Lohr Pension  		98651 - W. Buffalo R. Lohr Pension  

										98700		W Penn Allegheny Health Sys 		98700 - W Penn Allegheny Health Sys 

										98701		W Penn Agh Health Sys Fixed 		98701 - W Penn Agh Health Sys Fixed 

										98702		West Penn Hospital Funded   		98702 - West Penn Hospital Funded   

										98703		West Penn Hosp Foundation		98703 - West Penn Hosp Foundation

										98706		WPA Electrical Insurance		98706 - WPA Electrical Insurance

										98708		WPA Electrical Pension		98708 - WPA Electrical Pension

										98710		WPA School for the Blind    		98710 - WPA School for the Blind    

										98711		WPA School for the Deaf     		98711 - WPA School for the Deaf     

										98712		WPA School Blind Child. SCC		98712 - WPA School Blind Child. SCC

										98730		WV Laborers Pension		98730 - WV Laborers Pension

										98731		WV Laborers Welfare		98731 - WV Laborers Welfare

										98732		WV Laborers Profit Sharing  		98732 - WV Laborers Profit Sharing  

										98740		WV P & S Welfare		98740 - WV P & S Welfare

										98742		WV Pipe Trades		98742 - WV Pipe Trades

										98743		P & P Local 152 Annuity     		98743 - P & P Local 152 Annuity     

										98744		P & P Local 152 Pension     		98744 - P & P Local 152 Pension     

										98745		WV P & S Trust Fund         		98745 - WV P & S Trust Fund         

										98760		WPA School - Blind Children		98760 - WPA School - Blind Children

										98797		Eleanor F Werra Rev Trust   		98797 - Eleanor F Werra Rev Trust   

										98800		Westfall Sandra K.          		98800 - Westfall Sandra K.          

										98850		Westmoreland Cty Empl Ret   		98850 - Westmoreland Cty Empl Ret   

										98860		Westmoreland Hosp Fnd Deprec		98860 - Westmoreland Hosp Fnd Deprec

										98865		Westmoreland Hosp Defind Ben		98865 - Westmoreland Hosp Defind Ben

										98890		Wheeling Municipal Empl Ret 		98890 - Wheeling Municipal Empl Ret 

										98891		Wheeling Firemens Pension   		98891 - Wheeling Firemens Pension   

										98892		Wheeling Police Pension     		98892 - Wheeling Police Pension     

										99000		Williamsport Offcrs & Empl  		99000 - Williamsport Offcrs & Empl  

										99002		Williamsport Fire           		99002 - Williamsport Fire           

										99004		Williamsport Police         		99004 - Williamsport Police         

										99020		Western Springs Police Pen		99020 - Western Springs Police Pen

										99025		Winnetka Firefighters'		99025 - Winnetka Firefighters'

										99026		Winnetka Police		99026 - Winnetka Police

										99150		Wilson Barry L. M.D.        		99150 - Wilson Barry L. M.D.        

										99170		Winston-Salem               		99170 - Winston-Salem               

										99175		Winston-Salem Reserve 2		99175 - Winston-Salem Reserve 2

										99200		Wyoming Cty Empl Ret		99200 - Wyoming Cty Empl Ret

										99250		The Woodlands Foundation    		99250 - The Woodlands Foundation    

										99300		Wyoming County Empl Ret     		99300 - Wyoming County Empl Ret     

										99301		Wyoming County		99301 - Wyoming County

										99350		Wyoming State Treasurer's		99350 - Wyoming State Treasurer's

										99351		Wyoming  Non-Managed		99351 - Wyoming  Non-Managed

										99352		WILD - Non Managed		99352 - WILD - Non Managed

										99353		WYLONG- Non Managed		99353 - WYLONG- Non Managed

										99650		York County Employees		99650 - York County Employees

										99680		Yuhasz George A. & Janet    		99680 - Yuhasz George A. & Janet    

										99800		POWER                       		99800 - POWER                       

										99900		Zoar Home Endowment		99900 - Zoar Home Endowment

										99999		TEST Preferred Account		99999 - TEST Preferred Account
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				code		Cash (%)		Nominal Tsy (%)		Tips (%)		Total Treasury  (%)		Agency (%)		Supranationals (%)		Sovereign (%)		Local Authority (%)		Industrials (%)		Financials (%)		Utilities (%)		Total Corporates (%)		MBS - Passthru (%)		MBS - ARM (%)		CMO (%)		ABS (%)		CMBS (%)		ETF or Mutual Fund (%)		TOTAL (%)		MV		# of Issues		Avg Coupon		Avg Quality		Maturity Yrs		Avg Maturity		Current Yield		YTM		YTW		Modified Duration		Spread Duration		Effective Duration		Convexity		Avg Price		OAS		Cash (%)2		Treasury (%)		Agency (%)3		AAA (%)		AAA Total (%)		AA (%)		A (%)		BBB (%)		BB (%)		B (%)		CCC (%)		CC (%)		C (%)		Default (%)		NA (%)		Quality TOTAL (%)		AVG LIFE (0-2.99 Yrs)		AVG LIFE (3-4.99 Yrs)		AVG LIFE (5-6.99 Yrs)		AVG LIFE (7-9.99 Yrs)		AVG LIFE (10-19.99 Yrs)		AVG LIFE (> 20 Yrs)		AC (0-0.99)		AC (1-1.99)		AC (2-2.99)		AC (3-3.99)		AC (4-4.99)		AC (5-5.99)		AC (6-6.99)		AC (7-7.99)		AC (8-8.99)		AC (9-9.99)		AC (10-14.99)		AC (> 15)		ED (< 0)		ED (0-0.99)		ED (1-1.99)		ED (2-2.99)		ED (3-3.99)		ED (4-4.99)		ED (5-5.99)		ED (6-6.99)		ED (7-7.99)		ED (8-8.99)		ED (9-9.99)		ED (> 10)		CED (<0)		CED (0-0.99)		CED (1-1.99)		CED (2-2.99)		CED (3-3.99)		CED (4-4.99)		CED (5-5.99)		CED (6-6.99)		CED (7-7.99)		CED (8-8.99)		CED (9-9.99)		CED (> 10)		Contribution - Cash		Contribution - Nominal Tsy		Contribution - TIPS		Contribution - Treasury TOTAL		Contribution - Agency		Contribution - Supra		Contribution - Sovereign		Contribution - Local Authority		Contribution - Industrials		Contribution - Financials		Contribution - Utilities		Contribution - Corporates TOTAL		Contribution - MBS - Passthru		Contribution - MBS - ARM		Contribution - CMO		Contribution - ABS		Contribution - CMBS		Contribution - ETF or Mutual Fund		Contribution - TOTAL		AVG LIFE (0-0.99 Yrs)		AVG LIFE (1-2.99 Yrs)

				27957		0.91		35.49		5.88		41.37		3.99						0		21.89		15.53		2.22		39.64		3.35						10.64		0.1				100						2.602		Aa2		4.493		4.428		2.531		2.014		2.006		4.128		1.986		4.04		0.095		102.867		30		0.91		41.37		3.99		13.89		60.16		8.23		23.25		8.36																100		999		29.42		27.09		12.78						5.88		10.17		49.96		29		4.29		0.46		0.18				0.06										7.96		10.65		16.11		20.37		11.56		14.43		8.77		5.8		4.13		0.22				0		0.321		0.43		0.65		0.822		0.467		0.582		0.354		0.234		0.166		0.008		0		0.001		1.892		0.193		2.085		0.115						0		0.939		0.528		0.098		1.565		0.108						0.166		0				4.04		7.01		23.7





FIC BM

						2		3		4		5		6		7		8		9		10		11		12		13		14		15		16		17		18		19		20		21		22		23		24		25		26		27		28		29		30		31		32		33		34		35		36		37		38		39		40		41		42		43		44		45		46		47		48		49		50		51		52		53		54		55		56		57		58		59		60		61		62		63		64		65		66		67		68		69		70		71		72		73		74		75		76		77		78		79		80		81		82		83		84		85		86		87		88		89		90		91		92		93		94		95		96		97		98		99		100		101		102		103		104		105		106		107		108		109		110		111		112		113		114

				code		Cash (%)		Nominal Tsy (%)		Tips (%)		Total Treasury  (%)		Agency (%)		Supranationals (%)		Sovereign (%)		Local Authority (%)		Industrials (%)		Financials (%)		Utilities (%)		Total Corporates (%)		MBS - Passthru (%)		MBS - ARM (%)		CMO (%)		ABS (%)		CMBS (%)		ETF or Mutual Fund (%)		TOTAL (%)		MV		# of Issues		Avg Coupon		Avg Quality		Maturity Yrs		Avg Maturity		Current Yield		YTM		YTW		Modified Duration		Spread Duration		Effective Duration		Convexity		Avg Price		OAS		Cash (%)2		Treasury (%)		Agency (%)3		AAA (%)		AAA Total (%)		AA (%)		A (%)		BBB (%)		BB (%)		B (%)		CCC (%)		CC (%)		C (%)		Default (%)		NA (%)		Quality TOTAL (%)		AVG LIFE (0-2.99 Yrs)		AVG LIFE (3-4.99 Yrs)		AVG LIFE (5-6.99 Yrs)		AVG LIFE (7-9.99 Yrs)		AVG LIFE (10-19.99 Yrs)		AVG LIFE (> 20 Yrs)		AC (0-0.99)		AC (1-1.99)		AC (2-2.99)		AC (3-3.99)		AC (4-4.99)		AC (5-5.99)		AC (6-6.99)		AC (7-7.99)		AC (8-8.99)		AC (9-9.99)		AC (10-14.99)		AC (> 15)		ED (< 0)		ED (0-0.99)		ED (1-1.99)		ED (2-2.99)		ED (3-3.99)		ED (4-4.99)		ED (5-5.99)		ED (6-6.99)		ED (7-7.99)		ED (8-8.99)		ED (9-9.99)		ED (> 10)		CED (<0)		CED (0-0.99)		CED (1-1.99)		CED (2-2.99)		CED (3-3.99)		CED (4-4.99)		CED (5-5.99)		CED (6-6.99)		CED (7-7.99)		CED (8-8.99)		CED (9-9.99)		CED (> 10)		Contribution - Cash		Contribution - Nominal Tsy		Contribution - TIPS		Contribution - Treasury TOTAL		Contribution - Agency		Contribution - Supra		Contribution - Sovereign		Contribution - Local Authority		Contribution - Industrials		Contribution - Financials		Contribution - Utilities		Contribution - Corporates TOTAL		Contribution - MBS - Passthru		Contribution - MBS - ARM		Contribution - CMO		Contribution - ABS		Contribution - CMBS		Contribution - ETF or Mutual Fund		Contribution - TOTAL		AVG LIFE (0-0.99 Yrs)		AVG LIFE (1-2.99 Yrs)

				BCIGC				61.45				61.45		3.85		2.44		0.96		0.67		17		12.14		1.49		30.63														100		12182245000000		4937		2.646		Aa2		4.292		4.26		2.573		1.941		1.93		3.935		1.565		3.91		0.106		102.942		24				61.45		3.85		0.8		66.1		4.24		13.41		16.25																100		999		27.82		18.52		15.71		0.02				0.03		24.7		47.01		16.93		7.19		2.14		1.13		0.54		0.26		0.05		0.02						0.57		22.34		17.97		15.18		14.29		10.2		9.67		6.38		2.98		0.42				0		0.022		0.873		0.702		0.593		0.558		0.398		0.378		0.249		0.116		0.016		0				2.34				2.34		0.12		0.076		0.044		0.026		0.736		0.499		0.069		1.304														3.91		0.46		37.47






Performance

		C.S. McKee, L.P.																						Asset Allocation																0

		Account Overview																						As of		12/31/19

																																												Fixed?		Y

		Warehouse Employees #730																						Large-Cap Equity				$   - 0				0.00%										Holdings		Net Hidden?		Y						N

																								Small-Cap Equity				$   - 0				0.00%												Bench Hidden?		N						N

																								Fixed Income				$   1,699,556.48				99.69%										Transactions		Other years Hidden?		Y						Y

																								Intl Mutual Fund				$   - 0				0.00%												123119

																								Cash				$   5,311.09				0.31%										Pending Trades						28470

		Client Code:		98470																				Other				$   - 0				0.00%

		As Of Date:		12/31/19																				Total Portfolio:				$   1,704,867.57				100.00%								12 31 2019		FI Characteristics

		Report:		Calendar





		Performance

		As of		12/31/19



		Portfolio Summary - Month-to-Date				Total Portfolio						Large-Cap Equity						Small-Cap Equity						Total Domestic Equity						Fixed Income						Intl Mutual Fund



		Beginning Market Value:				1,959,338.80						- 0						- 0						- 0						1,959,338.80						- 0



		Net Contributions (Distributions):				(257,644.14)						- 0						- 0						- 0						(257,644.14)						- 0



		Income:				4,543.29						- 0						- 0						- 0						4,543.29						- 0



		Market Appreciation (Depreciation):				(1,370.38)						- 0						- 0						- 0						(1,370.38)						- 0



		Ending Market Value:				1,704,867.57						- 0						- 0						- 0						1,704,867.57						- 0



		Dollar-Weighted Return:				0.16%						 -       						 -       						 -       						0.16%						 -       





		Time-Weighted Returns				Total Portfolio						Large-Cap Equity						Small-Cap Equity						Total Domestic Equity						Fixed Income						Intl Mutual Fund

				Performance Start Date:		9/1/10						N/A						N/A						N/A						9/1/10						N/A



														Ex Cash						Ex Cash						Ex Cash						Ex Cash

		MTD		Gross		0.20%						  -  		  -  				  -  		  -  				  -  		  -  				0.20%		0.19%				  -  

				Net		0.18%						  -  		  -  				  -  		  -  				  -  		  -  				0.18%		0.17%				  -  

				Benchmark		0.13%						  -  		  -  				  -  		  -  				  -  		  -  				0.13%		0.13%				  -  

				Value Added (Gross)		0.07%						  -  		  -  				  -  		  -  				  -  		  -  				0.07%		0.06%				  -  



		QTD		Gross		0.49%						  -  		  -  				  -  		  -  				  -  		  -  				0.49%		0.49%				  -  

				Net		0.43%						  -  		  -  				  -  		  -  				  -  		  -  				0.43%		0.43%				  -  

				Benchmark		0.37%						  -  		  -  				  -  		  -  				  -  		  -  				0.37%		0.37%				  -  

				Value Added (Gross)		0.12%						  -  		  -  				  -  		  -  				  -  		  -  				0.12%		0.12%				  -  



		YTD		Gross		7.44%						  -  		  -  				  -  		  -  				  -  		  -  				7.44%		7.44%				  -  

				Net		7.17%						  -  		  -  				  -  		  -  				  -  		  -  				7.17%		7.17%				  -  

				Benchmark		6.80%						  -  		  -  				  -  		  -  				  -  		  -  				6.80%		6.80%				  -  

				Value Added (Gross)		0.64%						  -  		  -  				  -  		  -  				  -  		  -  				0.64%		0.64%				  -  



		1 Year		Gross		7.44%						  -  		  -  				  -  		  -  				  -  		  -  				7.44%		7.44%				  -  

				Net		7.17%						  -  		  -  				  -  		  -  				  -  		  -  				7.17%		7.17%				  -  

				Benchmark		6.80%						  -  		  -  				  -  		  -  				  -  		  -  				6.80%		6.80%				  -  

				Value Added (Gross)		0.64%						  -  		  -  				  -  		  -  				  -  		  -  				0.64%		0.64%				  -  



		2 Year		Gross		4.21%						  -  		  -  				  -  		  -  				  -  		  -  				4.21%		4.17%				  -  

				Net		3.95%						  -  		  -  				  -  		  -  				  -  		  -  				3.95%		3.91%				  -  

				Benchmark		3.80%						  -  		  -  				  -  		  -  				  -  		  -  				3.80%		3.80%				  -  

				Value Added (Gross)		0.41%						  -  		  -  				  -  		  -  				  -  		  -  				0.41%		0.37%				  -  



		3 Year		Gross		3.62%						  -  		  -  				  -  		  -  				  -  		  -  				3.62%		3.58%				  -  

				Net		3.36%						  -  		  -  				  -  		  -  				  -  		  -  				3.36%		3.32%				  -  

				Benchmark		3.24%						  -  		  -  				  -  		  -  				  -  		  -  				3.24%		3.24%				  -  

				Value Added (Gross)		0.38%						  -  		  -  				  -  		  -  				  -  		  -  				0.38%		0.34%				  -  



		4 Year		Gross		3.25%						  -  		  -  				  -  		  -  				  -  		  -  				3.25%		3.22%				  -  

				Net		2.99%						  -  		  -  				  -  		  -  				  -  		  -  				2.99%		2.96%				  -  

				Benchmark		2.95%						  -  		  -  				  -  		  -  				  -  		  -  				2.95%		2.95%				  -  

				Value Added (Gross)		0.30%						  -  		  -  				  -  		  -  				  -  		  -  				0.30%		0.27%				  -  



		5 Year		Gross		2.99%						  -  		  -  				  -  		  -  				  -  		  -  				2.99%		2.98%				  -  

				Net		2.74%						  -  		  -  				  -  		  -  				  -  		  -  				2.74%		2.72%				  -  

				Benchmark		2.57%						  -  		  -  				  -  		  -  				  -  		  -  				2.57%		2.57%				  -  

				Value Added (Gross)		0.42%						  -  		  -  				  -  		  -  				  -  		  -  				0.42%		0.41%				  -  



		6 Year		Gross		2.99%						  -  		  -  				  -  		  -  				  -  		  -  				2.99%		3.00%				  -  

				Net		2.73%						  -  		  -  				  -  		  -  				  -  		  -  				2.73%		2.74%				  -  

				Benchmark		2.66%						  -  		  -  				  -  		  -  				  -  		  -  				2.66%		2.66%				  -  

				Value Added (Gross)		0.33%						  -  		  -  				  -  		  -  				  -  		  -  				0.33%		0.34%				  -  



		7 Year		Gross		2.34%						  -  		  -  				  -  		  -  				  -  		  -  				2.34%		2.35%				  -  

				Net		2.09%						  -  		  -  				  -  		  -  				  -  		  -  				2.09%		2.09%				  -  

				Benchmark		1.98%						  -  		  -  				  -  		  -  				  -  		  -  				1.98%		1.98%				  -  

				Value Added (Gross)		0.36%						  -  		  -  				  -  		  -  				  -  		  -  				0.36%		0.37%				  -  



		8 Year		Gross		2.68%						  -  		  -  				  -  		  -  				  -  		  -  				2.68%		2.70%				  -  

				Net		2.43%						  -  		  -  				  -  		  -  				  -  		  -  				2.43%		2.44%				  -  

				Benchmark		2.26%						  -  		  -  				  -  		  -  				  -  		  -  				2.26%		2.26%				  -  

				Value Added (Gross)		0.42%						  -  		  -  				  -  		  -  				  -  		  -  				0.42%		0.44%				  -  



		9 Year		Gross		3.33%						  -  		  -  				  -  		  -  				  -  		  -  				3.33%		3.38%				  -  

				Net		3.07%						  -  		  -  				  -  		  -  				  -  		  -  				3.07%		3.12%				  -  

				Benchmark		2.86%						  -  		  -  				  -  		  -  				  -  		  -  				2.86%		2.86%				  -  

				Value Added (Gross)		0.47%						  -  		  -  				  -  		  -  				  -  		  -  				0.47%		0.52%				  -  



		10 Year		Gross		0.00%						  -  		  -  				  -  		  -  				  -  		  -  				0.00%		0.00%				  -  

				Net		0.00%						  -  		  -  				  -  		  -  				  -  		  -  				0.00%		0.00%				  -  

				Benchmark		0.00%						  -  		  -  				  -  		  -  				  -  		  -  				0.00%		0.00%				  -  

				Value Added (Gross)		0.00%						  -  		  -  				  -  		  -  				  -  		  -  				0.00%		0.00%				  -  



		ITD		Gross		3.26%						  -  		  -  				  -  		  -  				  -  		  -  				3.26%		3.33%				  -  

				Net		3.00%						  -  		  -  				  -  		  -  				  -  		  -  				3.00%		3.07%				  -  

				Benchmark		2.63%						  -  		  -  				  -  		  -  				  -  		  -  				2.63%		2.63%				  -  

				Value Added (Gross)		0.63%						  -  		  -  				  -  		  -  				  -  		  -  				0.63%		0.70%				  -  





				Benchmark History		Total Portfolio						Large-Cap Equity						Small-Cap Equity						Total Domestic Equity						Fixed Income						Intl Mutual Fund

				8/1/13																										8/1/13						

				BCIGC 100%																										BCIGC 100%						

				9/1/10																										9/1/10						

				BCAGG 100%																										BCAGG 100%						

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				

																																				



&P of &N	


0	0	1699556.4840999993	0	5311.09	0	

Holdings

		C.S. McKee, L.P.

		Account Overview



		Warehouse Employees #730						Back to Performance







		Holdings

		As of		12/31/19

		Product		Cusip		Ticker		Security Name		Issue		Shares		Original Face		Unit Cost		Total Cost		Market Price		Market Value		Accrued Income		Total Value		Percent of Portfolio		Unrealized Gain/Loss		Class		Sector		Industry		Market Cap		SP Rating		SP Rating Date		Moody Rating		Moody Rating Date		Fitch Rating		Fitch Rating Date		Price Source

		Fixed Income		CASH		CASH		CASH		CASH		5,311.09		5,311.09		1		5,311.09		1		5,311.09		- 0		5,311.09		0.31		- 0		Cash		UNCLASSIFIED		UNCLASSIFIED																

		Fixed Income		00206RDQ2		00206RDQ		AT&T INC		 4.250 MAR 01 27		9,000.00		9,000.00		104.545		9,409.07		109.838		9,885.42		128.56		10,013.98		0.59		476.35		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa2		12/31/19		A-		12/31/19		BDG

		Fixed Income		00287YBU2		00287YBU		ABBVIE INC		 2.950 NOV 21 26		7,000.00		7,000.00		99.881		6,991.67		101.816		7,127.12		23.52		7,150.64		0.42		135.45		Fixed Income		Corporates		Industrial				A- 		12/31/19		Baa2		12/31/19						BDG

		Fixed Income		023771R91		023771R9		AMER AIRLINE 16-3 AA		 3.000 OCT 15 28		13,077.91		15,000.00		98.038		12,821.31		101.936		13,331.10		83.93		13,415.02		0.79		509.79		Fixed Income		Corporates		Industrial				AA+		12/31/19		Aa3		12/31/19						BDG

		Fixed Income		02665WCZ2		02665WCZ		AMERICAN HONDA FIN C		 2.400 JUN 27 24		5,000.00		5,000.00		99.775		4,988.75		101.119		5,055.95		1.67		5,057.62		0.30		67.20		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19						BDG

		Fixed Income		03066NAE4		03066NAE		AMERICREDIT AUTO REC		 2.130 JUL 18 25		22,000.00		22,000.00		99.987		21,997.21		99.778		21,951.16		18.22		21,969.38		1.29		(46.05)		Fixed Income		Asset Backed Securities		Non US Agency ABS				AA+		12/31/19										BDG

		Fixed Income		031162CJ7		031162CJ		AMGEN INC		 2.600 AUG 19 26		8,000.00		8,000.00		94.682		7,574.56		101.313		8,105.04		76.84		8,181.88		0.48		530.48		Fixed Income		Corporates		Industrial				A-		12/31/19		Baa1		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		927804FU3		927804FU		VIRGINIA ELEC & PWR		 3.150 JAN 15 26		11,000.00		11,000.00		97.121		10,683.32		104.549		11,500.39		160.74		11,661.13		0.68		817.07		Fixed Income		Corporates		Utility				BBB+		12/31/19		A2		12/31/19		A		12/31/19		BDG

		Fixed Income		94974BGP9		94974BGP		WELLS FARGO CO MTN B		 3.550 SEP 29 25		18,000.00		18,000.00		106.558		19,180.44		106.19		19,114.20		165.08		19,279.28		1.13		(66.24)		Fixed Income		Corporates		Financial				A-		12/31/19		A2		12/31/19		A+		12/31/19		OVR

		Fixed Income		949763UY0		949763UY		WELLS FARGO BANK NAT		 3.500 NOV 09 23		25,000.00		25,000.00		99.625		24,906.25		105.352		26,338.00		55.14		26,393.14		1.55		1,431.75		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		961214DS9		961214DS		WESTPAC BKG CORP		 2.750 JAN 11 23		8,000.00		8,000.00		99.899		7,991.92		101.894		8,151.52		104.50		8,256.02		0.48		159.60		Fixed Income		Corporates		Financial				AA-		12/31/19		Aa3		12/31/19		AA-		12/31/19		BDG

		Fixed Income		981464HF0		981464HF		WORLD FIN NET CCMT		 2.210 JUL 15 26		5,000.00		5,000.00		99.992		4,999.58		100.139		5,006.95		5.22		5,012.17		0.29		7.37		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		98163BAC6		98163BAC		WORLD OMNI SELECT AU		 2.000 AUG 15 24		20,000.00		20,000.00		99.991		19,998.26		99.8		19,960.00		18.89		19,978.89		1.17		(38.26)		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		912828V98		912828V9		UNITED STATES TREAS		 2.250 FEB 15 27		20,000.00		20,000.00		103.762		20,752.34		102.828		20,565.60		169.97		20,735.57		1.22		(186.74)		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		912828VS6		912828VS		UNITED STATES TREAS		 2.500 AUG 15 23		9,000.00		9,000.00		101.423		9,128.04		102.996		9,269.64		84.99		9,354.63		0.55		141.60		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828WZ9		912828WZ		UNITED STATES TREAS		 1.750 APR 30 22		36,000.00		36,000.00		100.268		36,096.31		100.391		36,140.76		107.31		36,248.07		2.13		44.45		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		912828YB0		912828YB		UNITED STATES TREAS		 1.625 AUG 15 29		24,000.00		24,000.00		100.005		24,001.24		97.496		23,399.04		147.31		23,546.35		1.38		(602.20)		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828YS3		912828YS		UNITED STATES TREAS		 1.750 NOV 15 29		3,000.00		3,000.00		99.143		2,974.30		98.57		2,957.10		6.78		2,963.88		0.17		(17.20)		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		92343VDY7		92343VDY		VERIZON COMMUNICATIO		 4.125 MAR 16 27		6,000.00		6,000.00		111.034		6,662.04		111.024		6,661.44		72.88		6,734.32		0.40		(0.60)		Fixed Income		Corporates		Industrial				BBB+		12/31/19		Baa1		12/31/19		A-		12/31/19		BDG

		Fixed Income		912828M49		912828M4		UNITED STATES TREAS		 1.875 OCT 31 22		15,000.00		15,000.00		97.06		14,558.98		100.746		15,111.90		47.91		15,159.81		0.89		552.92		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828N71		912828N7		UNITED STATES TREAS		 0.625 JAN 15 26		11,912.67		11,000.00		103.594		12,340.78		103.14844		12,287.73		34.39		12,322.13		0.72		(53.05)		Fixed Income		US Treasuries		US Treasury Inflation Index				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		912828P79		912828P7		UNITED STATES TREAS		 1.500 FEB 28 23		26,000.00		26,000.00		97.83		25,435.68		99.652		25,909.52		129.28		26,038.80		1.53		473.84		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828RC6		912828RC		UNITED STATES TREAS		 2.125 AUG 15 21		27,000.00		27,000.00		100.793		27,214.10		100.836		27,225.72		216.72		27,442.44		1.61		11.62		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828SA9		912828SA		UNITED STATES TREAS		 0.125 JAN 15 22		9,095.44		8,000.00		99.621		9,060.98		99.9961		9,095.09		5.25		9,100.34		0.53		34.11		Fixed Income		US Treasuries		US Treasury Inflation Index				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		912828U24		912828U2		UNITED STATES TREAS		 2.000 NOV 15 26		65,000.00		65,000.00		97.005		63,053.06		101.16		65,754.00		167.86		65,921.86		3.87		2,700.94		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128285T3		9128285T		UNITED STATES TREAS		 2.625 DEC 31 25		51,000.00		51,000.00		104.03		53,055.11		104.879		53,488.29		3.68		53,491.97		3.14		433.18		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128285U0		9128285U		UNITED STATES TREAS		 2.625 DEC 31 23		9,000.00		9,000.00		100.867		9,078.02		103.731		9,335.79		0.65		9,336.44		0.55		257.77		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128286A3		9128286A		UNITED STATES TREAS		 2.625 JAN 31 26		48,000.00		48,000.00		101.763		48,846.13		104.895		50,349.60		527.28		50,876.88		2.98		1,503.47		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128286G0		9128286G		UNITED STATES TREAS		 2.375 FEB 29 24		10,000.00		10,000.00		102.518		10,251.81		102.852		10,285.20		78.73		10,363.93		0.61		33.39		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128286T2		9128286T		UNITED STATES TREAS		 2.375 MAY 15 29		18,000.00		18,000.00		103.126		18,562.71		104.012		18,722.16		55.20		18,777.36		1.10		159.45		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		912828B25		912828B2		UNITED STATES TREAS		 0.625 JAN 15 24		59,553.36		54,000.00		102.007		60,748.84		102.1914		60,858.41		171.94		61,030.36		3.58		109.57		Fixed Income		US Treasuries		US Treasury Inflation Index				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		9128282P4		9128282P		UNITED STATES TREAS		 1.875 JUL 31 22		29,000.00		29,000.00		100.676		29,195.98		100.707		29,205.03		227.55		29,432.58		1.73		9.05		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128283D0		9128283D		UNITED STATES TREAS		 2.250 OCT 31 24		25,000.00		25,000.00		100.065		25,016.26		102.617		25,654.25		95.81		25,750.06		1.51		637.99		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128283F5		9128283F		UNITED STATES TREAS		 2.250 NOV 15 27		25,000.00		25,000.00		99.816		24,954.06		102.844		25,711.00		72.63		25,783.63		1.51		756.94		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128283V0		9128283V		UNITED STATES TREAS		 2.500 JAN 31 25		30,000.00		30,000.00		104.188		31,256.52		103.922		31,176.60		313.86		31,490.46		1.85		(79.92)		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		9128285M8		9128285M		UNITED STATES TREAS		 3.125 NOV 15 28		49,000.00		49,000.00		107.389		52,620.39		110.047		53,923.03		197.72		54,120.75		3.17		1,302.64		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		OVR

		Fixed Income		9128285P1		9128285P		UNITED STATES TREAS		 2.875 NOV 30 23		4,000.00		4,000.00		103.59		4,143.60		104.598		4,183.92		9.48		4,193.40		0.25		40.32		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		90276EAA5		90276EAA		UBS COML MTG TR		 1.887 JUN 17 50		4,433.87		10,000.00		99.998		4,433.77		99.692		4,420.21		7.20		4,427.42		0.26		(13.56)		Fixed Income		Commercial MBS		Non US Agency CMBS								Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		90348JJQ4		90348JJQ		UBS BK USA SALT LAKE		 2.900 APR 03 24		18,000.00		18,000.00		99.625		17,932.50		103.295		18,593.10		41.47		18,634.57		1.09		660.60		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		907818EY0		907818EY		UNION PACIFIC CORP		 3.950 SEP 10 28		6,000.00		6,000.00		101.733		6,103.99		110.501		6,630.06		73.73		6,703.79		0.39		526.07		Fixed Income		Corporates		Industrial				A-		12/31/19		Baa1		12/31/19						BDG

		Fixed Income		911312BR6		911312BR		UNITED PARCEL SERVIC		 3.400 MAR 15 29		2,000.00		2,000.00		99.882		1,997.64		107.432		2,148.64		20.21		2,168.85		0.13		151.00		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19						BDG

		Fixed Income		91159HHC7		91159HHC		U S BANCORP MTNS BK		 3.000 MAR 15 22		10,000.00		10,000.00		101.847		10,184.72		102.317		10,231.70		89.17		10,320.87		0.61		46.98		Fixed Income		Corporates		Financial				A+		12/31/19		A1		12/31/19		AA-		12/31/19		BDG

		Fixed Income		91159HHX1		91159HHX		U S BANCORP MTNS BK		 2.400 JUL 30 24		9,000.00		9,000.00		99.902		8,991.18		101.639		9,147.51		91.20		9,238.71		0.54		156.33		Fixed Income		Corporates		Financial				A+		12/31/19		A1		12/31/19		AA-		12/31/19		OVR

		Fixed Income		78013XW20		78013XW2		ROYAL BK OF CDA BD C		 3.700 OCT 05 23 C		5,000.00		5,000.00		103.204		5,160.20		105.723		5,286.15		44.19		5,330.34		0.31		125.95		Fixed Income		Corporates		Financial				A		12/31/19		A2		12/31/19		AA		12/31/19		BDG

		Fixed Income		7954503N3		7954503N		SALLIE MAE BK SLT LA		 2.400 JUN 20 22		24,000.00		24,000.00		99.675		23,922.00		101.244		24,298.56		20.52		24,319.08		1.43		376.56		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		80286HAD1		80286HAD		SANTANDER DRIVE AUTO		 2.160 NOV 15 22		8,000.00		8,000.00		99.989		7,999.15		100.148		8,011.84		8.16		8,020.00		0.47		12.69		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19		Aaa		12/31/19						BDG

		Fixed Income		857477AN3		857477AN		STATE STR CORP		 3.300 DEC 16 24		15,000.00		15,000.00		103.844		15,576.57		105.496		15,824.40		22.00		15,846.40		0.93		247.83		Fixed Income		Corporates		Financial				A		12/31/19		A1		12/31/19		AA-		12/31/19		BDG

		Fixed Income		89114QCA4		89114QCA		TD BANK		 2.650 JUN 12 24		5,000.00		5,000.00		99.986		4,999.30		102.439		5,121.95		7.26		5,129.21		0.30		122.65		Fixed Income		Corporates		Financial				A		12/31/19		Aa3		12/31/19		AA-		12/31/19		BDG

		Fixed Income		89153UAF8		89153UAF		TOTAL CAP CDA LTD		 2.750 JUL 15 23		6,000.00		6,000.00		96.325		5,779.50		102.58		6,154.80		76.54		6,231.34		0.37		375.30		Fixed Income		Corporates		Industrial				A+		12/31/19		Aa3		12/31/19		AA-		12/31/19		BDG

		Fixed Income		674599CE3		674599CE		OCCIDENTAL PETE CORP		 2.700 FEB 15 23		8,000.00		8,000.00		96.694		7,735.52		100.796		8,063.68		82.20		8,145.88		0.48		328.16		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa3		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		674599DC6		674599DC		OCCIDENTAL PETE CORP		 5.550 MAR 15 26		4,000.00		4,000.00		112.779		4,511.16		113.411		4,536.44		65.98		4,602.42		0.27		25.28		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa3		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		68389XBL8		68389XBL		ORACLE CORP		 2.400 SEP 15 23		4,000.00		4,000.00		99.303		3,972.14		101.67		4,066.80		28.53		4,095.33		0.24		94.66		Fixed Income		Corporates		Industrial				A+		12/31/19		A1		12/31/19		A		12/31/19		BDG

		Fixed Income		68389XBM6		68389XBM		ORACLE CORP		 2.650 JUL 15 26		4,000.00		4,000.00		99.47		3,978.80		102.299		4,091.96		49.17		4,141.13		0.24		113.16		Fixed Income		Corporates		Industrial				A+		12/31/19		A1		12/31/19		A		12/31/19		BDG

		Fixed Income		693475AV7		693475AV		PNC FINANCIAL SERVIC		 3.500 JAN 23 24		18,000.00		18,000.00		100.712		18,128.16		105.657		19,018.26		278.25		19,296.51		1.13		890.10		Fixed Income		Corporates		Financial				A-		12/31/19		A3		12/31/19		A+		12/31/19		OVR

		Fixed Income		695114CP1		695114CP		PACIFICORP		 2.950 FEB 01 22		4,000.00		4,000.00		105.693		4,227.72		101.96		4,078.40		49.49		4,127.89		0.24		(149.32)		Fixed Income		Corporates		Utility				A+		12/31/19		A1		12/31/19		WD		12/31/19		BDG

		Fixed Income		60871RAG5		60871RAG		MOLSON COORS BEVERAG		 3.000 JUL 15 26		7,000.00		7,000.00		100.774		7,054.20		101.245		7,087.15		97.42		7,184.57		0.42		32.95		Fixed Income		Corporates		Industrial				BBB-		12/31/19		Baa3		12/31/19		BBB-		12/31/19		BDG

		Fixed Income		6174468J1		6174468J		MORGAN STANLEY		 2.720 JUL 22 25		8,000.00		8,000.00		100.834		8,066.72		101.264		8,101.12		96.11		8,197.23		0.48		34.40		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		61744YAH1		61744YAH		MORGAN STANLEY		 2.750 MAY 19 22		5,000.00		5,000.00		98.776		4,938.79		101.847		5,092.35		16.42		5,108.77		0.30		153.56		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		61744YAN8		61744YAN		MORGAN STANLEY		 3.125 JAN 23 23		10,000.00		10,000.00		100.149		10,014.90		102.809		10,280.90		138.02		10,418.92		0.61		266.00		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		61760ASL4		61760ASL		MORGAN STANLEY PVT B		 3.550 NOV 24 23		37,000.00		37,000.00		99.362		36,763.83		105.736		39,122.32		140.35		39,262.67		2.30		2,358.49		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		666807BK7		666807BK		NORTHROP GRUMMAN COR		 3.200 FEB 01 27		8,000.00		8,000.00		98.152		7,852.16		104.077		8,326.16		107.38		8,433.54		0.49		474.00		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa2		12/31/19		BBB		12/31/19		BDG

		Fixed Income		539830BH1		539830BH		LOCKHEED MARTIN CORP		 3.550 JAN 15 26		6,000.00		6,000.00		103.708		6,222.46		107.286		6,437.16		98.81		6,535.97		0.38		214.70		Fixed Income		Corporates		Industrial				A-		12/31/19		A3		12/31/19		A-		12/31/19		BDG

		Fixed Income		58013MEY6		58013MEY		MCDONALDS CORP MED T		 3.700 JAN 30 26		4,000.00		4,000.00		102.904		4,116.16		107.904		4,316.16		62.08		4,378.24		0.26		200.00		Fixed Income		Corporates		Industrial				BBB+		12/31/19		Baa1		12/31/19		WD		12/31/19		BDG

		Fixed Income		58933YAR6		58933YAR		MERCK & CO INC		 2.750 FEB 10 25		13,000.00		13,000.00		99.582		12,945.71		103.76		13,488.80		141.01		13,629.81		0.80		543.09		Fixed Income		Corporates		Industrial				AA		12/31/19		A1		12/31/19		A+		12/31/19		BDG

		Fixed Income		58933YAX3		58933YAX		MERCK & CO INC		 3.400 MAR 07 29		4,000.00		4,000.00		100.604		4,024.14		108.339		4,333.56		43.44		4,377.00		0.26		309.42		Fixed Income		Corporates		Industrial				AA		12/31/19		A1		12/31/19		A+		12/31/19		BDG

		Fixed Income		594918BX1		594918BX		MICROSOFT CORP		 2.875 FEB 06 24		11,000.00		11,000.00		101.318		11,144.96		103.766		11,414.26		128.26		11,542.52		0.68		269.30		Fixed Income		Corporates		Industrial				AAA		12/31/19		Aaa		12/31/19		AA+		12/31/19		BDG

		Fixed Income		59523UAN7		59523UAN		MID-AMERICA APTS LP		 3.600 JUN 01 27		5,000.00		5,000.00		99.962		4,998.11		106.137		5,306.85		15.50		5,322.35		0.31		308.74		Fixed Income		Corporates		Financial				BBB+		12/31/19		Baa1		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		38141GWQ3		38141GWQ		GOLDMAN SACHS GROUP		 3.272 SEP 29 25		16,000.00		16,000.00		99.163		15,866.11		103.795		16,607.20		135.24		16,742.44		0.98		741.09		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		OVR

		Fixed Income		39154TAQ1		39154TAQ		GREAT AMER LEASE REC		 2.600 JUN 15 21		11,011.15		13,000.00		99.987		11,009.75		100.233		11,036.81		13.52		11,050.33		0.65		27.06		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		44891ABD8		44891ABD		HYUNDAI CAP AMER INC		 3.500 NOV 02 26		6,000.00		6,000.00		99.975		5,998.50		101.41		6,084.60		36.17		6,120.77		0.36		86.10		Fixed Income		Corporates		Industrial				BBB+		12/31/19		Baa1		12/31/19						BDG

		Fixed Income		46625HJD3		46625HJD		JPMORGAN CHASE & CO		 4.500 JAN 24 22		6,000.00		6,000.00		105.419		6,325.14		105.002		6,300.12		118.50		6,418.62		0.38		(25.02)		Fixed Income		Corporates		Financial				A-		12/31/19		A2		12/31/19		AA-		12/31/19		BDG

		Fixed Income		46625HJE1		46625HJE		JPMORGAN CHASE & CO		 3.250 SEP 23 22		10,000.00		10,000.00		101.831		10,183.11		103.465		10,346.50		89.38		10,435.88		0.61		163.39		Fixed Income		Corporates		Financial				A-		12/31/19		A2		12/31/19		AA-		12/31/19		BDG

		Fixed Income		46647PAY2		46647PAY		JP MORGAN CHASE BANK		 4.023 DEC 05 24		13,000.00		13,000.00		100		13,000.00		106.647		13,864.11		39.22		13,903.33		0.82		864.11		Fixed Income		Corporates		Financial				A-		12/31/19		A2		12/31/19		AA-		12/31/19		BDG

		Fixed Income		345370CR9		345370CR		FORD MTR CO DEL		 4.346 DEC 08 26		10,000.00		10,000.00		100.772		10,077.19		103.332		10,333.20		28.97		10,362.17		0.61		256.01		Fixed Income		Corporates		Industrial				BBB-		12/31/19		Ba1		12/31/19		BBB		12/31/19		BDG

		Fixed Income		36256GAF6		36256GAF		GM FINL AUTO LEASE T		 3.480 JUL 20 22		9,000.00		9,000.00		100.168		9,015.12		101.263		9,113.67		10.44		9,124.11		0.54		98.55		Fixed Income		Asset Backed Securities		Non US Agency ABS				AA		12/31/19		Aa1		12/31/19						BDG

		Fixed Income		36257FAD2		36257FAD		GM FIN CON AUTO REC		 2.650 FEB 16 24		45,000.00		45,000.00		99.992		44,996.34		100.841		45,378.45		53.00		45,431.45		2.66		382.11		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19		Aaa		12/31/19						BDG

		Fixed Income		37045XBW5		37045XBW		GENERAL MTRS FINL CO		 3.950 APR 13 24		11,000.00		11,000.00		102.451		11,269.57		104.546		11,500.06		95.35		11,595.41		0.68		230.49		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa3		12/31/19		BBB		12/31/19		BDG

		Fixed Income		37045XCR5		37045XCR		GENERAL MTRS FINL CO		 5.100 JAN 17 24		8,000.00		8,000.00		102.621		8,209.68		108.563		8,685.04		187.00		8,872.04		0.52		475.36		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa3		12/31/19		BBB		12/31/19		BDG

		Fixed Income		377372AM9		377372AM		GLAXOSMITHKLINE CAP		 3.625 MAY 15 25		4,000.00		4,000.00		102.312		4,092.50		107.369		4,294.76		18.93		4,313.69		0.25		202.26		Fixed Income		Corporates		Industrial				A+		12/31/19		A2		12/31/19		A-		12/31/19		BDG

		Fixed Income		31396VJT6		31396VJT		FNMA REMIC TRUST		 4.250 FEB 25 37		228.77		27,000.00		96.562		220.91		101.472		232.14		0.84		232.97		0.01		11.23		Fixed Income		CMO		US Agency CMO				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		31397BNF4		31397BNF		FHLMC REMIC SERIES		 4.500 OCT 15 36		85.09		2,000.00		98.031		83.41		106.218		90.38		0.33		90.71		0.01		6.97		Fixed Income		CMO		US Agency CMO				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		3140X4HM1		FM1135		FNMA PASSTHRU FM1135		 3.000 APR 01 32		22,434.37		25,000.00		102.859		23,075.85		102.771		23,056.03		57.96		23,113.98		1.36		(19.82)		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		31428XBV7		31428XBV		FEDEX CORP		 3.100 AUG 05 29		8,000.00		8,000.00		99.666		7,973.28		99.929		7,994.32		108.84		8,103.16		0.48		21.04		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa2		12/31/19						BDG

		Fixed Income		316773CX6		316773CX		FIFTH THIRD BANCORP		 3.650 JAN 25 24		9,000.00		9,000.00		99.814		8,983.26		105.552		9,499.68		143.26		9,642.94		0.57		516.42		Fixed Income		Corporates		Financial				BBB+		12/31/19		Baa1		12/31/19		A-		12/31/19		BDG

		Fixed Income		34528DAD5		34528DAD		FORD CREDIT AUTO LS		 2.220 OCT 15 22		15,000.00		15,000.00		99.983		14,997.38		100.371		15,055.65		15.73		15,071.38		0.88		58.27		Fixed Income		Asset Backed Securities		Non US Agency ABS								Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		26442CAS3		26442CAS		DUKE ENERGY CAROLINA		 2.950 DEC 01 26		14,000.00		14,000.00		99.858		13,980.14		103.308		14,463.12		35.56		14,498.68		0.85		482.98		Fixed Income		Corporates		Utility				A		12/31/19		Aa2		12/31/19		WD		12/31/19		BDG

		Fixed Income		30231GAT9		30231GAT		EXXON MOBIL CORP		 3.043 MAR 01 26		6,000.00		6,000.00		103.617		6,216.99		104.916		6,294.96		61.37		6,356.33		0.37		77.97		Fixed Income		Corporates		Industrial				AA+		12/31/19		Aaa		12/31/19						BDG

		Fixed Income		3128PDT91		J02376		FHLMC PC GOL J02376		 6.000 MAY 01 20		27.49		27,000.00		103.944		28.57		100.173		27.54		0.14		27.68		0.00		(1.03)		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		31331FAX9		31331FAX		FEDERAL EXPRESS PASS		 6.720 JUL 15 23		16,375.92		74,000.00		106.562		17,450.46		102.919		16,853.93		517.69		17,371.63		1.02		(596.53)		Fixed Income		Corporates		Industrial				BBB+		12/31/19		A3		12/31/19						BDG

		Fixed Income		31331FBA8		31331FBA		FEDERAL EXPRESS PASS		 7.650 JUL 15 24		25,085.85		75,000.00		119.75		30,040.31		104.299		26,164.29		980.37		27,144.66		1.59		(3,876.02)		Fixed Income		Corporates		Industrial				BBB+		12/31/19		A3		12/31/19						BDG

		Fixed Income		3138WJRT7		AS8597		FNMA PASSTHRU AS8597		 2.500 JAN 01 32		23,787.50		35,000.00		101.234		24,081.13		101.19		24,070.57		51.21		24,121.78		1.41		(10.56)		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		24422EUX5		24422EUX		DEERE JOHN CAP CORP		 2.600 MAR 07 24		5,000.00		5,000.00		99.829		4,991.45		102.297		5,114.85		41.53		5,156.38		0.30		123.40		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19		A		12/31/19		BDG

		Fixed Income		247361ZU5		247361ZU		DELTA AIR LINES INC		 2.900 OCT 28 24		5,000.00		5,000.00		99.603		4,980.15		100.043		5,002.15		25.78		5,027.93		0.29		22.00		Fixed Income		Corporates		Industrial				BB+		12/31/19		Baa3		12/31/19		BBB-		12/31/19		BDG

		Fixed Income		25468PDF0		25468PDF		DISNEY WALT CO MTNS		 3.150 SEP 17 25		4,000.00		4,000.00		97.559		3,902.36		106.287		4,251.48		36.75		4,288.23		0.25		349.12		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19		A		12/31/19		BDG

		Fixed Income		25468PDM5		25468PDM		DISNEY WALT CO MTNS		 1.850 JUL 30 26		7,000.00		7,000.00		92.792		6,495.47		98.279		6,879.53		54.32		6,933.85		0.41		384.06		Fixed Income		Corporates		Industrial				A		12/31/19		A2		12/31/19		A		12/31/19		BDG

		Fixed Income		26078JAC4		26078JAC		DOWDUPONT INC		 4.493 NOV 15 25		4,000.00		4,000.00		103.723		4,148.92		110.139		4,405.56		23.46		4,429.02		0.26		256.64		Fixed Income		Corporates		Industrial				A- 		12/31/19		Baa1		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		26078JAD2		26078JAD		DOWDUPONT INC		 4.725 NOV 15 28		6,000.00		6,000.00		113.347		6,800.80		113.544		6,812.64		37.01		6,849.65		0.40		11.84		Fixed Income		Corporates		Industrial				A- 		12/31/19		Baa1		12/31/19		BBB+		12/31/19		BDG

		Fixed Income		172967LV1		172967LV		CITIGROUP INC		 3.142 JAN 24 23		6,000.00		6,000.00		100.104		6,006.25		101.959		6,117.54		82.74		6,200.28		0.36		111.29		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		172967MF5		172967MF		CITIGROUP INC		 3.352 APR 24 25		7,000.00		7,000.00		100		7,000.00		104.081		7,285.67		44.32		7,329.99		0.43		285.67		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		17312QW47		17312QW4		CITIBANK NATIONAL AS		 3.550 NOV 24 23		31,000.00		31,000.00		99.625		30,883.75		105.736		32,778.16		117.59		32,895.75		1.93		1,894.41		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		20030NBJ9		20030NBJ		COMCAST CORP NEW		 3.600 MAR 01 24		8,000.00		8,000.00		102.912		8,232.95		106.015		8,481.20		96.80		8,578.00		0.50		248.25		Fixed Income		Corporates		Industrial				A-		12/31/19		A3		12/31/19		A-		12/31/19		BDG

		Fixed Income		20030NCS8		20030NCS		COMCAST CORP NEW		 3.950 OCT 15 25		3,000.00		3,000.00		99.877		2,996.31		109.141		3,274.23		25.35		3,299.58		0.19		277.92		Fixed Income		Corporates		Industrial				A-		12/31/19		A3		12/31/19		A-		12/31/19		BDG

		Fixed Income		200340AS6		200340AS		COMERICA INC		 3.700 JUL 31 23		5,000.00		5,000.00		101.192		5,059.59		105.126		5,256.30		77.60		5,333.90		0.31		196.71		Fixed Income		Corporates		Financial				BBB+		12/31/19		A3		12/31/19		A		12/31/19		BDG

		Fixed Income		126410LM9		126410LM		CSX TRANS INC 2007-1		 6.251 JAN 15 23		14,965.10		32,000.00		113.6		17,000.35		108.927		16,301.03		439.64		16,740.68		0.98		(699.32)		Fixed Income		Corporates		Industrial				A+		12/31/19		Aa3		12/31/19						BDG

		Fixed Income		126650CX6		126650CX		CVS HEALTH CORP		 4.300 MAR 25 28		7,000.00		7,000.00		108.329		7,583.03		109.244		7,647.08		81.10		7,728.18		0.45		64.05		Fixed Income		Corporates		Industrial				BBB		12/31/19		Baa2		12/31/19						BDG

		Fixed Income		14040HCA1		14040HCA		CAPITAL ONE FINL COR		 3.900 JAN 29 24		12,000.00		12,000.00		99.784		11,974.08		106.069		12,728.28		198.90		12,927.18		0.76		754.20		Fixed Income		Corporates		Financial				BBB		12/31/19		Baa1		12/31/19		A-		12/31/19		BDG

		Fixed Income		14041NFN6		14041NFN		CAPITAL ONE CC TR		 1.990 JUL 17 23		11,000.00		11,000.00		99.992		10,999.15		100.106		11,011.66		10.34		11,022.00		0.65		12.51		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		14042TAW7		14042TAW		CAPITAL ONE BANK (US		 2.500 JUN 19 24		12,000.00		12,000.00		99.375		11,925.00		101.641		12,196.92		10.68		12,207.60		0.72		271.92		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		12/31/19		Aaa		12/31/19		AAA		12/31/19		BDG

		Fixed Income		166764AB6		166764AB		CHEVRON CORP NEW		 2.355 DEC 05 22		8,000.00		8,000.00		99.156		7,932.52		101.401		8,112.08		14.13		8,126.21		0.48		179.56		Fixed Income		Corporates		Industrial				AA		12/31/19		Aa2		12/31/19						BDG

		Fixed Income		10373QAL4		10373QAL		BP CAP MKTS AMER INC		 2.750 MAY 10 23		13,000.00		13,000.00		101.119		13,145.51		102.311		13,300.43		51.64		13,352.07		0.78		154.92		Fixed Income		Corporates		Industrial				A-		12/31/19		A1		12/31/19		A		12/31/19		BDG

		Fixed Income		10373QBE9		10373QBE		BP CAP MKTS AMER INC		 3.410 FEB 11 26		5,000.00		5,000.00		100		5,000.00		106.55		5,327.50		66.78		5,394.28		0.32		327.50		Fixed Income		Corporates		Industrial				A-		12/31/19		A1		12/31/19		A		12/31/19		BDG

		Fixed Income		110122CB2		110122CB		BRISTOL MYERS SQUIBB		 3.400 JUL 26 29		14,000.00		14,000.00		99.241		13,893.68		107.022		14,983.08		298.82		15,281.90		0.90		1,089.40		Fixed Income		Corporates		Industrial				A+		12/31/19		A2		12/31/19		A-		12/31/19		BDG

		Fixed Income		12189PAG7		12189PAG		BURLINGTON NORTHN SA		 8.251 JAN 15 21		3,961.33		41,000.00		119		4,713.98		102.657		4,066.58		153.33		4,219.91		0.25		(647.40)		Fixed Income		Corporates		Industrial				AA+		12/31/19		Aa2		12/31/19						BDG

		Fixed Income		12636WAE6		12636WAE		CNH EQUIPMENT TR		 2.480 FEB 15 24		35,000.00		35,000.00		100.414		35,144.92		100.605		35,211.75		40.99		35,252.74		2.07		66.83		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		12/31/19						AAA		12/31/19		BDG

		Fixed Income		126408HJ5		126408HJ		CSX CORP		 3.800 MAR 01 28		9,000.00		9,000.00		100.767		9,069.06		109.137		9,822.33		114.95		9,937.28		0.58		753.27		Fixed Income		Corporates		Industrial				BBB+		12/31/19		Baa1		12/31/19						BDG

		Fixed Income		037833DF4		037833DF		APPLE INC		 2.750 JAN 13 25		6,000.00		6,000.00		101.113		6,066.76		103.335		6,200.10		77.46		6,277.56		0.37		133.34		Fixed Income		Corporates		Industrial				AA+		12/31/19		Aa1		12/31/19						BDG

		Fixed Income		05531FBJ1		05531FBJ		BB&T CORP SR MEDIUM		 2.200 MAR 16 23		22,000.00		22,000.00		99.926		21,983.72		100.664		22,146.08		142.51		22,288.59		1.31		162.36		Fixed Income		Corporates		Financial				A-		12/31/19		A3		12/31/19		A+		12/31/19		BDG

		Fixed Income		05581JAA2		05581JAA		BNSF RAILWAY CO		 3.442 JUN 16 28		11,630.37		14,000.00		103.905		12,084.54		105.775		12,302.02		17.79		12,319.82		0.72		217.48		Fixed Income		Corporates		Industrial				AA+		12/31/19		Aa2		12/31/19						BDG

		Fixed Income		06051GHC6		06051GHC		BANK AMER CORP		 3.004 DEC 20 23		17,000.00		17,000.00		97.944		16,650.47		102.567		17,436.39		17.02		17,453.41		1.02		785.92		Fixed Income		Corporates		Financial				A-		12/31/19		A2		12/31/19		A+		12/31/19		OVR

		Fixed Income		06406RAE7		06406RAE		BANK NEW YORK MELLON		 2.950 JAN 29 23		13,000.00		13,000.00		100.049		13,006.39		102.701		13,351.13		162.99		13,514.12		0.79		344.74		Fixed Income		Corporates		Financial				A		12/31/19		A1		12/31/19		AA-		12/31/19		BDG

		Fixed Income		097023CH6		097023CH		BOEING CO		 3.100 MAY 01 26		7,000.00		7,000.00		99.719		6,980.33		103.586		7,251.02		36.77		7,287.79		0.43		270.69		Fixed Income		Corporates		Industrial				A-		12/31/19		A3		12/31/19		A		12/31/19		OVR

		Total																1,663,463.06				1,693,541.92		11,325.66		1,704,867.57		100.00		30,078.86																				99
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		Transactions

		12/1/19		through		12/31/19

		Product		Trade Date		Settle Date		Tran Type		Cusip		Ticker		Security Name		Issue		Shares		Original Face		Unit Cost		Total Cost		Market Price		SEC Fee		FX Rate		Commission		Income		Total Amount		Realized Gain		Broker Code		Class		Sector		Industry		Market Cap

		Fixed Income		12/3/19		12/5/19		Buy		912828SA9		912828SA		UNITED STATES TREAS		 0.125 JAN 15 22		10,212.84		9,000.00		99.62		8,965.90		99.62109375		- 0		1.00		- 0		(4.96)		(10,179.10)				CITI		Fixed Income		US Treasuries		US Treasury Inflation Index

		Fixed Income		12/5/19		12/9/19		Buy		912828WZ9		912828WZ		UNITED STATES TREAS		 1.750 APR 30 22		19,000.00		- 0		100.38		19,072.73		100.3828125		- 0		1.00		- 0		(35.63)		(19,108.36)				BOFA		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/9/19		12/11/19		Buy		26078JAD2		26078JAD		DOWDUPONT INC		 4.725 NOV 15 28		4,000.00		- 0		113.39		4,549.21		113.389		- 0		1.00		- 0		(13.65)		(4,549.21)				BOFA		Fixed Income		Corporates		Industrial

		Fixed Income		12/11/19		12/17/19		Buy		3138WJRT7		AS8597		FNMA PASSTHRU AS8597		 2.500 JAN 01 32		23,787.50		35,000.00		101.23		24,107.56		101.234375		- 0		1.00		- 0		(26.43)		(24,107.56)				IFCS		Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/12/19		12/16/19		Buy		857477AN3		857477AN		STATE STR CORP		 3.300 DEC 16 24		2,000.00		- 0		104.81		2,096.18		104.809		- 0		1.00		- 0		- 0		(2,096.18)				SIG		Fixed Income		Corporates		Financial

		Fixed Income		12/13/19		12/17/19		Buy		60871RAG5		60871RAG		MOLSON COORS BEVERAG		 3.000 JUL 15 26		5,000.00		- 0		100.76		5,038.00		100.76		- 0		1.00		- 0		(63.34)		(5,101.34)				DB		Fixed Income		Corporates		Industrial

		Fixed Income		12/16/19		12/17/19		Sale		14042TAS6		14042TAS		CAPITAL ONE BANK (US		 2.650 MAY 30 24		17,000.00		- 0		99.38		16,893.75		101.655		- 0		1.00		- 0		20.98		17,302.33		387.60		SMMT		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/18/19		12/20/19		Sale		31428XBV7		31428XBV		FEDEX CORP		 3.100 AUG 05 29		2,000.00		- 0		99.67		1,993.32		98.888		- 0		1.00		- 0		25.14		2,002.90		(15.56)		JEFF		Fixed Income		Corporates		Industrial

		Fixed Income		12/19/19		12/23/19		Sale		17312QX87		17312QX8		CITIBANK NATIONAL AS		 3.550 DEC 21 23		12,000.00		- 0		99.63		11,955.00		105.13		- 0		1.00		- 0		2.34		12,617.94		660.60		MBSE		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/19/19		12/20/19		Sale		61760ASL4		61760ASL		MORGAN STANLEY PVT B		 3.550 NOV 24 23		10,000.00		- 0		99.36		9,936.17		104.901		- 0		1.00		- 0		26.26		10,516.36		553.93		SMMT		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/19/19		12/20/19		Sale		9128283D0		9128283D		UNITED STATES TREAS		 2.250 OCT 31 24		4,000.00		- 0		100.07		4,002.60		102.40200875		- 0		1.00		- 0		12.36		4,108.44		93.48		GOLD		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/19/19		12/20/19		Sale		9128283V0		9128283V		UNITED STATES TREAS		 2.500 JAN 31 25		5,000.00		- 0		104.19		5,209.42		103.702725		- 0		1.00		- 0		48.23		5,233.37		(24.28)		CHAS		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/19/19		12/20/19		Sale		9128285M8		9128285M		UNITED STATES TREAS		 3.125 NOV 15 28		8,000.00		- 0		107.39		8,591.08		110.03475625		- 0		1.00		- 0		24.04		8,826.82		211.70		GOLD		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/19/19		12/20/19		Sale		9128285P1		9128285P		UNITED STATES TREAS		 2.875 NOV 30 23		1,000.00		- 0		103.59		1,035.90		104.4606025		- 0		1.00		- 0		1.57		1,046.18		8.71		GOLD		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/13/19		12/17/19		Sale		912828YB0		912828YB		UNITED STATES TREAS		 1.625 AUG 15 29		3,000.00		- 0		100.01		3,000.16		97.515625		- 0		1.00		- 0		16.42		2,941.89		(74.69)		GOLD		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/19/19		12/20/19		Sale		9128283F5		9128283F		UNITED STATES TREAS		 2.250 NOV 15 27		4,000.00		- 0		99.82		3,992.65		102.8042875		- 0		1.00		- 0		8.65		4,120.82		119.52		GOLD		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/19/19		12/20/19		Sale		9128285T3		9128285T		UNITED STATES TREAS		 2.625 DEC 31 25		9,000.00		- 0		104.03		9,362.67		104.68319375		- 0		1.00		- 0		111.06		9,532.55		58.82		GOLD		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/19/19		12/20/19		Sale		9128285U0		9128285U		UNITED STATES TREAS		 2.625 DEC 31 23		1,000.00		- 0		100.87		1,008.67		103.5699775		- 0		1.00		- 0		12.34		1,048.04		27.03		CHAS		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/19/19		12/20/19		Sale		9128286A3		9128286A		UNITED STATES TREAS		 2.625 JAN 31 26		7,000.00		- 0		101.76		7,123.40		104.7105375		- 0		1.00		- 0		70.90		7,400.64		206.34		CHAS		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/19/19		12/20/19		Sale		9128286G0		9128286G		UNITED STATES TREAS		 2.375 FEB 29 24		2,000.00		- 0		102.52		2,050.36		102.6637275		- 0		1.00		- 0		14.48		2,067.75		2.91		BARC		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/19/19		12/20/19		Sale		9128286T2		9128286T		UNITED STATES TREAS		 2.375 MAY 15 29		3,000.00		- 0		103.13		3,093.78		104.0230375		- 0		1.00		- 0		6.85		3,127.54		26.91		BARC		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/19/19		12/20/19		Sale		912828B25		912828B2		UNITED STATES TREAS		 0.625 JAN 15 24		7,713.65		7,000.00		101.99		7,866.86		102.04657099		- 0		1.00		- 0		20.70		7,892.22		4.65		CHAS		Fixed Income		US Treasuries		US Treasury Inflation Index

		Fixed Income		12/19/19		12/20/19		Sale		912828M49		912828M4		UNITED STATES TREAS		 1.875 OCT 31 22		2,000.00		- 0		97.06		1,941.19		100.624665		- 0		1.00		- 0		5.15		2,017.64		71.30		GOLD		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/19/19		12/20/19		Sale		912828N71		912828N7		UNITED STATES TREAS		 0.625 JAN 15 26		2,164.20		2,000.00		103.59		2,241.98		103.01525535		- 0		1.00		- 0		5.81		2,235.27		(12.52)		CITI		Fixed Income		US Treasuries		US Treasury Inflation Index

		Fixed Income		12/19/19		12/20/19		Sale		912828RC6		912828RC		UNITED STATES TREAS		 2.125 AUG 15 21		4,000.00		- 0		100.79		4,031.72		100.7574775		- 0		1.00		- 0		29.33		4,059.63		(1.42)		GOLD		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/19/19		12/20/19		Sale		912828SA9		912828SA		UNITED STATES TREAS		 0.125 JAN 15 22		1,136.01		1,000.00		99.62		1,131.71		99.86298636		- 0		1.00		- 0		0.61		1,135.06		2.75		BARC		Fixed Income		US Treasuries		US Treasury Inflation Index

		Fixed Income		12/19/19		12/20/19		Sale		912828U24		912828U2		UNITED STATES TREAS		 2.000 NOV 15 26		10,000.00		- 0		97		9,700.47		101.04256875		- 0		1.00		- 0		19.23		10,123.49		403.79		CHAS		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/19/19		12/20/19		Sale		912828V98		912828V9		UNITED STATES TREAS		 2.250 FEB 15 27		3,000.00		- 0		103.76		3,112.85		102.73006875		- 0		1.00		- 0		23.29		3,105.19		(30.95)		CHAS		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/19/19		12/20/19		Sale		912828VS6		912828VS		UNITED STATES TREAS		 2.500 AUG 15 23		1,000.00		- 0		101.42		1,014.23		102.874665		- 0		1.00		- 0		8.63		1,037.38		14.52		CHAS		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/19/19		12/20/19		Sale		912828YB0		912828YB		UNITED STATES TREAS		 1.625 AUG 15 29		4,000.00		- 0		100.01		4,000.21		97.4761625		- 0		1.00		- 0		22.43		3,921.48		(101.16)		CITI		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/1/19		12/26/19		Principal Paydown		31396VJT6		31396VJT		FNMA REMIC TRUST		 4.250 FEB 25 37		15.49		- 0		96.56		14.96		100		- 0		1.00		- 0		- 0		15.49		0.53				Fixed Income		CMO		US Agency CMO

		Fixed Income		12/1/19		12/16/19		Principal Paydown		31397BNF4		31397BNF		FHLMC REMIC SERIES		 4.500 OCT 15 36		0.36		- 0		98.03		0.35		100		- 0		1.00		- 0		- 0		0.36		0.01				Fixed Income		CMO		US Agency CMO

		Fixed Income		12/1/19		12/26/19		Principal Paydown		3140X4HM1		FM1135		FNMA PASSTHRU FM1135		 3.000 APR 01 32		341.68		- 0		102.86		351.45		100		- 0		1.00		- 0		- 0		341.68		(9.77)				Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/3/19		12/4/19		Sale		14042RLZ2		14042RLZ		CAPITAL ONE NATL ASS		 2.500 JUN 19 24		11,000.00		- 0		99.38		10,931.25		101.241		- 0		1.00		- 0		126.57		11,263.08		205.26		SMMT		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/5/19		12/6/19		Sale		14042RLZ2		14042RLZ		CAPITAL ONE NATL ASS		 2.500 JUN 19 24		10,000.00		- 0		99.38		9,937.50		101.255		- 0		1.00		- 0		116.44		10,241.94		188.00		SMMT		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/5/19		12/6/19		Sale		61747MZ87		61747MZ8		MORGAN STANLEY BK N		 3.250 MAY 31 23		9,000.00		- 0		100.73		9,066.02		103.551		- 0		1.00		- 0		4.81		9,324.40		253.57		SMMT		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/9/19		12/11/19		Sale		68389XBM6		68389XBM		ORACLE CORP		 2.650 JUL 15 26		4,000.00		- 0		99.47		3,978.80		102.151		- 0		1.00		- 0		42.99		4,129.03		107.24		BOFA		Fixed Income		Corporates		Industrial

		Fixed Income		12/11/19		12/17/19		Sale		3132D53W0		SB8013		FHLMC PC 15Y SB8013		 2.500 SEP 01 34		24,057.08		25,000.00		101.66		24,455.52		100.796875		- 0		1.00		- 0		26.73		24,275.51		(206.74)		IFCS		Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/13/19		12/17/19		Sale		037411BE4		037411BE		APACHE CORP		 4.375 OCT 15 28		4,000.00		- 0		101.09		4,043.40		102.123		- 0		1.00		- 0		30.14		4,115.06		41.52		CHAS		Fixed Income		Corporates		Industrial

		Fixed Income		12/19/19		12/20/19		Sale		912828P79		912828P7		UNITED STATES TREAS		 1.500 FEB 28 23		4,000.00		- 0		97.83		3,913.18		99.48794625		- 0		1.00		- 0		18.30		3,997.82		66.34		BARC		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/19/19		12/20/19		Sale		912828WZ9		912828WZ		UNITED STATES TREAS		 1.750 APR 30 22		5,000.00		- 0		100.27		5,013.37		100.26529		- 0		1.00		- 0		12.02		5,025.28		(0.11)		CHAS		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/23/19		12/26/19		Sale		00287YBU2		00287YBU		ABBVIE INC		 2.950 NOV 21 26		4,000.00		- 0		99.88		3,995.24		101.549		- 0		1.00		- 0		11.47		4,073.43		66.72		GOLD		Fixed Income		Corporates		Industrial

		Fixed Income		12/23/19		12/26/19		Sale		02665WCZ2		02665WCZ		AMERICAN HONDA FIN C		 2.400 JUN 27 24		2,000.00		- 0		99.78		1,995.50		100.956		- 0		1.00		- 0		23.87		2,042.99		23.62		GOLD		Fixed Income		Corporates		Industrial

		Fixed Income		12/23/19		12/26/19		Sale		031162CJ7		031162CJ		AMGEN INC		 2.600 AUG 19 26		2,000.00		- 0		94.68		1,893.64		101.132		- 0		1.00		- 0		18.34		2,040.98		129.00		GOLD		Fixed Income		Corporates		Industrial

		Fixed Income		12/23/19		12/26/19		Sale		037833DF4		037833DF		APPLE INC		 2.750 JAN 13 25		2,000.00		- 0		101.11		2,022.25		103.02		- 0		1.00		- 0		24.90		2,085.30		38.15		SEA		Fixed Income		Corporates		Industrial

		Fixed Income		12/23/19		12/26/19		Sale		126650CX6		126650CX		CVS HEALTH CORP		 4.300 MAR 25 28		3,000.00		- 0		108.33		3,249.87		109.234		- 0		1.00		- 0		32.61		3,309.63		27.15		GOLD		Fixed Income		Corporates		Industrial

		Fixed Income		12/23/19		12/26/19		Sale		14040HBP9		14040HBP		CAPITAL ONE FINL COR		 2.500 MAY 12 20		10,000.00		- 0		99.84		9,983.73		100.082		- 0		1.00		- 0		30.56		10,038.76		24.47		MKTX		Fixed Income		Corporates		Financial

		Fixed Income		12/23/19		12/26/19		Sale		166764AB6		166764AB		CHEVRON CORP NEW		 2.355 DEC 05 22		10,000.00		- 0		99.16		9,915.65		101.244		- 0		1.00		- 0		13.74		10,138.14		208.75		BARC		Fixed Income		Corporates		Industrial

		Fixed Income		12/23/19		12/26/19		Sale		20030NBJ9		20030NBJ		COMCAST CORP NEW		 3.600 MAR 01 24		4,000.00		- 0		102.91		4,116.47		105.947		- 0		1.00		- 0		46.00		4,283.88		121.41		GOLD		Fixed Income		Corporates		Industrial

		Fixed Income		12/23/19		12/26/19		Sale		20030NCS8		20030NCS		COMCAST CORP NEW		 3.950 OCT 15 25		3,000.00		- 0		99.88		2,996.31		108.868		- 0		1.00		- 0		23.37		3,289.41		269.73		GOLD		Fixed Income		Corporates		Industrial

		Fixed Income		12/23/19		12/26/19		Sale		30219GAR9		30219GAR		EXPRESS SCRIPTS HLDG		 2.600 NOV 30 20		9,000.00		- 0		99.98		8,997.93		100.364		- 0		1.00		- 0		16.90		9,049.66		34.83		JANE		Fixed Income		Corporates		Industrial

		Fixed Income		12/23/19		12/26/19		Sale		377372AM9		377372AM		GLAXOSMITHKLINE CAP		 3.625 MAY 15 25		2,000.00		- 0		102.31		2,046.25		107.015		- 0		1.00		- 0		8.26		2,148.56		94.05		GOLD		Fixed Income		Corporates		Industrial

		Fixed Income		12/23/19		12/26/19		Sale		58933YAX3		58933YAX		MERCK & CO INC		 3.400 MAR 07 29		4,000.00		- 0		100.6		4,024.14		108.588		- 0		1.00		- 0		41.18		4,384.70		319.38		SEA		Fixed Income		Corporates		Industrial

		Fixed Income		12/23/19		12/26/19		Sale		594918BX1		594918BX		MICROSOFT CORP		 2.875 FEB 06 24		5,000.00		- 0		101.32		5,065.89		103.523		- 0		1.00		- 0		55.90		5,232.05		110.26		MKTX		Fixed Income		Corporates		Industrial

		Fixed Income		12/23/19		12/26/19		Sale		674599CE3		674599CE		OCCIDENTAL PETE CORP		 2.700 FEB 15 23		4,000.00		- 0		96.69		3,867.76		100.59		- 0		1.00		- 0		39.30		4,062.90		155.84		GOLD		Fixed Income		Corporates		Industrial

		Fixed Income		12/23/19		12/26/19		Sale		674599DC6		674599DC		OCCIDENTAL PETE CORP		 5.550 MAR 15 26		3,000.00		- 0		112.78		3,383.37		113.357		- 0		1.00		- 0		46.71		3,447.42		17.34		MKTX		Fixed Income		Corporates		Industrial

		Fixed Income		12/23/19		12/26/19		Sale		68389XBL8		68389XBL		ORACLE CORP		 2.400 SEP 15 23		2,000.00		- 0		99.3		1,986.07		101.399		- 0		1.00		- 0		13.47		2,041.45		41.91		MKTX		Fixed Income		Corporates		Industrial

		Fixed Income		12/23/19		12/26/19		Sale		907818EY0		907818EY		UNION PACIFIC CORP		 3.950 SEP 10 28		3,000.00		- 0		101.73		3,052.00		110.404		- 0		1.00		- 0		34.89		3,347.01		260.12		BARC		Fixed Income		Corporates		Industrial

		Fixed Income		12/23/19		12/26/19		Sale		91159HHC7		91159HHC		U S BANCORP MTNS BK		 3.000 MAR 15 22		4,000.00		- 0		101.85		4,073.89		102.202		- 0		1.00		- 0		33.67		4,121.75		14.19		GOLD		Fixed Income		Corporates		Financial

		Fixed Income		12/30/19		12/31/19		Sale		36257FAD2		36257FAD		GM FIN CON AUTO REC		 2.650 FEB 16 24		25,000.00		25,000.00		99.99		24,997.97		101.0625		- 0		1.00		- 0		27.61		25,293.24		267.66		IFCS		Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/30/19		12/31/19		Sale		46625HJD3		46625HJD		JPMORGAN CHASE & CO		 4.500 JAN 24 22		3,000.00		- 0		105.42		3,162.57		105.137		- 0		1.00		- 0		58.88		3,212.99		(8.46)		DB		Fixed Income		Corporates		Financial

		Fixed Income		12/30/19		12/31/19		Sale		46625HJE1		46625HJE		JPMORGAN CHASE & CO		 3.250 SEP 23 22		4,000.00		- 0		101.83		4,073.24		103.435		- 0		1.00		- 0		35.39		4,172.79		64.16		GOLD		Fixed Income		Corporates		Financial

		Fixed Income		12/1/19		12/1/19		Interest		26442CAS3		26442CAS		DUKE ENERGY CAROLINA		 2.950 DEC 01 26		14,000.00		- 0		1.48		206.50		1.475		- 0		1.00		- 0		- 0		206.50						Fixed Income		Corporates		Utility

		Fixed Income		12/1/19		12/16/19		Interest		3128PDT91		J02376		FHLMC PC GOL J02376		 6.000 MAY 01 20		34.00		- 0		0.5		0.17		0.5		- 0		1.00		- 0		- 0		0.17						Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/16/19		Principal Paydown		3128PDT91		J02376		FHLMC PC GOL J02376		 6.000 MAY 01 20		6.51		- 0		103.94		6.77		100		- 0		1.00		- 0		- 0		6.51		(0.26)				Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/26/19		Principal Paydown		3132D53W0		SB8013		FHLMC PC 15Y SB8013		 2.500 SEP 01 34		218.68		- 0		101.66		222.30		100		- 0		1.00		- 0		- 0		218.68		(3.62)				Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/26/19		Interest		3132D53W0		SB8013		FHLMC PC 15Y SB8013		 2.500 SEP 01 34		24,275.76		- 0		0.21		50.57		0.2083147963		- 0		1.00		- 0		- 0		50.57						Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/26/19		Interest		31396VJT6		31396VJT		FNMA REMIC TRUST		 4.250 FEB 25 37		244.26		- 0		0.36		0.87		0.3561778433		- 0		1.00		- 0		- 0		0.87						Fixed Income		CMO		US Agency CMO

		Fixed Income		12/1/19		12/16/19		Interest		31397BNF4		31397BNF		FHLMC REMIC SERIES		 4.500 OCT 15 36		85.45		- 0		0.37		0.32		0.3744880047		- 0		1.00		- 0		- 0		0.32						Fixed Income		CMO		US Agency CMO

		Fixed Income		12/1/19		12/26/19		Interest		3140X4HM1		FM1135		FNMA PASSTHRU FM1135		 3.000 APR 01 32		22,776.05		- 0		0.25		56.94		0.2499994512		- 0		1.00		- 0		- 0		56.94						Fixed Income		Mortgage Backed Securities		US Agency Pass Through

		Fixed Income		12/1/19		12/1/19		Interest		59523UAN7		59523UAN		MID-AMERICA APTS LP		 3.600 JUN 01 27		5,000.00		- 0		1.8		90.00		1.8		- 0		1.00		- 0		- 0		90.00						Fixed Income		Corporates		Financial

		Fixed Income		12/1/19		12/17/19		Interest		90276EAA5		90276EAA		UBS COML MTG TR		 1.887 JUN 17 50		4,628.20		- 0		0.16		7.28		0.1572965732		- 0		1.00		- 0		- 0		7.28						Fixed Income		Commercial MBS		Non US Agency CMBS

		Fixed Income		12/1/19		12/17/19		Principal Paydown		90276EAA5		90276EAA		UBS COML MTG TR		 1.887 JUN 17 50		194.33		- 0		100		194.33		100		- 0		1.00		- 0		- 0		194.33		- 0				Fixed Income		Commercial MBS		Non US Agency CMBS

		Fixed Income		12/2/19		12/2/19		Interest		14042TAS6		14042TAS		CAPITAL ONE BANK (US		 2.650 MAY 30 24		17,000.00		- 0		1.34		227.10		1.3358876712		- 0		1.00		- 0		- 0		227.10						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/2/19		12/2/19		Interest		30219GAR9		30219GAR		EXPRESS SCRIPTS HLDG		 2.600 NOV 30 20		9,000.00		- 0		1.3		117.03		1.3002888889		- 0		1.00		- 0		- 0		117.03						Fixed Income		Corporates		Industrial

		Fixed Income		12/2/19		12/2/19		Interest		61747MZ87		61747MZ8		MORGAN STANLEY BK N		 3.250 MAY 31 23		9,000.00		- 0		1.63		146.58		1.6286465753		- 0		1.00		- 0		- 0		146.58						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/2/19		12/2/19		Interest		9128285P1		9128285P		UNITED STATES TREAS		 2.875 NOV 30 23		5,000.00		- 0		1.44		71.88		1.4375		- 0		1.00		- 0		- 0		71.88						Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/3/19		12/3/19		Interest		90348JJQ4		90348JJQ		UBS BK USA SALT LAKE		 2.900 APR 03 24		18,000.00		- 0		0.24		43.50		0.2416666667		- 0		1.00		- 0		- 0		43.50						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/5/19		12/5/19		Interest		166764AB6		166764AB		CHEVRON CORP NEW		 2.355 DEC 05 22		18,000.00		- 0		1.18		211.95		1.1775		- 0		1.00		- 0		- 0		211.95						Fixed Income		Corporates		Industrial

		Fixed Income		12/5/19		12/5/19		Interest		46647PAY2		46647PAY		JP MORGAN CHASE BANK		 4.023 DEC 05 24		13,000.00		- 0		2.01		261.50		2.0115		- 0		1.00		- 0		- 0		261.50						Fixed Income		Corporates		Financial

		Fixed Income		12/6/19		12/6/19		Cash Withdrawal		CASH		CASH		CASH		CASH		7,644.14				1		7,644.14		1		- 0		1.00		- 0		- 0		(7,644.14)						Cash		UNCLASSIFIED		UNCLASSIFIED

		Fixed Income		12/8/19		12/8/19		Interest		345370CR9		345370CR		FORD MTR CO DEL		 4.346 DEC 08 26		10,000.00		- 0		2.17		217.30		2.173		- 0		1.00		- 0		- 0		217.30						Fixed Income		Corporates		Industrial

		Fixed Income		12/9/19		12/9/19		Interest		949763UY0		949763UY		WELLS FARGO BANK NAT		 3.500 NOV 09 23		25,000.00		- 0		0.29		71.88		0.2875		- 0		1.00		- 0		- 0		71.88						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/12/19		12/12/19		Interest		89114QCA4		89114QCA		TD BANK		 2.650 JUN 12 24		5,000.00		- 0		1.32		66.25		1.325		- 0		1.00		- 0		- 0		66.25						Fixed Income		Corporates		Financial

		Fixed Income		12/13/19		12/16/19		Buy		912828YS3		912828YS		UNITED STATES TREAS		 1.750 NOV 15 29		1,000.00		- 0		98.95		989.45		98.9453125		- 0		1.00		- 0		(1.49)		(990.94)				CHAS		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/15/19		12/16/19		Interest		12636WAE6		12636WAE		CNH EQUIPMENT TR		 2.480 FEB 15 24		35,000.00		- 0		0.21		72.33		0.2066571429		- 0		1.00		- 0		- 0		72.33						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		14041NFN6		14041NFN		CAPITAL ONE CC TR		 1.990 JUL 17 23		11,000.00		- 0		0.17		18.24		0.1658181818		- 0		1.00		- 0		- 0		18.24						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		34528DAD5		34528DAD		FORD CREDIT AUTO LS		 2.220 OCT 15 22		15,000.00		- 0		0.19		27.75		0.185		- 0		1.00		- 0		- 0		27.75						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		39154TAQ1		39154TAQ		GREAT AMER LEASE REC		 2.600 JUN 15 21		12,124.95		- 0		0.22		26.27		0.2166606873		- 0		1.00		- 0		- 0		26.27						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Principal Paydown		39154TAQ1		39154TAQ		GREAT AMER LEASE REC		 2.600 JUN 15 21		1,113.80		- 0		99.99		1,113.66		100		- 0		1.00		- 0		- 0		1,113.80		0.14				Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		80286HAD1		80286HAD		SANTANDER DRIVE AUTO		 2.160 NOV 15 22		8,000.00		- 0		0.18		14.40		0.18		- 0		1.00		- 0		- 0		14.40						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		981464HF0		981464HF		WORLD FIN NET CCMT		 2.210 JUL 15 26		5,000.00		- 0		0.18		9.21		0.1842		- 0		1.00		- 0		- 0		9.21						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/15/19		12/16/19		Interest		98163BAC6		98163BAC		WORLD OMNI SELECT AU		 2.000 AUG 15 24		20,000.00		- 0		0.17		33.33		0.16665		- 0		1.00		- 0		- 0		33.33						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/16/19		12/16/19		Interest		05581JAA2		05581JAA		BNSF RAILWAY CO		 3.442 JUN 16 28		11,893.66		- 0		1.72		204.69		1.7210009366		- 0		1.00		- 0		- 0		204.69						Fixed Income		Corporates		Industrial

		Fixed Income		12/16/19		12/16/19		Principal Paydown		05581JAA2		05581JAA		BNSF RAILWAY CO		 3.442 JUN 16 28		263.29		- 0		103.91		273.57		100		- 0		1.00		- 0		- 0		263.29		(10.28)				Fixed Income		Corporates		Industrial

		Fixed Income		12/16/19		12/16/19		Interest		36257FAD2		36257FAD		GM FIN CON AUTO REC		 2.650 FEB 16 24		70,000.00		- 0		0.22		154.58		0.2208285714		- 0		1.00		- 0		- 0		154.58						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/16/19		12/16/19		Interest		857477AN3		857477AN		STATE STR CORP		 3.300 DEC 16 24		13,000.00		- 0		1.65		214.50		1.65		- 0		1.00		- 0		- 0		214.50						Fixed Income		Corporates		Financial

		Fixed Income		12/17/19		12/17/19		Interest		CASH		CASH		CASH		CASH		101.37				1		101.37		1		- 0		1.00		- 0		- 0		101.37						Cash		UNCLASSIFIED		UNCLASSIFIED

		Fixed Income		12/18/19		12/18/19		Interest		03066NAE4		03066NAE		AMERICREDIT AUTO REC		 2.130 JUL 18 25		22,000.00		- 0		0.18		39.05		0.1775		- 0		1.00		- 0		- 0		39.05						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/18/19		12/20/19		Buy		912828YS3		912828YS		UNITED STATES TREAS		 1.750 NOV 15 29		1,000.00		- 0		98.61		986.09		98.609375		- 0		1.00		- 0		(1.69)		(987.78)				JEFF		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/19/19		12/19/19		Interest		14042TAW7		14042TAW		CAPITAL ONE BANK (US		 2.500 JUN 19 24		12,000.00		- 0		1.25		150.00		1.25		- 0		1.00		- 0		- 0		150.00						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/19/19		12/23/19		Buy		26078JAD2		26078JAD		DOWDUPONT INC		 4.725 NOV 15 28		2,000.00		- 0		113.26		2,265.24		113.262		- 0		1.00		- 0		(9.97)		(2,275.21)				PIPR		Fixed Income		Corporates		Industrial

		Fixed Income		12/19/19		12/23/19		Buy		60871RAG5		60871RAG		MOLSON COORS BEVERAG		 3.000 JUL 15 26		2,000.00		- 0		100.81		2,016.20		100.81		- 0		1.00		- 0		(26.34)		(2,042.54)				PIPR		Fixed Income		Corporates		Industrial

		Fixed Income		12/19/19		12/19/19		Interest		7954503N3		7954503N		SALLIE MAE BK SLT LA		 2.400 JUN 20 22		24,000.00		- 0		1.2		288.00		1.2		- 0		1.00		- 0		- 0		288.00						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/19/19		12/19/19		Cash Withdrawal		CASH		CASH		CASH		CASH		250,000.00				1		250,000.00		1		- 0		1.00		- 0		- 0		(250,000.00)						Cash		UNCLASSIFIED		UNCLASSIFIED

		Fixed Income		12/20/19		12/20/19		Interest		06051GHC6		06051GHC		BANK AMER CORP		 3.004 DEC 20 23		17,000.00		- 0		1.5		255.34		1.502		- 0		1.00		- 0		- 0		255.34						Fixed Income		Corporates		Financial

		Fixed Income		12/20/19		12/20/19		Interest		36256GAF6		36256GAF		GM FINL AUTO LEASE T		 3.480 JUL 20 22		9,000.00		- 0		0.29		26.10		0.29		- 0		1.00		- 0		- 0		26.10						Fixed Income		Asset Backed Securities		Non US Agency ABS

		Fixed Income		12/21/19		12/21/19		Interest		17312QX87		17312QX8		CITIBANK NATIONAL AS		 3.550 DEC 21 23		12,000.00		- 0		1.77		213.00		1.775		- 0		1.00		- 0		- 0		213.00						Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's

		Fixed Income		12/27/19		12/27/19		Interest		02665WCZ2		02665WCZ		AMERICAN HONDA FIN C		 2.400 JUN 27 24		5,000.00		- 0		1.2		60.00		1.2		- 0		1.00		- 0		- 0		60.00						Fixed Income		Corporates		Industrial

		Fixed Income		12/30/19		12/31/19		Buy		9128282P4		9128282P		UNITED STATES TREAS		 1.875 JUL 31 22		29,000.00		- 0		100.68		29,195.98		100.67578125		- 0		1.00		- 0		(226.07)		(29,422.05)				CITD		Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/30/19		12/31/19		Buy		912828B25		912828B2		UNITED STATES TREAS		 0.625 JAN 15 24		8,822.72		8,000.00		102.13		8,170.31		102.12890625		- 0		1.00		- 0		(25.33)		(9,035.88)				WFS		Fixed Income		US Treasuries		US Treasury Inflation Index

		Fixed Income		12/31/19		12/31/19		Interest		9128285T3		9128285T		UNITED STATES TREAS		 2.625 DEC 31 25		51,000.00		- 0		1.31		669.38		1.3125		- 0		1.00		- 0		- 0		669.38						Fixed Income		US Treasuries		US Treasury Notes & Bonds

		Fixed Income		12/31/19		12/31/19		Interest		9128285U0		9128285U		UNITED STATES TREAS		 2.625 DEC 31 23		9,000.00		- 0		1.31		118.13		1.3125		- 0		1.00		- 0		- 0		118.13						Fixed Income		US Treasuries		US Treasury Notes & Bonds
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FI Characteristics

		C.S. McKee, L.P.				The information that is presented in this sheet is directly from the fixed income portfolio analytical software (BondEdge). McKee utilizes the holdings in its accounting system but pricing/security attributes come directly from BondEdge’s independent source (IDC).  Occasional adjustments are made to prices in BondEdge based upon information obtained from independent brokers (i.e. missing or incorrect pricing).  Because McKee’s uses different independent security services (SVC and Bloomberg data), it is possible that the characteristics derived from BondEdge may be slightly different than the detail shown in the holdings worksheet.

		Fixed Income Characteristics



		Warehouse Employees #730



		Portfolio Code:		28470		Back to Performance														28470

		As Of Date:		12/31/19																43830		43830		12/31/19		11/30/19

		Benchmark		BC Int. Government Credit																BCIGC







		Portfolio Characteristics vs. Benchmark

		Portfolio				Benchmark				Portfolio				Benchmark

		Market Value		$1,704,868		$12,182,245MM				YTW		2.040		1.930

		# Issues		120		4,937				Modified Duration		4.187		3.935

		Average Coupon		2.831		2.646				Spread Duration		2.303		1.565

		Average Quality		Aa2		Aa2				Effective Duration		4.159		3.910

		Maturity Years		4.566		4.292				Convexity		0.111		0.106

		Average Maturity		4.533		4.260				AVG Price		$103.245		$102.942

		Current Yield		2.748		2.573				OAS		34		24

		YTM		2.046		1.941



		Portfolio Sector Allocation vs. Benchmark (% of MV)

		Portfolio				Benchmark

		TREASURY SUBTOTAL		36.55		61.45

		NOMINAL TREASURY		31.72		61.45

		TIPS		4.83		- 0

		AGENCY		9.01		3.85

		SUPRANATIONALS		- 0		2.44

		SOVEREIGN		- 0		0.96

		LOCAL AUTHORITY		- 0		0.67

		CORPORATE SUBTOTAL		40.35		30.63

		INDUSTRIALS		23.11		17.00

		FINANCIALS		15.46		12.14

		UTILITIES		1.78		1.49

		PASSTHROUGH MBS		2.77		- 0

		ARM MBS		- 0		- 0

		CMO		0.02		- 0

		ABS		10.67		- 0

		CMBS		0.26		- 0

		ETF / MUTUAL FUNDS		- 0		- 0

		CASH		0.37		- 0

		TOTAL		100.00		100.00



		Contribution to Effective Duration by Sector vs. Benchmark

		Portfolio				Benchmark

		TREASURY SUBTOTAL		1.86		2.34

		NOMINAL TREASURY		1.68		2.34

		TIPS		0.19		- 0

		AGENCY		0.32		0.12

		SUPRANATIONALS		- 0		0.08

		SOVEREIGN		- 0		0.04

		LOCAL AUTHORITY		- 0		0.03

		CORPORATE SUBTOTAL		1.72		1.30

		INDUSTRIALS		1.08		0.74

		FINANCIALS		0.55		0.50

		UTILITIES		0.09		0.07

		PASSTHROUGH MBS		0.09		- 0

		ARM MBS		- 0		- 0

		CMO		- 0		- 0

		ABS		0.18		- 0

		CMBS		0.00		- 0

		ETF / MUTUAL FUNDS		- 0		- 0

		CASH		- 0		- 0

		TOTAL		4.16		3.91



		Portofolio Quality Breakdown vs. Benchmark (% of MV)

		Portfolio				Benchmark

		Aaa/AAA Subtotal		58.87		66.10

		Cash		0.37		- 0

		Treasury		36.55		61.45

		Agency		9.01		3.85

		Aaa/AAA		12.94		0.80

		Aa/AA		7.41		4.24

		A/A		24.07		13.41

		Baa/BBB		9.65		16.25

		Ba/BB		- 0		- 0

		B/B		- 0		- 0

		Caa/CCC		- 0		- 0

		Ca/CC		- 0		- 0

		C/C		- 0		- 0

		Default		- 0		- 0

		NA		- 0		- 0



		Portfolio Effective Duration vs. Benchmark (% of MV)

		Portfolio				Benchmark

		<0.00		- 0		- 0

		0.00 - 0.99		4.79		0.57

		1.00 - 1.99		9.73		22.34

		2.00 - 2.99		16.63		17.97

		3.00 - 3.99		25.04		15.18

		4.00 - 4.99		9.32		14.29

		5.00 - 5.99		14.87		10.20

		6.00 - 6.99		9.72		9.67

		7.00 - 7.99		6.76		6.38

		8.00 - 8.99		2.96		2.98

		9.00 - 9.99		0.17		0.42

		10.00+		- 0		- 0



		Portfolio Contribution to Effective Duration vs. Benchmark

		Portfolio				Benchmark

		<0.00		- 0		- 0

		0.00 - 0.99		0.20		0.02

		1.00 - 1.99		0.41		0.87

		2.00 - 2.99		0.69		0.70

		3.00 - 3.99		1.04		0.59

		4.00 - 4.99		0.39		0.56

		5.00 - 5.99		0.62		0.40

		6.00 - 6.99		0.40		0.38

		7.00 - 7.99		0.28		0.25

		8.00 - 8.99		0.12		0.12

		9.00 - 9.99		0.01		0.02

		10.00+		- 0		- 0



		Portfolio Average Coupon vs. Benchmark (% of MV)

		Portfolio				Benchmark

		0.00 - 0.99		4.83		0.03

		1.00 - 1.99		9.50		24.70

		2.00 - 2.99		46.38		47.01

		3.00 - 3.99		30.74		16.93

		4.00 - 4.99		3.91		7.19

		5.00 - 5.99		0.79		2.14

		6.00 - 6.99		2.00		1.13

		7.00 - 7.99		1.59		0.54

		8.00 - 8.99		0.25		0.26

		9.00 - 9.99		- 0		0.05

		10.00 - 14.99		- 0		0.02

		15.00+		- 0		- 0



		Portfolio Average Maturity vs. Benchmark (% of MV)

		Portfolio				Benchmark

		0.00 - 0.99		4.79		0.46

		1.00 - 2.99		22.12		37.47

		3.00 - 4.99		35.59		27.82

		5.00 - 6.99		24.65		18.52

		7.00 - 9.99		12.85		15.71

		10.00 - 19.99		- 0		0.02

		20.00+		- 0		- 0

																				1704867.5741















































Portfolio Sector Allocation vs. Benchmark (% of MV)



Portfolio	TREASURY SUBTOTAL	NOMINAL TREASURY	TIPS	AGENCY	SUPRANATIONALS	SOVEREIGN	LOCAL AUTHORITY	CORPORATE SUBTOTAL	INDUSTRIALS	FINANCIALS	UTILITIES	PASSTHROUGH MBS	ARM MBS	CMO	ABS	CMBS	ETF / MUTUAL FUNDS	CASH	36.549999999999997	31.72	4.83	9.01	0	0	0	40.35	23.11	15.46	1.78	2.77	0	0.02	10.67	0.26	0	0.37	Benchmark	TREASURY SUBTOTAL	NOMINAL TREASURY	TIPS	AGENCY	SUPRANATIONALS	SOVEREIGN	LOCAL AUTHORITY	CORPORATE SUBTOTAL	INDUSTRIALS	FINANCIALS	UTILITIES	PASSTHROUGH MBS	ARM MBS	CMO	ABS	CMBS	ETF / MUTUAL FUNDS	CASH	61.45	61.45	0	3.85	2.44	0.96	0.67	30.63	17	12.14	1.49	0	0	0	0	0	0	0	







Contribution to Effective Duration by Sector vs. Benchmark



Portfolio	TREASURY SUBTOTAL	NOMINAL TREASURY	TIPS	AGENCY	SUPRANATIONALS	SOVEREIGN	LOCAL AUTHORITY	CORPORATE SUBTOTAL	INDUSTRIALS	FINANCIALS	UTILITIES	PASSTHROUGH MBS	ARM MBS	CMO	ABS	CMBS	ETF / MUTUAL FUNDS	CASH	TOTAL	1.86	1.675	0.185	0.317	0	0	0	1.7170000000000001	1.075	0.54900000000000004	9.2999999999999999E-2	8.6999999999999994E-2	0	0	0.17699999999999999	1E-3	0	0	4.1589999999999998	Benchmark	TREASURY SUBTOTAL	NOMINAL TREASURY	TIPS	AGENCY	SUPRANATIONALS	SOVEREIGN	LOCAL AUTHORITY	CORPORATE SUBTOTAL	INDUSTRIALS	FINANCIALS	UTILITIES	PASSTHROUGH MBS	ARM MBS	CMO	ABS	CMBS	ETF / MUTUAL FUNDS	CASH	TOTAL	2.34	2.34	0	0.12	7.5999999999999998E-2	4.3999999999999997E-2	2.5999999999999999E-2	1.304	0.73599999999999999	0.499	6.9000000000000006E-2	0	0	0	0	0	0	0	3.91	







Portofolio Quality Breakdown vs. Benchmark (% of MV) 



Portfolio	Aaa/AAA Subtotal	Cash	Treasury	Agency	Aaa/AAA	Aa/AA	A/A	Baa/BBB	Ba/BB	B/B	Caa/CCC	Ca/CC	C/C	Default	NA	58.87	0.37	36.549999999999997	9.01	12.94	7.41	24.07	9.65	0	0	0	0	0	0	0	Benchmark	Aaa/AAA Subtotal	Cash	Treasury	Agency	Aaa/AAA	Aa/AA	A/A	Baa/BBB	Ba/BB	B/B	Caa/CCC	Ca/CC	C/C	Default	NA	66.099999999999994	0	61.45	3.85	0.8	4.24	13.41	16.25	0	0	0	0	0	0	0	







Portfolio Effective Duration vs. Benchmark (% of MV) 



Portfolio	<	0.00	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00+	0	4.79	9.73	16.63	25.04	9.32	14.87	9.7200000000000006	6.76	2.96	0.17	0	Benchmark	<	0.00	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00+	0	0.56999999999999995	22.34	17.97	15.18	14.29	10.199999999999999	9.67	6.38	2.98	0.42	0	







Portfolio Contribution to Effective Duration vs. Benchmark 



Portfolio	<	0.00	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00+	0	0.19900000000000001	0.40500000000000003	0.69099999999999995	1.0409999999999999	0.38700000000000001	0.61799999999999999	0.40400000000000003	0.28100000000000003	0.123	7.0000000000000001E-3	0	Benchmark	<	0.00	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00+	0	2.1999999999999999E-2	0.873	0.70199999999999996	0.59299999999999997	0.55800000000000005	0.39800000000000002	0.378	0.249	0.11600000000000001	1.6E-2	0	







Portfolio Average Coupon vs. Benchmark (% of MV) 



Portfolio	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00 - 14.99	15.00+	4.83	9.5	46.38	30.74	3.91	0.79	2	1.59	0.25	0	0	0	Benchmark	0.00 - 0.99	1.00 - 1.99	2.00 - 2.99	3.00 - 3.99	4.00 - 4.99	5.00 - 5.99	6.00 - 6.99	7.00 - 7.99	8.00 - 8.99	9.00 - 9.99	10.00 - 14.99	15.00+	0.03	24.7	47.01	16.93	7.19	2.14	1.1299999999999999	0.54	0.26	0.05	0.02	0	







Portfolio Average Maturity vs. Benchmark (% of MV) 



Portfolio	0.00 - 0.99	1.00 - 2.99	3.00 - 4.99	5.00 - 6.99	7.00 - 9.99	10.00 - 19.99	20.00+	4.79	22.12	35.590000000000003	24.65	12.85	0	0	Benchmark	0.00 - 0.99	1.00 - 2.99	3.00 - 4.99	5.00 - 6.99	7.00 - 9.99	10.00 - 19.99	20.00+	0.46	37.47	27.82	18.52	15.71	0.02	0	









Prior Month Holdings

		Holdings

		As of		11/30/19

		Product		Cusip		Ticker		Security Name		Issue		Shares		Original Face		Unit Cost		Total Cost		Market Price		Market Value		Accrued Income		Total Value		Percent of Portfolio		Class		Sector		Industry		Market Cap		SP Rating		SP Rating Date		Moody Rating		Moody Rating Date		Fitch Rating		Fitch Rating Date

		Fixed Income		CASH		CASH		CASH		CASH		54,543.85		54,543.85		1		54,543.85		1		54,543.85		- 0		54,543.85		2.78		Cash		UNCLASSIFIED		UNCLASSIFIED

		Fixed Income		00206RDQ2		00206RDQ		AT&T INC		 4.250 MAR 01 27		9,000.00		9,000.00		104.545		9,409.07		109.401		9,846.09		95.63		9,941.72		0.51		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa2		11/30/19		A-		11/30/19

		Fixed Income		00287YBU2		00287YBU		ABBVIE INC		 2.950 NOV 21 26		11,000.00		11,000.00		99.881		10,986.91		100.939		11,103.29		9.01		11,112.30		0.57		Fixed Income		Corporates		Industrial				A- 		11/30/19		Baa2		11/30/19

		Fixed Income		023771R91		023771R9		AMER AIRLINE 16-3 AA		 3.000 OCT 15 28		13,077.91		15,000.00		98.038		12,821.31		101.526		13,277.48		50.57		13,328.05		0.68		Fixed Income		Corporates		Industrial				AA+		11/30/19		Aa3		11/30/19

		Fixed Income		02665WCZ2		02665WCZ		AMERICAN HONDA FIN C		 2.400 JUN 27 24		7,000.00		7,000.00		99.775		6,984.25		100.959		7,067.13		71.87		7,139.00		0.36		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19

		Fixed Income		03066NAE4		03066NAE		AMERICREDIT AUTO REC		 2.130 JUL 18 25		22,000.00		22,000.00		99.987		21,997.21		99.987		21,997.14		16.92		22,014.06		1.12		Fixed Income		Asset Backed Securities		Non US Agency ABS				AA+		11/30/19

		Fixed Income		031162CJ7		031162CJ		AMGEN INC		 2.600 AUG 19 26		10,000.00		10,000.00		94.682		9,468.20		101.38		10,138.00		73.67		10,211.67		0.52		Fixed Income		Corporates		Industrial				A-		11/30/19		Baa1		11/30/19		BBB+		11/30/19

		Fixed Income		961214DS9		961214DS		WESTPAC BKG CORP		 2.750 JAN 11 23		8,000.00		8,000.00		99.899		7,991.92		101.814		8,145.12		85.56		8,230.68		0.42		Fixed Income		Corporates		Financial				AA-		11/30/19		Aa3		11/30/19		AA-		11/30/19

		Fixed Income		981464HF0		981464HF		WORLD FIN NET CCMT		 2.210 JUL 15 26		5,000.00		5,000.00		99.992		4,999.58		100.313		5,015.65		4.91		5,020.56		0.26		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		98163BAC6		98163BAC		WORLD OMNI SELECT AU		 2.000 AUG 15 24		20,000.00		20,000.00		99.991		19,998.26		99.778		19,955.60		17.78		19,973.38		1.02		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		912828YB0		912828YB		UNITED STATES TREAS		 1.625 AUG 15 29		31,000.00		31,000.00		100.005		31,001.61		98.516		30,539.96		147.84		30,687.80		1.57		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828YS3		912828YS		UNITED STATES TREAS		 1.750 NOV 15 29		1,000.00		1,000.00		99.875		998.75		99.738		997.38		0.77		998.15		0.05		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		92343VDY7		92343VDY		VERIZON COMMUNICATIO		 4.125 MAR 16 27		6,000.00		6,000.00		111.034		6,662.04		111.144		6,668.64		51.56		6,720.20		0.34		Fixed Income		Corporates		Industrial				BBB+		11/30/19		Baa1		11/30/19		A-		11/30/19

		Fixed Income		927804FU3		927804FU		VIRGINIA ELEC & PWR		 3.150 JAN 15 26		11,000.00		11,000.00		97.121		10,683.32		104.425		11,486.75		130.90		11,617.65		0.59		Fixed Income		Corporates		Utility				BBB+		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		94974BGP9		94974BGP		WELLS FARGO CO MTN B		 3.550 SEP 29 25		18,000.00		18,000.00		106.558		19,180.44		105.589		19,006.02		110.05		19,116.07		0.98		Fixed Income		Corporates		Financial				A-		11/30/19		A2		11/30/19		A+		11/30/19

		Fixed Income		949763UY0		949763UY		WELLS FARGO BANK NAT		 3.500 NOV 09 23		25,000.00		25,000.00		99.625		24,906.25		105.192		26,298.00		52.74		26,350.74		1.34		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828P79		912828P7		UNITED STATES TREAS		 1.500 FEB 28 23		30,000.00		30,000.00		97.83		29,348.86		99.664		29,899.20		110.64		30,009.84		1.53		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828RC6		912828RC		UNITED STATES TREAS		 2.125 AUG 15 21		31,000.00		31,000.00		100.793		31,245.82		100.777		31,240.87		193.33		31,434.20		1.60		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828U24		912828U2		UNITED STATES TREAS		 2.000 NOV 15 26		75,000.00		75,000.00		97.005		72,753.53		101.805		76,353.75		65.93		76,419.68		3.90		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828V98		912828V9		UNITED STATES TREAS		 2.250 FEB 15 27		23,000.00		23,000.00		103.762		23,865.20		103.527		23,811.21		151.88		23,963.09		1.22		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828VS6		912828VS		UNITED STATES TREAS		 2.500 AUG 15 23		10,000.00		10,000.00		101.423		10,142.27		103.16		10,316.00		73.37		10,389.37		0.53		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828WZ9		912828WZ		UNITED STATES TREAS		 1.750 APR 30 22		22,000.00		22,000.00		100.168		22,036.95		100.34		22,074.80		32.79		22,107.59		1.13		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128286A3		9128286A		UNITED STATES TREAS		 2.625 JAN 31 26		55,000.00		55,000.00		101.763		55,969.53		105.359		57,947.45		482.56		58,430.01		2.98		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128286G0		9128286G		UNITED STATES TREAS		 2.375 FEB 29 24		12,000.00		12,000.00		102.518		12,302.17		103.031		12,363.72		70.07		12,433.79		0.63		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128286T2		9128286T		UNITED STATES TREAS		 2.375 MAY 15 29		21,000.00		21,000.00		103.126		21,656.50		105.109		22,072.89		21.92		22,094.81		1.13		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828B25		912828B2		UNITED STATES TREAS		 0.625 JAN 15 24		58,320.14		53,000.00		101.986		59,478.54		101.572		59,236.93		137.68		59,374.61		3.03		Fixed Income		US Treasuries		US Treasury Inflation Index				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828M49		912828M4		UNITED STATES TREAS		 1.875 OCT 31 22		17,000.00		17,000.00		97.06		16,500.17		100.762		17,129.54		27.15		17,156.69		0.88		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		912828N71		912828N7		UNITED STATES TREAS		 0.625 JAN 15 26		14,047.28		13,000.00		103.594		14,552.10		102.559		14,406.75		33.16		14,439.91		0.74		Fixed Income		US Treasuries		US Treasury Inflation Index				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128283F5		9128283F		UNITED STATES TREAS		 2.250 NOV 15 27		29,000.00		29,000.00		99.816		28,946.71		103.758		30,089.82		28.68		30,118.50		1.54		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128283V0		9128283V		UNITED STATES TREAS		 2.500 JAN 31 25		35,000.00		35,000.00		104.188		36,465.95		104.16		36,456.00		292.46		36,748.46		1.88		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128285M8		9128285M		UNITED STATES TREAS		 3.125 NOV 15 28		57,000.00		57,000.00		107.389		61,211.47		111.191		63,378.87		78.30		63,457.17		3.24		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128285P1		9128285P		UNITED STATES TREAS		 2.875 NOV 30 23		5,000.00		5,000.00		103.59		5,179.49		104.809		5,240.45		71.49		5,311.94		0.27		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128285T3		9128285T		UNITED STATES TREAS		 2.625 DEC 31 25		60,000.00		60,000.00		104.03		62,417.78		105.309		63,185.40		658.40		63,843.80		3.26		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		9128285U0		9128285U		UNITED STATES TREAS		 2.625 DEC 31 23		10,000.00		10,000.00		100.867		10,086.69		103.93		10,393.00		109.73		10,502.73		0.54		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		90348JJQ4		90348JJQ		UBS BK USA SALT LAKE		 2.900 APR 03 24		18,000.00		18,000.00		99.625		17,932.50		102.967		18,534.06		40.04		18,574.10		0.95		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		907818EY0		907818EY		UNION PACIFIC CORP		 3.950 SEP 10 28		9,000.00		9,000.00		101.733		9,155.99		110.641		9,957.69		79.99		10,037.68		0.51		Fixed Income		Corporates		Industrial				A-		11/30/19		Baa1		11/30/19

		Fixed Income		911312BR6		911312BR		UNITED PARCEL SERVIC		 3.400 MAR 15 29		2,000.00		2,000.00		99.882		1,997.64		107.608		2,152.16		14.36		2,166.52		0.11		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19

		Fixed Income		91159HHC7		91159HHC		U S BANCORP MTNS BK		 3.000 MAR 15 22		14,000.00		14,000.00		101.847		14,258.60		102.38		14,333.20		88.67		14,421.87		0.74		Fixed Income		Corporates		Financial				A+		11/30/19		A1		11/30/19		AA-		11/30/19

		Fixed Income		91159HHX1		91159HHX		U S BANCORP MTNS BK		 2.400 JUL 30 24		9,000.00		9,000.00		99.902		8,991.18		101.331		9,119.79		73.20		9,192.99		0.47		Fixed Income		Corporates		Financial				A+		11/30/19		A1		11/30/19		AA-		11/30/19

		Fixed Income		9128283D0		9128283D		UNITED STATES TREAS		 2.250 OCT 31 24		29,000.00		29,000.00		100.065		29,018.86		102.891		29,838.39		55.57		29,893.96		1.53		Fixed Income		US Treasuries		US Treasury Notes & Bonds				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		7954503N3		7954503N		SALLIE MAE BK SLT LA		 2.400 JUN 20 22		24,000.00		24,000.00		99.675		23,922.00		100.84		24,201.60		260.38		24,461.98		1.25		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		80286HAD1		80286HAD		SANTANDER DRIVE AUTO		 2.160 NOV 15 22		8,000.00		8,000.00		99.989		7,999.15		100.05		8,004.00		7.68		8,011.68		0.41		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19		Aaa		11/30/19

		Fixed Income		857477AN3		857477AN		STATE STR CORP		 3.300 DEC 16 24		13,000.00		13,000.00		103.695		13,480.39		105.355		13,696.15		196.63		13,892.78		0.71		Fixed Income		Corporates		Financial				A		11/30/19		A1		11/30/19		AA-		11/30/19

		Fixed Income		89114QCA4		89114QCA		TD BANK		 2.650 JUN 12 24		5,000.00		5,000.00		99.986		4,999.30		102.02		5,101.00		62.44		5,163.44		0.26		Fixed Income		Corporates		Financial				A		11/30/19		Aa3		11/30/19

		Fixed Income		89153UAF8		89153UAF		TOTAL CAP CDA LTD		 2.750 JUL 15 23		6,000.00		6,000.00		96.325		5,779.50		103.012		6,180.72		62.33		6,243.05		0.32		Fixed Income		Corporates		Industrial				A+		11/30/19		Aa3		11/30/19		AA-		11/30/19

		Fixed Income		90276EAA5		90276EAA		UBS COML MTG TR		 1.887 JUN 17 50		4,628.20		10,000.00		99.998		4,628.09		99.728		4,615.61		7.28		4,622.89		0.24		Fixed Income		Commercial MBS		Non US Agency CMBS								Aaa		11/30/19		AAA		11/30/19

		Fixed Income		674599DC6		674599DC		OCCIDENTAL PETE CORP		 5.550 MAR 15 26		7,000.00		7,000.00		112.779		7,894.53		113.348		7,934.36		82.02		8,016.38		0.41		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa3		11/30/19		BBB+		11/30/19

		Fixed Income		68389XBL8		68389XBL		ORACLE CORP		 2.400 SEP 15 23		6,000.00		6,000.00		99.303		5,958.21		101.286		6,077.16		30.40		6,107.56		0.31		Fixed Income		Corporates		Industrial				A+		11/30/19		A1		11/30/19		A		11/30/19

		Fixed Income		68389XBM6		68389XBM		ORACLE CORP		 2.650 JUL 15 26		8,000.00		8,000.00		99.47		7,957.60		101.911		8,152.88		80.09		8,232.97		0.42		Fixed Income		Corporates		Industrial				A+		11/30/19		A1		11/30/19		A		11/30/19

		Fixed Income		693475AV7		693475AV		PNC FINANCIAL SERVIC		 3.500 JAN 23 24		18,000.00		18,000.00		100.712		18,128.16		105.293		18,952.74		224.00		19,176.74		0.98		Fixed Income		Corporates		Financial				A-		11/30/19		A3		11/30/19		A+		11/30/19

		Fixed Income		695114CP1		695114CP		PACIFICORP		 2.950 FEB 01 22		4,000.00		4,000.00		105.693		4,227.72		101.94		4,077.60		39.33		4,116.93		0.21		Fixed Income		Corporates		Utility				A+		11/30/19		A1		11/30/19		WD		11/30/19

		Fixed Income		78013XW20		78013XW2		ROYAL BK OF CDA BD C		 3.700 OCT 05 23 C		5,000.00		5,000.00		103.204		5,160.20		105.489		5,274.45		28.78		5,303.23		0.27		Fixed Income		Corporates		Financial				A		11/30/19		A2		11/30/19		AA		11/30/19

		Fixed Income		61744YAH1		61744YAH		MORGAN STANLEY		 2.750 MAY 19 22		5,000.00		5,000.00		98.776		4,938.79		101.401		5,070.05		4.58		5,074.63		0.26		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		61744YAN8		61744YAN		MORGAN STANLEY		 3.125 JAN 23 23		10,000.00		10,000.00		100.149		10,014.90		102.689		10,268.90		111.11		10,380.01		0.53		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		61747MZ87		61747MZ8		MORGAN STANLEY BK N		 3.250 MAY 31 23		9,000.00		9,000.00		100.734		9,066.02		103.818		9,343.62		148.25		9,491.87		0.48		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		61760ASL4		61760ASL		MORGAN STANLEY PVT B		 3.550 NOV 24 23		47,000.00		47,000.00		99.362		46,700.00		105.361		49,519.67		36.57		49,556.24		2.53		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		666807BK7		666807BK		NORTHROP GRUMMAN COR		 3.200 FEB 01 27		8,000.00		8,000.00		98.152		7,852.16		104.058		8,324.64		85.33		8,409.97		0.43		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa2		11/30/19		BBB		11/30/19

		Fixed Income		674599CE3		674599CE		OCCIDENTAL PETE CORP		 2.700 FEB 15 23		12,000.00		12,000.00		96.694		11,603.28		100.541		12,064.92		95.40		12,160.32		0.62		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa3		11/30/19		BBB+		11/30/19

		Fixed Income		58013MEY6		58013MEY		MCDONALDS CORP MED T		 3.700 JAN 30 26		4,000.00		4,000.00		102.904		4,116.16		107.534		4,301.36		49.74		4,351.10		0.22		Fixed Income		Corporates		Industrial				BBB+		11/30/19		Baa1		11/30/19		WD		11/30/19

		Fixed Income		58933YAR6		58933YAR		MERCK & CO INC		 2.750 FEB 10 25		13,000.00		13,000.00		99.582		12,945.71		103.155		13,410.15		110.23		13,520.38		0.69		Fixed Income		Corporates		Industrial				AA		11/30/19		A1		11/30/19		A+		11/30/19

		Fixed Income		58933YAX3		58933YAX		MERCK & CO INC		 3.400 MAR 07 29		8,000.00		8,000.00		100.604		8,048.28		108.672		8,693.76		63.47		8,757.23		0.45		Fixed Income		Corporates		Industrial				AA		11/30/19		A1		11/30/19		A+		11/30/19

		Fixed Income		594918BX1		594918BX		MICROSOFT CORP		 2.875 FEB 06 24		16,000.00		16,000.00		101.318		16,210.85		103.821		16,611.36		146.94		16,758.30		0.86		Fixed Income		Corporates		Industrial				AAA		11/30/19		Aaa		11/30/19		AA+		11/30/19

		Fixed Income		59523UAN7		59523UAN		MID-AMERICA APTS LP		 3.600 JUN 01 27		5,000.00		5,000.00		99.962		4,998.11		106.491		5,324.55		90.00		5,414.55		0.28		Fixed Income		Corporates		Financial				BBB+		11/30/19		Baa1		11/30/19		BBB+		11/30/19

		Fixed Income		6174468J1		6174468J		MORGAN STANLEY		 2.720 JUL 22 25		8,000.00		8,000.00		100.834		8,066.72		101.187		8,094.96		77.37		8,172.33		0.42		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		39154TAQ1		39154TAQ		GREAT AMER LEASE REC		 2.600 JUN 15 21		12,124.95		13,000.00		99.987		12,123.41		100.24		12,154.05		14.01		12,168.06		0.62		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		44891ABD8		44891ABD		HYUNDAI CAP AMER INC		 3.500 NOV 02 26		6,000.00		6,000.00		99.975		5,998.50		100.659		6,039.54		18.08		6,057.62		0.31		Fixed Income		Corporates		Industrial				BBB+		11/30/19		Baa1		11/30/19

		Fixed Income		46625HJD3		46625HJD		JPMORGAN CHASE & CO		 4.500 JAN 24 22		9,000.00		9,000.00		105.419		9,487.71		104.928		9,443.52		142.88		9,586.40		0.49		Fixed Income		Corporates		Financial				A-		11/30/19		A2		11/30/19		AA-		11/30/19

		Fixed Income		46625HJE1		46625HJE		JPMORGAN CHASE & CO		 3.250 SEP 23 22		14,000.00		14,000.00		101.831		14,256.35		103.309		14,463.26		85.94		14,549.20		0.74		Fixed Income		Corporates		Financial				A-		11/30/19		A2		11/30/19		AA-		11/30/19

		Fixed Income		46647PAY2		46647PAY		JP MORGAN CHASE BANK		 4.023 DEC 05 24		13,000.00		13,000.00		100		13,000.00		106.391		13,830.83		255.68		14,086.51		0.72		Fixed Income		Corporates		Financial				A-		11/30/19		A2		11/30/19		AA-		11/30/19

		Fixed Income		539830BH1		539830BH		LOCKHEED MARTIN CORP		 3.550 JAN 15 26		6,000.00		6,000.00		103.708		6,222.46		107.424		6,445.44		80.47		6,525.91		0.33		Fixed Income		Corporates		Industrial				A-		11/30/19		Baa1		11/30/19		A-		11/30/19

		Fixed Income		36256GAF6		36256GAF		GM FINL AUTO LEASE T		 3.480 JUL 20 22		9,000.00		9,000.00		100.168		9,015.12		101.381		9,124.29		9.57		9,133.86		0.47		Fixed Income		Asset Backed Securities		Non US Agency ABS				AA		11/30/19		Aa1		11/30/19

		Fixed Income		36257FAD2		36257FAD		GM FIN CON AUTO REC		 2.650 FEB 16 24		70,000.00		70,000.00		99.992		69,994.30		100.977		70,683.90		77.29		70,761.19		3.61		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19		Aaa		11/30/19

		Fixed Income		37045XBW5		37045XBW		GENERAL MTRS FINL CO		 3.950 APR 13 24		11,000.00		11,000.00		102.451		11,269.57		103.937		11,433.07		57.93		11,491.00		0.59		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa3		11/30/19		BBB		11/30/19

		Fixed Income		37045XCR5		37045XCR		GENERAL MTRS FINL CO		 5.100 JAN 17 24		8,000.00		8,000.00		102.621		8,209.68		108.074		8,645.92		151.87		8,797.79		0.45		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa3		11/30/19		BBB		11/30/19

		Fixed Income		377372AM9		377372AM		GLAXOSMITHKLINE CAP		 3.625 MAY 15 25		6,000.00		6,000.00		102.312		6,138.74		107.088		6,425.28		9.67		6,434.95		0.33		Fixed Income		Corporates		Industrial				A+		11/30/19		A2		11/30/19		A-		11/30/19

		Fixed Income		38141GWQ3		38141GWQ		GOLDMAN SACHS GROUP		 3.272 SEP 29 25		16,000.00		16,000.00		99.163		15,866.11		103.468		16,554.88		90.16		16,645.04		0.85		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		31397BNF4		31397BNF		FHLMC REMIC SERIES		 4.500 OCT 15 36		85.45		2,000.00		98.031		83.77		106.423		90.94		0.32		91.26		0.00		Fixed Income		CMO		US Agency CMO				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		3140X4HM1		FM1135		FNMA PASSTHRU FM1135		 3.000 APR 01 32		22,776.05		25,000.00		102.859		23,427.30		102.662		23,382.35		56.94		23,439.29		1.20		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		31428XBV7		31428XBV		FEDEX CORP		 3.100 AUG 05 29		10,000.00		10,000.00		99.666		9,966.60		99.313		9,931.30		109.36		10,040.66		0.51		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa2		11/30/19

		Fixed Income		316773CX6		316773CX		FIFTH THIRD BANCORP		 3.650 JAN 25 24		9,000.00		9,000.00		99.814		8,983.26		105.291		9,476.19		114.98		9,591.17		0.49		Fixed Income		Corporates		Financial				BBB+		11/30/19		Baa1		11/30/19		A-		11/30/19

		Fixed Income		34528DAD5		34528DAD		FORD CREDIT AUTO LS		 2.220 OCT 15 22		15,000.00		15,000.00		99.983		14,997.38		100.477		15,071.55		14.80		15,086.35		0.77		Fixed Income		Asset Backed Securities		Non US Agency ABS								Aaa		11/30/19		AAA		11/30/19

		Fixed Income		345370CR9		345370CR		FORD MTR CO DEL		 4.346 DEC 08 26		10,000.00		10,000.00		100.772		10,077.19		100.974		10,097.40		208.85		10,306.25		0.53		Fixed Income		Corporates		Industrial				BBB-		11/30/19		Ba1		11/30/19		BBB		11/30/19

		Fixed Income		30231GAT9		30231GAT		EXXON MOBIL CORP		 3.043 MAR 01 26		6,000.00		6,000.00		103.617		6,216.99		105.307		6,318.42		45.65		6,364.07		0.32		Fixed Income		Corporates		Industrial				AA+		11/30/19		Aaa		11/30/19

		Fixed Income		3128PDT91		J02376		FHLMC PC GOL J02376		 6.000 MAY 01 20		34.00		27,000.00		103.944		35.34		100.265		34.09		0.17		34.26		0.00		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		3132D53W0		SB8013		FHLMC PC 15Y SB8013		 2.500 SEP 01 34		24,275.76		25,000.00		101.656		24,677.83		100.908		24,496.18		50.57		24,546.76		1.25		Fixed Income		Mortgage Backed Securities		US Agency Pass Through				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		31331FAX9		31331FAX		FEDERAL EXPRESS PASS		 6.720 JUL 15 23		16,375.92		74,000.00		106.562		17,450.46		103.087		16,881.44		421.59		17,303.04		0.88		Fixed Income		Corporates		Industrial				BBB+		11/30/19		A3		11/30/19

		Fixed Income		31331FBA8		31331FBA		FEDERAL EXPRESS PASS		 7.650 JUL 15 24		25,085.85		75,000.00		119.75		30,040.31		105.8		26,540.83		812.46		27,353.29		1.40		Fixed Income		Corporates		Industrial				BBB+		11/30/19		A3		11/30/19

		Fixed Income		31396VJT6		31396VJT		FNMA REMIC TRUST		 4.250 FEB 25 37		244.26		27,000.00		96.562		235.86		101.557		248.06		0.87		248.93		0.01		Fixed Income		CMO		US Agency CMO				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		247361ZU5		247361ZU		DELTA AIR LINES INC		 2.900 OCT 28 24		5,000.00		5,000.00		99.603		4,980.15		98.858		4,942.90		13.29		4,956.19		0.25		Fixed Income		Corporates		Industrial				BB+		11/30/19		Baa3		11/30/19		BBB-		11/30/19

		Fixed Income		25468PDF0		25468PDF		DISNEY WALT CO MTNS		 3.150 SEP 17 25		4,000.00		4,000.00		97.559		3,902.36		106.316		4,252.64		25.90		4,278.54		0.22		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		25468PDM5		25468PDM		DISNEY WALT CO MTNS		 1.850 JUL 30 26		7,000.00		7,000.00		92.792		6,495.47		98.663		6,906.41		43.53		6,949.94		0.35		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		26078JAC4		26078JAC		DOWDUPONT INC		 4.493 NOV 15 25		4,000.00		4,000.00		103.723		4,148.92		110.025		4,401.00		7.99		4,408.99		0.23		Fixed Income		Corporates		Industrial				A-		11/30/19		Baa1		11/30/19		BBB+		11/30/19

		Fixed Income		26442CAS3		26442CAS		DUKE ENERGY CAROLINA		 2.950 DEC 01 26		14,000.00		14,000.00		99.858		13,980.14		104.091		14,572.74		206.50		14,779.24		0.75		Fixed Income		Corporates		Utility				A		11/30/19		Aa2		11/30/19		WD		11/30/19

		Fixed Income		30219GAR9		30219GAR		EXPRESS SCRIPTS HLDG		 2.600 NOV 30 20		9,000.00		9,000.00		99.977		8,997.93		100.528		9,047.52		117.65		9,165.17		0.47		Fixed Income		Corporates		Industrial				A-		11/30/19		WR		11/30/19		BBB		11/30/19

		Fixed Income		17312QW47		17312QW4		CITIBANK NATIONAL AS		 3.550 NOV 24 23		31,000.00		31,000.00		99.625		30,883.75		105.361		32,661.91		24.12		32,686.03		1.67		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		17312QX87		17312QX8		CITIBANK NATIONAL AS		 3.550 DEC 21 23		12,000.00		12,000.00		99.625		11,955.00		105.447		12,653.64		190.24		12,843.88		0.66		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		20030NBJ9		20030NBJ		COMCAST CORP NEW		 3.600 MAR 01 24		12,000.00		12,000.00		102.912		12,349.43		105.896		12,707.52		108.00		12,815.52		0.65		Fixed Income		Corporates		Industrial				A-		11/30/19		A3		11/30/19		A-		11/30/19

		Fixed Income		20030NCS8		20030NCS		COMCAST CORP NEW		 3.950 OCT 15 25		6,000.00		6,000.00		99.877		5,992.62		109.043		6,542.58		30.28		6,572.86		0.34		Fixed Income		Corporates		Industrial				A-		11/30/19		A3		11/30/19		A-		11/30/19

		Fixed Income		200340AS6		200340AS		COMERICA INC		 3.700 JUL 31 23		5,000.00		5,000.00		101.192		5,059.59		105.219		5,260.95		62.18		5,323.13		0.27		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		24422EUX5		24422EUX		DEERE JOHN CAP CORP		 2.600 MAR 07 24		5,000.00		5,000.00		99.829		4,991.45		102.053		5,102.65		30.33		5,132.98		0.26		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		14042RLZ2		14042RLZ		CAPITAL ONE NATL ASS		 2.500 JUN 19 24		21,000.00		21,000.00		99.375		20,868.75		101.282		21,269.22		237.33		21,506.55		1.10		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		14042TAS6		14042TAS		CAPITAL ONE BANK (US		 2.650 MAY 30 24		17,000.00		17,000.00		99.375		16,893.75		101.907		17,324.19		228.34		17,552.53		0.90		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		14042TAW7		14042TAW		CAPITAL ONE BANK (US		 2.500 JUN 19 24		12,000.00		12,000.00		99.375		11,925.00		101.282		12,153.84		135.62		12,289.46		0.63		Fixed Income		US Agencies		US Agency Step-Up's & FDIC CD's				AA+		11/30/19		Aaa		11/30/19		AAA		11/30/19

		Fixed Income		166764AB6		166764AB		CHEVRON CORP NEW		 2.355 DEC 05 22		18,000.00		18,000.00		99.156		17,848.16		101.346		18,242.28		207.24		18,449.52		0.94		Fixed Income		Corporates		Industrial				AA		11/30/19		Aa2		11/30/19

		Fixed Income		172967LV1		172967LV		CITIGROUP INC		 3.142 JAN 24 23		6,000.00		6,000.00		100.104		6,006.25		101.824		6,109.44		66.51		6,175.95		0.32		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		172967MF5		172967MF		CITIGROUP INC		 3.352 APR 24 25		7,000.00		7,000.00		100		7,000.00		103.667		7,256.69		24.12		7,280.81		0.37		Fixed Income		Corporates		Financial				BBB+		11/30/19		A3		11/30/19		A		11/30/19

		Fixed Income		126408HJ5		126408HJ		CSX CORP		 3.800 MAR 01 28		9,000.00		9,000.00		100.767		9,069.06		109.037		9,813.33		85.50		9,898.83		0.51		Fixed Income		Corporates		Industrial				BBB+		11/30/19		Baa1		11/30/19

		Fixed Income		126410LM9		126410LM		CSX TRANS INC 2007-1		 6.251 JAN 15 23		14,965.10		32,000.00		113.6		17,000.35		110.043		16,468.05		358.03		16,826.08		0.86		Fixed Income		Corporates		Industrial				A+		11/30/19		Aa3		11/30/19

		Fixed Income		126650CX6		126650CX		CVS HEALTH CORP		 4.300 MAR 25 28		10,000.00		10,000.00		108.329		10,832.90		109.005		10,900.50		78.83		10,979.33		0.56		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa2		11/30/19

		Fixed Income		14040HBP9		14040HBP		CAPITAL ONE FINL COR		 2.500 MAY 12 20		10,000.00		10,000.00		99.837		9,983.73		100.182		10,018.20		13.19		10,031.39		0.51		Fixed Income		Corporates		Financial				BBB		11/30/19		Baa1		11/30/19		A-		11/30/19

		Fixed Income		14040HCA1		14040HCA		CAPITAL ONE FINL COR		 3.900 JAN 29 24		12,000.00		12,000.00		99.784		11,974.08		105.602		12,672.24		158.60		12,830.84		0.65		Fixed Income		Corporates		Financial				BBB		11/30/19		Baa1		11/30/19		A-		11/30/19

		Fixed Income		14041NFN6		14041NFN		CAPITAL ONE CC TR		 1.990 JUL 17 23		11,000.00		11,000.00		99.992		10,999.15		100.117		11,012.87		9.73		11,022.60		0.56		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		097023CH6		097023CH		BOEING CO		 3.100 MAY 01 26		7,000.00		7,000.00		99.719		6,980.33		104.117		7,288.19		18.08		7,306.27		0.37		Fixed Income		Corporates		Industrial				A		11/30/19		A2		11/30/19		A		11/30/19

		Fixed Income		10373QAL4		10373QAL		BP CAP MKTS AMER INC		 2.750 MAY 10 23		13,000.00		13,000.00		101.119		13,145.51		102.091		13,271.83		20.85		13,292.68		0.68		Fixed Income		Corporates		Industrial				A-		11/30/19		A1		11/30/19		A		11/30/19

		Fixed Income		10373QBE9		10373QBE		BP CAP MKTS AMER INC		 3.410 FEB 11 26		5,000.00		5,000.00		100		5,000.00		105.704		5,285.20		52.10		5,337.30		0.27		Fixed Income		Corporates		Industrial				A-		11/30/19		A1		11/30/19		A		11/30/19

		Fixed Income		110122CB2		110122CB		BRISTOL MYERS SQUIBB		 3.400 JUL 26 29		14,000.00		14,000.00		99.241		13,893.68		107.307		15,022.98		257.83		15,280.81		0.78		Fixed Income		Corporates		Industrial				A+		11/30/19		A2		11/30/19		A-		11/30/19

		Fixed Income		12189PAG7		12189PAG		BURLINGTON NORTHN SA		 8.251 JAN 15 21		3,961.33		41,000.00		119		4,713.98		102.062		4,043.01		125.62		4,168.63		0.21		Fixed Income		Corporates		Industrial				AA+		11/30/19		Aa2		11/30/19

		Fixed Income		12636WAE6		12636WAE		CNH EQUIPMENT TR		 2.480 FEB 15 24		35,000.00		35,000.00		100.414		35,144.92		100.709		35,248.15		38.58		35,286.73		1.80		Fixed Income		Asset Backed Securities		Non US Agency ABS				AAA		11/30/19						AAA		11/30/19

		Fixed Income		037411BE4		037411BE		APACHE CORP		 4.375 OCT 15 28		4,000.00		4,000.00		101.085		4,043.40		101.378		4,055.12		22.36		4,077.48		0.21		Fixed Income		Corporates		Industrial				BBB		11/30/19		Baa3		11/30/19		BBB		11/30/19

		Fixed Income		037833DF4		037833DF		APPLE INC		 2.750 JAN 13 25		8,000.00		8,000.00		101.113		8,089.02		103.19		8,255.20		84.33		8,339.53		0.43		Fixed Income		Corporates		Industrial				AA+		11/30/19		Aa1		11/30/19

		Fixed Income		05531FBJ1		05531FBJ		BB&T CORP SR MEDIUM		 2.200 MAR 16 23		22,000.00		22,000.00		99.926		21,983.72		100.309		22,067.98		100.83		22,168.81		1.13		Fixed Income		Corporates		Financial				A-		11/30/19		A2 		11/30/19		A+		11/30/19

		Fixed Income		05581JAA2		05581JAA		BNSF RAILWAY CO		 3.442 JUN 16 28		11,893.66		14,000.00		103.905		12,358.11		104.75		12,458.61		188.98		12,647.59		0.65		Fixed Income		Corporates		Industrial				AA+		11/30/19		Aa2		11/30/19

		Fixed Income		06051GHC6		06051GHC		BANK AMER CORP		 3.004 DEC 20 23		17,000.00		17,000.00		97.944		16,650.47		102.131		17,362.27		228.39		17,590.66		0.90		Fixed Income		Corporates		Financial				A-		11/30/19		A2		11/30/19		A+		11/30/19

		Fixed Income		06406RAE7		06406RAE		BANK NEW YORK MELLON		 2.950 JAN 29 23		13,000.00		13,000.00		100.049		13,006.39		102.98		13,387.40		129.96		13,517.36		0.69		Fixed Income		Corporates		Financial				A		11/30/19		A1		11/30/19		AA-		11/30/19
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																CTLCC						CTLCV						CTSCC						EQCT						CTFI														98470		Warehouse Employees Union Local #730 Pension Trust Fund		28470		BC Aggregate		BC Aggregate		FI		FI		FBFI		12/31/19 0:00		0.180269		8.716697		-0.069614		-0.05117		0.301211		0.180099		2.453827		5.608901		8.716697		4.273225		4.028445		3.681778		3.047803		3.529034		2.716178		2.902968		3.440015				33.970467		3.180778		9/1/10 0:00		90		95		0		b		benchmark		12/31		0		F		B				8/1/13 0:00		TOTAL		BCIGC		100		BCIGC 100%		1																																																												8/1/13 0:00		FI        		BCIGC		100		BCIGC 100%		1

		12/31/19														CE		CE_NOCASH				MC		MC_NOCASH				SC		SC_NOCASH				DE		DE_NOCASH				FI		FI_NOCASH				IE								98470		Warehouse Employees Union Local #730 Pension Trust Fund		28470		BC Aggregate		BC Aggregate		FI		FI		CBFI		12/31/19 0:00		0.180269		8.716697		-0.069614		-0.05117		0.301211		0.180099		2.453827		5.608901		8.716697		4.273225		4.028445		3.681778		3.047803		3.529034		2.716178		2.902968		3.440015				33.970467		3.180778		9/1/10 0:00		90		95		0		b		benchmark		12/31		1		C		B				9/1/10 0:00		TOTAL		BCAGG     		100		BCAGG 100%		1																																																												9/1/10 0:00		FI        		BCAGG     		100		BCAGG 100%		1

		1/1/19														VL		VL_NOCASH				MV		MV_NOCASH				SV		SV_NOCASH																								98470		Warehouse Employees Union Local #730 Pension Trust Fund		28470		BC Intermediate Gov Credit		BC Intermediate Gov Credit		FI		FI		FBFI		12/31/19 0:00		0.372584		6.801885		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801885		3.797717		3.240956		2.950041		2.571195		2.664264		2.152312		2.368251		2.74395				26.34162		2.535092		9/1/10 0:00		90		95		0		b		benchmark		12/31		0		F		B

										9/1/10						N/A						N/A						N/A						N/A						9/1/10						N/A								98470		Warehouse Employees Union Local #730 Pension Trust Fund		28470		BC Intermediate Gov Credit		BC Intermediate Gov Credit		FI		FI		CBFI		12/31/19 0:00		0.372584		6.801885		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801885		3.797717		3.240956		2.950041		2.571195		2.664264		2.152312		2.368251		2.74395				26.34162		2.535092		9/1/10 0:00		90		95		0		b		benchmark		12/31		1		C		B

										C																																												98470		Warehouse Employees Union Local #730 Pension Trust Fund		28470		Blend Index 		Blend Index 		FI		FI		BLFBFI		12/31/19 0:00		0.372586		6.801941		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801941		3.797689		3.241118		2.947713		2.569716		2.662426		1.97885		2.255345		2.861121				27.386196		2.625527		9/1/10 0:00		90		99		1		b		benchmark		12/31		0		F		B

																																																						98470		Warehouse Employees Union Local #730 Pension Trust Fund		28470		Blend Index 		Blend Index 		FI		FI		BLCBFI		12/31/19 0:00		0.372586		6.801941		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801941		3.797689		3.241118		2.947713		2.569716		2.662426		1.97885		2.255345		2.861121				27.386196		2.625527		9/1/10 0:00		90		99		1		b		benchmark		12/31		1		C		B

		MTD		5		Gross		G		0.20		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.20		0.19				  -  		  -  						98470		Warehouse Employees Union Local #730 Pension Trust Fund		28470		Fixed Income          		Fixed Income          		FI		FI_NOCASH		FNFI_NOCASH		12/31/19 0:00		0.429675		7.168552		0.17025		-0.144026		0.403591		0.429675		1.932531		4.644916		7.168552		3.912161		3.324895		2.963735		2.717971		2.740243		2.090182		2.441202		3.120933				32.688668		3.074624		9/1/10 0:00		89		0		1		c		net		12/31		0		F		N

				5		Net		N		0.18		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.18		0.17				  -  		  -  						98470		Warehouse Employees Union Local #730 Pension Trust Fund		28470		Fixed Income          		Fixed Income          		FI		FI_NOCASH		CNFI_NOCASH		12/31/19 0:00		0.429675		7.168552		0.17025		-0.144026		0.403591		0.429675		1.932531		4.644916		7.168552		3.912161		3.324895		2.963735		2.717971		2.740243		2.090182		2.441202		3.120933				32.688668		3.074624		9/1/10 0:00		89		0		1		c		net		12/31		1		C		N

				5		Bench		B		0.13		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.13		0.13				  -  		  -  						98470		Warehouse Employees Union Local #730 Pension Trust Fund		28470		Fixed Income          		Fixed Income          		FI		FI_NOCASH		FGFI_NOCASH		12/31/19 0:00		0.492976		7.436757		0.19152		-0.123504		0.424909		0.492976		2.061062		4.842173		7.436757		4.172239		3.583507		3.221445		2.975068		2.997395		2.345711		2.697608		3.379035				35.821203		3.332461		9/1/10 0:00		89		0		1		c		gross		12/31		0		F		G

																																																						98470		Warehouse Employees Union Local #730 Pension Trust Fund		28470		Fixed Income          		Fixed Income          		FI		FI_NOCASH		CGFI_NOCASH		12/31/19 0:00		0.492976		7.436757		0.19152		-0.123504		0.424909		0.492976		2.061062		4.842173		7.436757		4.172239		3.583507		3.221445		2.975068		2.997395		2.345711		2.697608		3.379035				35.821203		3.332461		9/1/10 0:00		89		0		1		c		gross		12/31		1		C		G

																																																						98470		Warehouse Employees Union Local #730 Pension Trust Fund		28470		Fixed Income & Cash             		Fixed Income          		FI		FI		FNFI		12/31/19 0:00		0.429418		7.173489		0.178341		-0.145627		0.396835		0.429418		1.924644		4.644294		7.173489		3.950314		3.35914		2.989119		2.736844		2.734742		2.086343		2.426613		3.072595				31.788141		2.999496		9/1/10 0:00		90		0		1		c		net		12/31		0		F		N

		QTD		3		Gross		G		0.49		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.49		0.49				  -  		  -  						98470		Warehouse Employees Union Local #730 Pension Trust Fund		28470		Fixed Income & Cash             		Fixed Income          		FI		FI		CNFI		12/31/19 0:00		0.429418		7.173489		0.178341		-0.145627		0.396835		0.429418		1.924644		4.644294		7.173489		3.950314		3.35914		2.989119		2.736844		2.734742		2.086343		2.426613		3.072595				31.788141		2.999496		9/1/10 0:00		90		0		1		c		net		12/31		1		C		N																																																																																																														1/14/20				0

				3		Net		N		0.43		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.43		0.43				  -  		  -  						98470		Warehouse Employees Union Local #730 Pension Trust Fund		28470		Fixed Income & Cash             		Fixed Income          		FI		FI		FGFI		12/31/19 0:00		0.492719		7.441706		0.199613		-0.125106		0.418152		0.492719		2.053164		4.84155		7.441706		4.210486		3.617837		3.246893		2.993987		2.99188		2.341863		2.682982		3.330577				34.899423		3.257146		9/1/10 0:00		90		0		1		c		gross		12/31		0		F		G

				3		Bench		B		0.37		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.37		0.37				  -  		  -  						98470		Warehouse Employees Union Local #730 Pension Trust Fund		28470		Fixed Income & Cash             		Fixed Income          		FI		FI		CGFI		12/31/19 0:00		0.492719		7.441706		0.199613		-0.125106		0.418152		0.492719		2.053164		4.84155		7.441706		4.210486		3.617837		3.246893		2.993987		2.99188		2.341863		2.682982		3.330577				34.899423		3.257146		9/1/10 0:00		90		0		1		c		gross		12/31		1		C		G																																																																																																						client_code		benchmark_code		weight		bm_trimmed		Column1		BM		Column2		Column3				benchmark_code		bm_trimmed		max_date

																																																						98470		Warehouse Employees Union Local #730 Pension Trust Fund		98470		BC Aggregate		BC Aggregate		TOTAL		TOTAL		FBTOTAL		12/31/19 0:00		0.180269		8.716697		-0.069614		-0.05117		0.301211		0.180099		2.453827		5.608901		8.716697		4.273225		4.028445		3.681778		3.047803		3.529034		2.716178		2.902968		3.440015				33.970467		3.180778		9/1/10 0:00		98		95		0		b		benchmark		12/31		0		F		B																																																																																																						98470       		BCIGC		100		BCIGC		1/14/20				0		ERROR:#NAME?				BC13A     		BC13A		1/14/20

																																																						98470		Warehouse Employees Union Local #730 Pension Trust Fund		98470		BC Aggregate		BC Aggregate		TOTAL		TOTAL		CBTOTAL		12/31/19 0:00		0.180269		8.716697		-0.069614		-0.05117		0.301211		0.180099		2.453827		5.608901		8.716697		4.273225		4.028445		3.681778		3.047803		3.529034		2.716178		2.902968		3.440015				33.970467		3.180778		9/1/10 0:00		98		95		0		b		benchmark		12/31		1		C		B																																																																																																																								BC13COR		BC13COR		1/14/20

		YTD		4		Gross		G		7.44		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				7.44		7.44				  -  		  -  						98470		Warehouse Employees Union Local #730 Pension Trust Fund		98470		BC Intermediate Gov Credit		BC Intermediate Gov Credit		TOTAL		TOTAL		FBTOTAL		12/31/19 0:00		0.372584		6.801885		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801885		3.797717		3.240956		2.950041		2.571195		2.664264		2.152312		2.368251		2.74395				26.34162		2.535092		9/1/10 0:00		98		95		0		b		benchmark		12/31		0		F		B																																																																																																																								BC13G		BC13G		1/14/20

				4		Net		N		7.17		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				7.17		7.17				  -  		  -  						98470		Warehouse Employees Union Local #730 Pension Trust Fund		98470		BC Intermediate Gov Credit		BC Intermediate Gov Credit		TOTAL		TOTAL		CBTOTAL		12/31/19 0:00		0.372584		6.801885		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801885		3.797717		3.240956		2.950041		2.571195		2.664264		2.152312		2.368251		2.74395				26.34162		2.535092		9/1/10 0:00		98		95		0		b		benchmark		12/31		1		C		B																																																																																																																								BC13GC		BC13GC		1/14/20

				4		Bench		B		6.80		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				6.80		6.80				  -  		  -  						98470		Warehouse Employees Union Local #730 Pension Trust Fund		98470		Blend Index 		Blend Index 		TOTAL		TOTAL		BLFBTOTAL		12/31/19 0:00		0.372586		6.801941		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801941		3.797689		3.241118		2.947713		2.569716		2.662426		1.97885		2.255345		2.861121				27.386196		2.625527		9/1/10 0:00		98		99		0		b		benchmark		12/31		0		F		B																																																																																																																								BC13TRE		BC13TRE		1/14/20

																																																						98470		Warehouse Employees Union Local #730 Pension Trust Fund		98470		Blend Index 		Blend Index 		TOTAL		TOTAL		BLCBTOTAL		12/31/19 0:00		0.372586		6.801941		0.125376		-0.149339		0.396832		0.372586		1.746961		4.379327		6.801941		3.797689		3.241118		2.947713		2.569716		2.662426		1.97885		2.255345		2.861121				27.386196		2.625527		9/1/10 0:00		98		99		0		b		benchmark		12/31		1		C		B																																																																																																																								BC15G		BC15G		12/31/15

																																																						98470		Warehouse Employees Union Local #730 Pension Trust Fund		98470		Total Portfolio                 		Total Portfolio                 		TOTAL		TOTAL		FNTOTAL		12/31/19 0:00		0.429418		7.173489		0.178341		-0.145627		0.396835		0.429418		1.924644		4.644294		7.173489		3.950314		3.35914		2.989119		2.736844		2.734742		2.086343		2.426613		3.072595				31.788141		2.999496		9/1/10 0:00		98		0		0		c		net		12/31		0		F		N																																																																																																																								BCABS		BCABS		1/14/20

		1YR		11		Gross		G		7.44		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				7.44		7.44				  -  		  -  						98470		Warehouse Employees Union Local #730 Pension Trust Fund		98470		Total Portfolio                 		Total Portfolio                 		TOTAL		TOTAL		CNTOTAL		12/31/19 0:00		0.429418		7.173489		0.178341		-0.145627		0.396835		0.429418		1.924644		4.644294		7.173489		3.950314		3.35914		2.989119		2.736844		2.734742		2.086343		2.426613		3.072595				31.788141		2.999496		9/1/10 0:00		98		0		0		c		net		12/31		1		C		N																																																																																																																								BCAG		BCAG		12/20/17

				11		Net		N		7.17		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				7.17		7.17				  -  		  -  						98470		Warehouse Employees Union Local #730 Pension Trust Fund		98470		Total Portfolio                 		Total Portfolio                 		TOTAL		TOTAL		FGTOTAL		12/31/19 0:00		0.492719		7.441706		0.199613		-0.125106		0.418152		0.492719		2.053164		4.84155		7.441706		4.210486		3.617837		3.246893		2.993987		2.99188		2.341863		2.682982		3.330577				34.899423		3.257146		9/1/10 0:00		98		0		0		c		gross		12/31		0		F		G																																																																																																																								BCAGE		BCAGE		1/14/20

				11		Bench		B		6.80		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				6.80		6.80				  -  		  -  						98470		Warehouse Employees Union Local #730 Pension Trust Fund		98470		Total Portfolio                 		Total Portfolio                 		TOTAL		TOTAL		CGTOTAL		12/31/19 0:00		0.492719		7.441706		0.199613		-0.125106		0.418152		0.492719		2.053164		4.84155		7.441706		4.210486		3.617837		3.246893		2.993987		2.99188		2.341863		2.682982		3.330577				34.899423		3.257146		9/1/10 0:00		98		0		0		c		gross		12/31		1		C		G																																																																																																																								BCAGEI		BCAGEI		1/14/20

																																																																																																																																																																																																																																																										BCAGG		BCAGG		1/14/20

																																																																																																																																																																																																																																																										BCAGGS		BCAGGS		1/14/20

		2YR		12		Gross		G		4.21		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				4.21		4.17				  -  		  -  																																																																																																																																																																																																										BCAGGSH		BCAGGSH		1/14/20

				12		Net		N		3.95		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.95		3.91				  -  		  -  																																																																																																																																																																																																										BCAL		BCAL		1/14/20

				12		Bench		B		3.80		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.80		3.80				  -  		  -  																																																																																																																																																																																																										BCCMBS		BCCMBS		1/14/20

																																																																																																																																																																																																																																																										BCCOR		BCCOR		1/14/20

																																																																																																																																																																																																																																																										BCG		BCG		1/14/20

		3YR		13		Gross		G		3.62		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.62		3.58				  -  		  -  																																																																																																																																																																																																										BCGC		BCGC		1/14/20

				13		Net		N		3.36		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.36		3.32				  -  		  -  																																																																																																																																																																																																										BCIAABS		BCIAABS		1/14/20

				13		Bench		B		3.24		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.24		3.24				  -  		  -  																																																																																																																																																																																																										BCIACMBS		BCIACMBS		1/14/20

																																																																																																																																																																																																																																																										BCIAGG		BCIAGG		1/14/20

																																																																																																																																																																																																																																																										BCIAGGSH		BCIAGGSH		1/14/20

		4YR		14		Gross		G		3.25		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.25		3.22				  -  		  -  																																																																																																																																																																																																										BCIAMBS		BCIAMBS		1/14/20

				14		Net		N		2.99		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.99		2.96				  -  		  -  																																																																																																																																																																																																										BCIC		BCIC		1/14/20

				14		Bench		B		2.95		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.95		2.95				  -  		  -  																																																																																																																																																																																																										BCIG		BCIG		1/14/20

																																																																																																																																																																																																																																																										BCIGC		BCIGC		1/14/20

																																																																																																																																																																																																																																																										BCIGCSG		BCIGCSG		1/14/20

		5YR		15		Gross		G		2.99		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.99		2.98				  -  		  -  																																																																																																																																																																																																										BCIGCSH		BCIGCSH		1/14/20

				15		Net		N		2.74		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.74		2.72				  -  		  -  																																																																																																																																																																																																										BCIGCSH50		BCIGCSH50		1/14/20

				15		Bench		B		2.57		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.57		2.57				  -  		  -  																																																																																																																																																																																																										BCLG		BCLG		1/14/20

																																																																																																																																																																																																																																																										BCMBS		BCMBS		1/14/20

																																																																																																																																																																																																																																																										BCNCOR		BCNCOR		1/14/20

		6YR		16		Gross		G		2.99		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.99		3.00				  -  		  -  																																																																																																																																																																																																										BCNCORI		BCNCORI		1/14/20

				16		Net		N		2.73		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.73		2.74				  -  		  -  																																																																																																																																																																																																										BCSGCABS		BCSGCABS		1/14/20

				16		Bench		B		2.66		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.66		2.66				  -  		  -  																																																																																																																																																																																																										BCSGCCMBS		BCSGCCMBS		1/14/20

																																																																																																																																																																																																																																																										BCSGCMBS		BCSGCMBS		1/14/20

																																																																																																																																																																																																																																																										BCTB      		BCTB		1/14/20

		7YR		17		Gross		G		2.34		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.34		2.35				  -  		  -  																																																																																																																																																																																																										BCTB3M		BCTB3M		1/14/20

				17		Net		N		2.09		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.09		2.09				  -  		  -  																																																																																																																																																																																																										BCTI		BCTI		1/14/20

				17		Bench		B		1.98		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				1.98		1.98				  -  		  -  																																																																																																																																																																																																										BCTIPS		BCTIPS		1/14/20

																																																																																																																																																																																																																																																										BCTL		BCTL		1/14/20

																																																																																																																																																																																																																																																										BCTRE		BCTRE		1/14/20

		8YR		18		Gross		G		2.68		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.68		2.70				  -  		  -  																																																																																																																																																																																																										BCUSGOV		BCUSGOV		1/14/20

				18		Net		N		2.43		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.43		2.44				  -  		  -  																																																																																																																																																																																																										DJIA      		DJIA		1/14/20

				18		Bench		B		2.26		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.26		2.26				  -  		  -  																																																																																																																																																																																																										EAFE		EAFE		1/14/20

																																																																																																																																																																																																																																																										LIBOR12		LIBOR12		1/14/20

																																																																																																																																																																																																																																																										ML13G		ML13G		12/31/05

		9YR		19		Gross		G		3.33		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.33		3.38				  -  		  -  																																																																																																																																																																																																										ML15G		ML15G		12/31/18

				19		Net		N		3.07		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.07		3.12				  -  		  -  																																																																																																																																																																																																										MLMB		MLMB		10/31/17

				19		Bench		B		2.86		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.86		2.86				  -  		  -  																																																																																																																																																																																																										PLCR		PLCR		1/14/20

																																																																																																																																																																																																																																																										R1000		R1000		1/14/20

																																																																																																																																																																																																																																																										R2000		R2000		1/14/20

		10YR		20		Gross		G		0.00		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.00		0.00				  -  		  -  																																																																																																																																																																																																										R2500		R2500		1/14/20

				20		Net		N		0.00		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.00		0.00				  -  		  -  																																																																																																																																																																																																										R3000		R3000		1/14/20

				20		Bench		B		0.00		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				0.00		0.00				  -  		  -  																																																																																																																																																																																																										RG1000		RG1000		1/14/20

																																																																																																																																																																																																																																																										RG2000		RG2000		4/30/17

																																																																																																																																																																																																																																																										RV1000		RV1000		1/14/20

		ITD Derived				Gross		G		3.26		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.26		3.33				  -  		  -  																																																																																																																																																																																																										RV2000		RV2000		1/14/20

						Net		N		3.00		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.00		3.07				  -  		  -  																																																																																																																																																																																																										RV2500		RV2500		1/14/20

						Bench		B		2.63		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.63		2.63				  -  		  -  																																																																																																																																																																																																										RV3000		RV3000		1/14/20

																																																																																																																																																																																																																																																										SIFMA		SIFMA		7/31/09

																																																																																																																																																																																																																																																										SP500		SP500		1/14/20

		ITD		21		Gross		G		34.90		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				34.90		35.82				  -  		  -  																																																																																																																																																																																																										SP500BV		SP500BV		1/14/20

				21		Net		N		31.79		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				31.79		32.69				  -  		  -  																																																																																																																																																																																																										USBELL3M		USBELL3M		1/14/20

				21		Bench		B		27.39		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				27.39		27.39				  -  		  -  																																																																																																																																																																																																										USTB3M		USTB3M		1/14/20

																																																																																																																																																																																																																																																										USTBILL		USTBILL		1/14/20

																																																																																																																																																																																																																																																										W5000     		W5000		1/14/20

		ITD_ANN		22		Gross		G		3.26		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.26		3.33				  -  		  -  

				22		Net		N		3.00		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				3.00		3.07				  -  		  -  

				22		Bench		B		2.63		  -  				  -  		  -  				  -  		  -  				  -  		  -  				  -  		  -  				2.63		2.63				  -  		  -  

										Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc				Row Labels		Sum of reset_desc

										8/1/13																														8/1/13

										BCIGC 100%		1																												BCIGC 100%		1

										9/1/10																														9/1/10

										BCAGG 100%		1																												BCAGG 100%		1





Summary Info

		Allocation Breakout						Summary Info

		Ending						Beginning						Ending						Contributions						Distributions						Income						Market Appreciation





		Large-Cap Core CT		- 0				Large-Cap Core CT		- 0				Large-Cap Core CT		- 0				Large-Cap Core CT		- 0				Large-Cap Core CT		- 0				Large-Cap Core CT		- 0				Large-Cap Core CT		- 0

		Large-Cap Value CT		- 0				Large-Cap Value CT		- 0				Large-Cap Value CT		- 0				Large-Cap Value CT		- 0				Large-Cap Value CT		- 0				Large-Cap Value CT		- 0				Large-Cap Value CT		- 0

		Absolute Return		- 0				Absolute Return		- 0				Absolute Return		- 0				Absolute Return		- 0				Absolute Return		- 0				Absolute Return		- 0				Absolute Return		- 0

		Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0				Large-Cap Core Equity		- 0

		Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0				Large-Cap Value Equity		- 0

		Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0				Smid-Cap Core Equity		- 0

		Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0				Smid-Cap Value Equity		- 0

		Small-Cap Core CT		- 0				Small-Cap Core CT		- 0				Small-Cap Core CT		- 0				Small-Cap Core CT		- 0				Small-Cap Core CT		- 0				Small-Cap Core CT		- 0				Small-Cap Core CT		- 0

		Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0				Small-Cap Core Equity		- 0

		Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0				Small-Cap Value Equity		- 0

		Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0				Aggregate Fixed Income CT		- 0

		Fixed Income		1,699,556.48				Fixed Income		1,959,338.80				Fixed Income		1,704,867.57				Fixed Income		- 0				Fixed Income		(257,644.14)				Fixed Income		4,543.29				Fixed Income		(1,370.38)

		Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0

		Cash		5,311.09				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0

		Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0

		Total Portfolio		1,704,867.57				Total		1,959,338.80				Total		1,704,867.57				Total		- 0				Total		(257,644.14)				Total		4,543.29				Total		(1,370.38)



		Chart Values																																										Summary Values		Total Portfolio						Large-Cap Equity						Smid-Cap Equity						Small-Cap Equity						Total Domestic Equity						Fixed Income						Intl Mutual Fund

																																												Beginning		1,959,338.80						- 0						- 0						- 0						- 0						1,959,338.80						- 0

		Large-Cap Equity		- 0				Large-Cap Equity		- 0				Large-Cap Equity		- 0				Large-Cap Equity		- 0				Large-Cap Equity		- 0				Large-Cap Equity		- 0				Large-Cap Equity		- 0

		Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Smid-Cap Equity		- 0				Contributions		(257,644.14)						- 0						- 0						- 0						- 0						(257,644.14)						- 0

		Small-Cap Equity		- 0				Small-Cap Equity		- 0				Small-Cap Equity		- 0				Small-Cap Equity		- 0				Small-Cap Equity		- 0				Small-Cap Equity		- 0				Small-Cap Equity		- 0

		Fixed Income		1,699,556.48				Fixed Income		1,959,338.80				Fixed Income		1,704,867.57				Fixed Income		- 0				Fixed Income		(257,644.14)				Fixed Income		4,543.29				Fixed Income		(1,370.38)				Income		4,543.29						- 0						- 0						- 0						- 0						4,543.29						- 0

		Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0				Intl Mutual Fund		- 0

		Cash		5,311.09				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0				Cash		- 0				Market Appreciation		(1,370.38)						- 0						- 0						- 0						- 0						(1,370.38)						- 0

		Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0				Other		- 0

		Total Portfolio		1,704,867.57				Total		1,959,338.80				Total		1,704,867.57				Total		- 0				Total		(257,644.14)				Total		4,543.29				Total		(1,370.38)				Ending		1,704,867.57						- 0						- 0						- 0						- 0						1,704,867.57						- 0



																																												Dollar-Weighted Return		0.16%						 -       						 -       						 -       						 -       						0.16%						 -       





























Lists

		month_end_date				1/15/20				code		name		combined				Calendar				as_of_date		final_preliminary						security_code		market_value				security_code		market_value																code		name		benchmark_code		Column1				Code		Name

		12/31/19				12/31/19				90001		Domestic Equity Portfolio		90001 - Domestic Equity Portfolio				Fiscal				12/31/19		Final						CASH		5,311.09				CASH		5,311.09						1				28470						98470		Warehouse Employees #730		BCIGC		BC Int. Government Credit				BC13GC		BC 1-3 Yr Government Credit

		11/30/19								90002		US Government Portfolio		90002 - US Government Portfolio								11/30/19		Final						Total		5,311.09				Total		5,311.09																										BC13G		BC 1-3 Yr Government

		10/31/19								90005		Small Cap Equity		90005 - Small Cap Equity								10/31/19		Final																																								BCAGG		BC Aggregate 

		9/30/19								90010		Collective Trust LC Core Eq 		90010 - Collective Trust LC Core Eq 								9/30/19		Final																																								BCAGGS		BC Aggregate 80% & BC Corporate 20%

		8/31/19								90011		Collective Trust LC Value Eq		90011 - Collective Trust LC Value Eq								8/31/19		Final																																								BCAGGSH		BC Aggregate 70% & BC 1-3 Yr Government Credit 30%

		7/31/19								90012		Collective Trust SC Core Eq 		90012 - Collective Trust SC Core Eq 								7/31/19		Final																																								BCG		BC Government 

		6/30/19								90020		Collective Trust Agg Fixed  		90020 - Collective Trust Agg Fixed  								6/30/19		Final																																								BCGC		BC Government Credit

		5/31/19								90050		Hospitality Industry Benefit		90050 - Hospitality Industry Benefit								5/31/19		Final																																								BCIAGG		BC Int. Aggregate

		4/30/19								90100		Ret Plan for Emps of WPAHS  		90100 - Ret Plan for Emps of WPAHS  								4/30/19		Final																																								BCIAGGSH		BC Int. Aggregate 70% & BC 1-3 Yr Government Credit 30%

		3/31/19								90110		AGH Endowment               		90110 - AGH Endowment               								3/31/19		Final																																								BCIAGGSH50		BC Int. Aggregate 50% & BC 1-3 Yr Government Credit 50%

		2/28/19								90155		ACT		90155 - ACT								2/28/19		Final																																								BCIG		BC Int. Government

		1/31/19								90158		Alliance Development Fund		90158 - Alliance Development Fund								1/31/19		Final																																								BCIGC		BC Int. Government Credit

		12/31/18								90170		Akron Community Foundation  		90170 - Akron Community Foundation  								12/31/18		Final																																								BCIGCSH		BC Int. Government Credit 70% & BC 1-3 Yr Government Credit 30%

		11/30/18								90179		Alabama PACT                		90179 - Alabama PACT                								11/30/18		Final

		10/31/18								90180		Alabama Trust Fund          		90180 - Alabama Trust Fund          								10/31/18		Final

		9/30/18								90190		Albany, City of Pension Plan		90190 - Albany, City of Pension Plan								9/30/18		Final

		8/31/18								90191		Aleris Cash Balance Plan		90191 - Aleris Cash Balance Plan								8/31/18		Final

		7/31/18								90192		Aleris Cash Balance ALSCO		90192 - Aleris Cash Balance ALSCO								7/31/18		Final

		6/30/18								90193		Aleris Lewisport		90193 - Aleris Lewisport								6/30/18		Final

		5/31/18								90194		Aleris Retirement Plan		90194 - Aleris Retirement Plan								5/31/18		Final

		4/30/18								90200		Allegheny Cty Empl Ret      		90200 - Allegheny Cty Empl Ret      								4/30/18		Final

		3/31/18								90205		Allegheny County Treasury		90205 - Allegheny County Treasury								3/31/18		Final

		2/28/18								90211		Alle-Kiski Med Center Funded		90211 - Alle-Kiski Med Center Funded								2/28/18		Final

		1/31/18								90213		Allegheny-Kiski Health Found		90213 - Allegheny-Kiski Health Found								1/31/18		Final

		12/31/17								90215		Allied Industries Pension   		90215 - Allied Industries Pension   								12/31/17		Final

		11/30/17								90216		Allied Industries Benefit   		90216 - Allied Industries Benefit   								11/30/17		Final

		10/31/17								90217		Allied Pension Small Cap    		90217 - Allied Pension Small Cap    								10/31/17		Final

		9/30/17								90219		Kelly L. Alward Trust		90219 - Kelly L. Alward Trust								9/30/17		Final

		8/31/17								90220		Allegheny Energy FCU		90220 - Allegheny Energy FCU								8/31/17		Final

		7/31/17								90224		Local 1102  Amal. Pen.-SGC		90224 - Local 1102  Amal. Pen.-SGC								7/31/17		Final

		6/30/17								90225		Local 1102 Amal. Pen. Fund		90225 - Local 1102 Amal. Pen. Fund								6/30/17		Final

		5/31/17								90226		Local 1102 HBF		90226 - Local 1102 HBF								5/31/17		Final

		4/30/17								90230		Allen Jim L.                		90230 - Allen Jim L.                								4/30/17		Final

		3/31/17								90235		Andew & Sharon Hubregsen		90235 - Andew & Sharon Hubregsen								3/31/17		Final

		2/28/17								90240		Breathe Pennsylvania		90240 - Breathe Pennsylvania								2/28/17		Final

		1/31/17								90244		AGF Investments, Inc.		90244 - AGF Investments, Inc.								1/31/17		Final

		12/31/16								90247		City of Albany Pension Plan		90247 - City of Albany Pension Plan								12/31/16		Final

		11/30/16								90250		Anderson Tully Hourly CT    		90250 - Anderson Tully Hourly CT    								11/30/16		Final

		10/31/16								90253		Altoona Reg. Health-Barg.		90253 - Altoona Reg. Health-Barg.								10/31/16		Final

		9/30/16								90254		Altoona Regional H.S.		90254 - Altoona Regional H.S.								9/30/16		Final

		8/31/16								90260		Animal Rescue - Snaman      		90260 - Animal Rescue - Snaman      								8/31/16		Final

		7/31/16								90261		Animal Rescue - Verbofsky   		90261 - Animal Rescue - Verbofsky   								7/31/16		Final

		6/30/16								90275		APTAR                       		90275 - APTAR                       								6/30/16		Final

		5/31/16								90280		Anderson Area Medical Ctr		90280 - Anderson Area Medical Ctr								5/31/16		Final

		4/30/16								90285		CITW Fund, LP		90285 - CITW Fund, LP								4/30/16		Final

		3/31/16								90286		Priests' Retirement Bft. Tr.		90286 - Priests' Retirement Bft. Tr.								3/31/16		Final

		2/29/16								90287		Archdiocese DC General Fund 		90287 - Archdiocese DC General Fund 								2/29/16		Final

		1/31/16								90288		Forward in Faith		90288 - Forward in Faith								1/31/16		Final

		12/31/15								90289		Archdiocese DC Cornerstone  		90289 - Archdiocese DC Cornerstone  								12/31/15		Final

		11/30/15								90300		Armstrong Cty Empl Ret      		90300 - Armstrong Cty Empl Ret      								11/30/15		Final

		10/31/15								90325		George Aronoff		90325 - George Aronoff								10/31/15		Final

		9/30/15								90330		Arizona Industrial          		90330 - Arizona Industrial          								9/30/15		Final

		8/31/15								90340		Asante Health System        		90340 - Asante Health System        								8/31/15		Final

		7/31/15								90352		Asbestos #2 Equity          		90352 - Asbestos #2 Equity          								7/31/15		Final

		6/30/15								90353		Asbestos #2 Fixed           		90353 - Asbestos #2 Fixed           								6/30/15		Final

		5/31/15								90370		Asbestos Workers Local #81  		90370 - Asbestos Workers Local #81  								5/31/15		Final

		4/30/15								90375		Asbestos #23 Pension Plan		90375 - Asbestos #23 Pension Plan								4/30/15		Final

		3/31/15								90400		Ascension Alpha		90400 - Ascension Alpha								3/31/15		Final

		2/28/15								90410		Ashland Community Hospital		90410 - Ashland Community Hospital								2/28/15		Final

		1/31/15								90420		Aston Township Police       		90420 - Aston Township Police       								1/31/15		Final

		12/31/14								90430		Atlanta Firefighter's		90430 - Atlanta Firefighter's								12/31/14		Final

		11/30/14								90431		Atlanta Police Pension		90431 - Atlanta Police Pension								11/30/14		Final

		10/31/14								90437		Baltimore Fire & Police		90437 - Baltimore Fire & Police								10/31/14		Final

		9/30/14								90440		Auto Club Group		90440 - Auto Club Group								9/30/14		Final

		8/31/14								90444		Auto Mechanics #701		90444 - Auto Mechanics #701								8/31/14		Final

		7/31/14								90445		Lyda Hunt-Bunker Trust      		90445 - Lyda Hunt-Bunker Trust      								7/31/14		Final

		6/30/14								90450		Bakke James J. 1987 Trust   		90450 - Bakke James J. 1987 Trust   								6/30/14		Final

		5/31/14								90453		Bank Plus Corp. ESOP Trust  		90453 - Bank Plus Corp. ESOP Trust  								5/31/14		Final

		4/30/14								90457		FIRECO-Common Trust		90457 - FIRECO-Common Trust								4/30/14		Final

		3/31/14								90458		BancFirst Collective Trust-V		90458 - BancFirst Collective Trust-V								3/31/14		Final

		2/28/14								90460		Baptist Health South Florida		90460 - Baptist Health South Florida								2/28/14		Final

		1/31/14								90465		Barksdale, John David		90465 - Barksdale, John David								1/31/14		Final

		12/31/13								90470		Barrington Hills Police		90470 - Barrington Hills Police								12/31/13		Final

		11/30/13								90477		Bay County VEBA		90477 - Bay County VEBA								11/30/13		Final

		10/31/13								90480		Baxter Regional Medical Cntr		90480 - Baxter Regional Medical Cntr								10/31/13		Final

		9/30/13								90500		Beaver Cty Empl Ret		90500 - Beaver Cty Empl Ret								9/30/13		Final

		8/31/13								90501		Beaver County ERF-Equity		90501 - Beaver County ERF-Equity								8/31/13		Final

		7/31/13								90502		Beaver County ERF- Fx		90502 - Beaver County ERF- Fx								7/31/13		Final

		6/30/13								90525		Bechthold Ned & Helen       		90525 - Bechthold Ned & Helen       								6/30/13		Final

		5/31/13								90530		Bedford Cty Empl Ret        		90530 - Bedford Cty Empl Ret        								5/31/13		Final

		4/30/13								90550		Belmont Savings Bank		90550 - Belmont Savings Bank								4/30/13		Final

		3/31/13								90600		Benesch Friedlander et al   		90600 - Benesch Friedlander et al   								3/31/13		Final

		2/28/13								90601		Benesch Friedlander - Value 		90601 - Benesch Friedlander - Value 								2/28/13		Final

		1/31/13								90625		Berggren Dorothea L. Trust  		90625 - Berggren Dorothea L. Trust  								1/31/13		Final

		12/31/12								90650		Dorothea L Berggren Trust   		90650 - Dorothea L Berggren Trust   								12/31/12		Final

		11/30/12								90670		Bethany College             		90670 - Bethany College             								11/30/12		Final

		10/31/12								90675		City of Bethlehem		90675 - City of Bethlehem								10/31/12		Final

		9/30/12								90681		Bermuda (CPF)		90681 - Bermuda (CPF)								9/30/12		Final

		8/31/12								90682		Bermuda (PSSF)		90682 - Bermuda (PSSF)								8/31/12		Final

		7/31/12								90687		City of Berkley Public Safet		90687 - City of Berkley Public Safet								7/31/12		Final

		6/30/12								90690		Blessing Hospital Foundation		90690 - Blessing Hospital Foundation								6/30/12		Final

		5/31/12								90691		Blessing Hospital Oper A    		90691 - Blessing Hospital Oper A    								5/31/12		Final

		4/30/12								90692		Blessing Hospital Long Term		90692 - Blessing Hospital Long Term								4/30/12		Final

		3/31/12								90693		Blessing Hospital Int Term		90693 - Blessing Hospital Int Term								3/31/12		Final

		2/29/12								90694		Blessing Hospital Retirement		90694 - Blessing Hospital Retirement								2/29/12		Final

		1/31/12								90695		Blessing Hospital Self Insur		90695 - Blessing Hospital Self Insur								1/31/12		Final

		12/31/11								90696		Bluffton Firefighters		90696 - Bluffton Firefighters								12/31/11		Final

		11/30/11								90698		Robert & Pamela Bernstock		90698 - Robert & Pamela Bernstock								11/30/11		Final

		10/31/11								90700		Boca Raton Employee Pension 		90700 - Boca Raton Employee Pension 								10/31/11		Final

		9/30/11								90705		Birmingham Employees Retire 		90705 - Birmingham Employees Retire 								9/30/11		Final

		8/31/11								90706		Birmingham Health Care Fund 		90706 - Birmingham Health Care Fund 								8/31/11		Final

		7/31/11								90725		Binghamton		90725 - Binghamton								7/31/11		Final

		6/30/11								90750		Boilmakers #154 Ret		90750 - Boilmakers #154 Ret								6/30/11		Final

		5/31/11								90755		Boilmakers #154 Welfare		90755 - Boilmakers #154 Welfare								5/31/11		Final

		4/30/11								90800		Bradford Cty Empl Ret       		90800 - Bradford Cty Empl Ret       								4/30/11		Final

		3/31/11								90825		Brevard Cty Hospital        		90825 - Brevard Cty Hospital        								3/31/11		Final

		2/28/11								90850		Bricklayers Masons Local 22 		90850 - Bricklayers Masons Local 22 								2/28/11		Final

		1/31/11								90865		Bricklayers of WPA Welfare  		90865 - Bricklayers of WPA Welfare  								1/31/11		Final

		12/31/10								90870		Bricklayers Pension         		90870 - Bricklayers Pension         								12/31/10		Final

		11/30/10								90871		Bricklayers #1 of Kentucky		90871 - Bricklayers #1 of Kentucky								11/30/10		Final

		10/31/10								90872		Bricklayers #1 of Kentucky  		90872 - Bricklayers #1 of Kentucky  								10/31/10		Final

		9/30/10								90873		Bricklayers Pension WPA-Eq		90873 - Bricklayers Pension WPA-Eq								9/30/10		Final

		8/31/10								90874		Bricklayers Pension WPA-FI		90874 - Bricklayers Pension WPA-FI								8/31/10		Final

		7/31/10								90890		Broadwaters Partnership     		90890 - Broadwaters Partnership     								7/31/10		Final

		6/30/10								90940		Butler Cty Empl Ret		90940 - Butler Cty Empl Ret								6/30/10		Final

		5/31/10								90950		Bucks County Empl Ret Fund  		90950 - Bucks County Empl Ret Fund  								5/31/10		Final

		4/30/10								90954		Buchanan Ingersoll Rooney PC		90954 - Buchanan Ingersoll Rooney PC								4/30/10		Final

		3/31/10								90955		Buchanan Ingersoll II		90955 - Buchanan Ingersoll II								3/31/10		Final

		2/28/10								91000		Building Trades of WPA Fixed		91000 - Building Trades of WPA Fixed								2/28/10		Final

		1/31/10								91001		Building Trades of WPA Eqy  		91001 - Building Trades of WPA Eqy  								1/31/10		Final

		12/31/09								91005		Burlington Empl Ret Fund    		91005 - Burlington Empl Ret Fund    								12/31/09		Final

		11/30/09								91006		Burroughs Wellcome Fund		91006 - Burroughs Wellcome Fund								11/30/09		Final

		10/31/09								91008		Butler Cty Ret Fund - Intl  		91008 - Butler Cty Ret Fund - Intl  								10/31/09		Final

		9/30/09								91009		Butler County Empl Ret      		91009 - Butler County Empl Ret      								9/30/09		Final

		8/31/09								91010		Butler Twp Police Pension   		91010 - Butler Twp Police Pension   								8/31/09		Final

		7/31/09								91025		Calumet City Police		91025 - Calumet City Police								7/31/09		Final

		6/30/09								91030		Calvary Episcopal Church End		91030 - Calvary Episcopal Church End								6/30/09		Final

		5/31/09								91035		CA School Empl Ret          		91035 - CA School Empl Ret          								5/31/09		Final

		4/30/09								91036		CA School Legacy            		91036 - CA School Legacy            								4/30/09		Final

		3/31/09								91065		Cambria Cty Empl Ret        		91065 - Cambria Cty Empl Ret        								3/31/09		Final

		2/28/09								91070		Cambria County		91070 - Cambria County								2/28/09		Final

		1/31/09								91072		Upstate CAO IGC		91072 - Upstate CAO IGC								1/31/09		Final

		12/31/08								91073		Upstate CAO Short		91073 - Upstate CAO Short								12/31/08		Final

		11/30/08								91076		Cape Coral Firefighters'		91076 - Cape Coral Firefighters'								11/30/08		Final

		10/31/08								91077		Cape Coral Police		91077 - Cape Coral Police								10/31/08		Final

		9/30/08								91090		Canonsburg Police Ret		91090 - Canonsburg Police Ret								9/30/08		Final

		8/31/08								91091		Canonsburg Non-Uniformed Ret		91091 - Canonsburg Non-Uniformed Ret								8/31/08		Final

		7/31/08								91100		Captive Investors Fund		91100 - Captive Investors Fund								7/31/08		Final

		6/30/08								91125		Carbon County		91125 - Carbon County								6/30/08		Final

		5/31/08								91126		Carbon County Small Cap     		91126 - Carbon County Small Cap     								5/31/08		Final

		4/30/08								91130		Carnegie Library		91130 - Carnegie Library								4/30/08		Final

		3/31/08								91150		Carp Trust of Western Wash  		91150 - Carp Trust of Western Wash  								3/31/08		Final

		2/29/08								91155		SW Ohio D/C Carpenters P/S		91155 - SW Ohio D/C Carpenters P/S								2/29/08		Final

		1/31/08								91160		Catholic Sch. Fdn. Sioux C.		91160 - Catholic Sch. Fdn. Sioux C.								1/31/08		Final

		12/31/07								91175		Centerville Clinics Barg    		91175 - Centerville Clinics Barg    								12/31/07		Final

		11/30/07								91176		Centerville Clinics Non-Barg		91176 - Centerville Clinics Non-Barg								11/30/07		Final

		10/31/07								91185		Centre Cty Empl Ret         		91185 - Centre Cty Empl Ret         								10/31/07		Final

		9/30/07								91190		Central Florida Health      		91190 - Central Florida Health      								9/30/07		Final

		8/31/07								91192		Carson Valley		91192 - Carson Valley								8/31/07		Final

		7/31/07								91195		Charleston Firefighters Pens		91195 - Charleston Firefighters Pens								7/31/07		Final

		6/30/07								91196		Charleston Police Pension   		91196 - Charleston Police Pension   								6/30/07		Final

		5/31/07								91197		Charleston Police - Fixed		91197 - Charleston Police - Fixed								5/31/07		Final

		4/30/07								91198		Charles & Patricia Genuardi		91198 - Charles & Patricia Genuardi								4/30/07		Final

		3/31/07								91200		Charlotte Haynes Robuck F.T.		91200 - Charlotte Haynes Robuck F.T.								3/31/07		Final

		2/28/07								91205		Chatham College             		91205 - Chatham College             								2/28/07		Final

		1/31/07								91210		Chatham College Endowment   		91210 - Chatham College Endowment   								1/31/07		Final

		12/31/06								91211		Chatham College Cash Account		91211 - Chatham College Cash Account								12/31/06		Final

		11/30/06								91212		Chatham College Annuity Fund		91212 - Chatham College Annuity Fund								11/30/06		Final

		10/31/06								91225		Carpenters Pension Fund WV  		91225 - Carpenters Pension Fund WV  								10/31/06		Final

		9/30/06								91226		ETC Partners, LP		91226 - ETC Partners, LP								9/30/06		Final

		8/31/06								91227		Cheltenham Police Inc		91227 - Cheltenham Police Inc								8/31/06		Final

		7/31/06								91230		Cheltenham Commissioners Pen		91230 - Cheltenham Commissioners Pen								7/31/06		Final

		6/30/06								91231		Cheltenham Hourly Empl Pen  		91231 - Cheltenham Hourly Empl Pen  								6/30/06		Final

		5/31/06								91232		Cheltenham Police Pension   		91232 - Cheltenham Police Pension   								5/31/06		Final

		4/30/06								91233		Cheltenham Salaried Empl Pen		91233 - Cheltenham Salaried Empl Pen								4/30/06		Final

		3/31/06								91235		Chen Trust Fund Cynthia     		91235 - Chen Trust Fund Cynthia     								3/31/06		Final

		2/28/06								91236		Chen Trust Fund Adrian 1    		91236 - Chen Trust Fund Adrian 1    								2/28/06		Final

		1/31/06								91237		Chen Trust Fund Adrian A    		91237 - Chen Trust Fund Adrian A    								1/31/06		Final

		12/31/05								91238		CLAREMONT FINANCIAL SERVICES		91238 - CLAREMONT FINANCIAL SERVICES								12/31/05		Final

		11/30/05								91239		Claremont Fin. Real Estate		91239 - Claremont Fin. Real Estate								11/30/05		Final

		10/31/05								91240		Clarksburg Police Pension		91240 - Clarksburg Police Pension								10/31/05		Final

		9/30/05								91241		Clarksburg Fire Pension Plan		91241 - Clarksburg Fire Pension Plan								9/30/05		Final

		8/31/05								91245		NT - DeHaan, Christel		91245 - NT - DeHaan, Christel								8/31/05		Final

		7/31/05								91247		NT - Christel House Int'l		91247 - NT - Christel House Int'l								7/31/05		Final

		6/30/05								91249		NT - Christel Dehaan Family		91249 - NT - Christel Dehaan Family								6/30/05		Final

		5/31/05								91255		Claretians Continuing Care		91255 - Claretians Continuing Care								5/31/05		Final

		4/30/05								91256		Claretians Endowment Trust		91256 - Claretians Endowment Trust								4/30/05		Final

		3/31/05								91257		Claretians Inc.		91257 - Claretians Inc.								3/31/05		Final

		2/28/05								91260		Cleveland Regional Medical  		91260 - Cleveland Regional Medical  								2/28/05		Final

		1/31/05								91263		Cleveland State University  		91263 - Cleveland State University  								1/31/05		Final

		12/31/04								91270		Clinton Cty Empl Ret        		91270 - Clinton Cty Empl Ret        								12/31/04		Final

		11/30/04								91287		Colorado Fire & Police		91287 - Colorado Fire & Police								11/30/04		Final

		10/31/04								91290		Collective Equities         		91290 - Collective Equities         								10/31/04		Final

		9/30/04								91291		Collective Equities SQ      		91291 - Collective Equities SQ      								9/30/04		Final

		8/31/04								91292		University of Colorado		91292 - University of Colorado								8/31/04		Final

		7/31/04								91295		College Illinois            		91295 - College Illinois            								7/31/04		Final

		6/30/04								91300		Columbia Cty Empl Ret       		91300 - Columbia Cty Empl Ret       								6/30/04		Final

		5/31/04								91305		Combined Charities Inv Grp  		91305 - Combined Charities Inv Grp  								5/31/04		Final

		4/30/04								91310		Comprehensive Health OH Pnsn		91310 - Comprehensive Health OH Pnsn								4/30/04		Final

		3/31/04								91335		Colcom Foundation           		91335 - Colcom Foundation           								3/31/04		Final

		2/29/04								91340		Coleman Foundation          		91340 - Coleman Foundation          								2/29/04		Final

		1/31/04								91347		Community Memorial Fdn      		91347 - Community Memorial Fdn      								1/31/04		Final

		12/31/03								91349		Chapman Partnership		91349 - Chapman Partnership								12/31/03		Final

		11/30/03								91350		Community Hlth Spec Rev Fund		91350 - Community Hlth Spec Rev Fund								11/30/03		Final

		10/31/03								91357		Cosgrove, R. Joyce Trustee		91357 - Cosgrove, R. Joyce Trustee								10/31/03		Final

		9/30/03								91360		Cowen Kimberly H.           		91360 - Cowen Kimberly H.           								9/30/03		Final

		8/31/03								91362		The Commissariat		91362 - The Commissariat								8/31/03		Final

		7/31/03								91365		CPS South Texas Project NDT 		91365 - CPS South Texas Project NDT 								7/31/03		Final

		6/30/03								91370		Crawford County		91370 - Crawford County								6/30/03		Final

		5/31/03								91375		Crozer-Keystone Health Pens		91375 - Crozer-Keystone Health Pens								5/31/03		Final

		4/30/03								91376		Crozer Keystone Illiquid    		91376 - Crozer Keystone Illiquid    								4/30/03		Final

		3/31/03								91380		Crown Holdings Inc          		91380 - Crown Holdings Inc          								3/31/03		Final

		2/28/03								91390		Cumberland Cty Empl Ret     		91390 - Cumberland Cty Empl Ret     								2/28/03		Final

		1/31/03								91391		Cumberland County Equity    		91391 - Cumberland County Equity    								1/31/03		Final

		12/31/02								91392		Cumberland County Fixed     		91392 - Cumberland County Fixed     								12/31/02		Final

		11/30/02								91395		Cumberland MD&V Bld&Cons Emp		91395 - Cumberland MD&V Bld&Cons Emp								11/30/02		Final

		10/31/02								91410		Curnes Fund 2001            		91410 - Curnes Fund 2001            								10/31/02		Final

		9/30/02								91415		Curtiss Wright Retire Plan  		91415 - Curtiss Wright Retire Plan  								9/30/02		Final

		8/31/02								91450		Dairyland Power Cooperative 		91450 - Dairyland Power Cooperative 								8/31/02		Final

		7/31/02								91460		City of Danville ERS        		91460 - City of Danville ERS        								7/31/02		Final

		6/30/02								91462		DART		91462 - DART								6/30/02		Final

		5/31/02								91470		Dauphin County Empl Ret		91470 - Dauphin County Empl Ret								5/31/02		Final

		4/30/02								91473		City of East Point		91473 - City of East Point								4/30/02		Final

		3/31/02								91500		Diocese Sioux City-General		91500 - Diocese Sioux City-General								3/31/02		Final

		2/28/02								91502		Diocese of Sioux City - PPF		91502 - Diocese of Sioux City - PPF								2/28/02		Final

		1/31/02								91530		Deerfield Beach Fire Pension		91530 - Deerfield Beach Fire Pension								1/31/02		Final

		12/31/01								91533		Detroit Wayne Mental Health		91533 - Detroit Wayne Mental Health								12/31/01		Final

		11/30/01								91535		Reliance Std Life Insurance		91535 - Reliance Std Life Insurance								11/30/01		Final

		10/31/01								91540		Diageo North America        		91540 - Diageo North America        								10/31/01		Final

		9/30/01								91545		Diversified ALPHA           		91545 - Diversified ALPHA           								9/30/01		Final

		8/31/01								91550		Delaware Cty Empl Ret		91550 - Delaware Cty Empl Ret								8/31/01		Final

		7/31/01								91560		Deleware Valley Insurance		91560 - Deleware Valley Insurance								7/31/01		Final

		6/30/01								91565		Dominican Sisters		91565 - Dominican Sisters								6/30/01		Final

		5/31/01								91566		Dominican Sisters- Ecash		91566 - Dominican Sisters- Ecash								5/31/01		Final

		4/30/01								91568		Downers Grove Firefighters		91568 - Downers Grove Firefighters								4/30/01		Final

		3/31/01								91570		DSL of PSU                  		91570 - DSL of PSU                  								3/31/01		Final

		2/28/01								91573		John & Kathy Dolan		91573 - John & Kathy Dolan								2/28/01		Final

		1/31/01								91630		A Duda & Sons Inc		91630 - A Duda & Sons Inc								1/31/01		Final

		12/31/00								91675		Dunham & Associates         		91675 - Dunham & Associates         								12/31/00		Final

		11/30/00								91676		Dunham Lg Cap Value Fund    		91676 - Dunham Lg Cap Value Fund    								11/30/00		Final

		10/31/00								91700		Duquesne, City of		91700 - Duquesne, City of								10/31/00		Final

		9/30/00								91710		E. Buffalo Non-Uniformed Pns		91710 - E. Buffalo Non-Uniformed Pns								9/30/00		Final

		8/31/00								91711		E. Buffalo Police Pension   		91711 - E. Buffalo Police Pension   								8/31/00		Final

		7/31/00								91725		Economy Borough Police Pens.		91725 - Economy Borough Police Pens.								7/31/00		Final

		6/30/00								91740		East Liberty Presby Funds   		91740 - East Liberty Presby Funds   								6/30/00		Final

		5/31/00								91750		East Peoria Fire Broad Mrkt 		91750 - East Peoria Fire Broad Mrkt 								5/31/00		Final

		4/30/00								91751		East Peoria Fire Intermedate		91751 - East Peoria Fire Intermedate								4/30/00		Final

		3/31/00								91775		Easton City Pension Plan    		91775 - Easton City Pension Plan    								3/31/00		Final

		2/29/00								91800		IBEW #43 & Electrical Pns   		91800 - IBEW #43 & Electrical Pns   								2/29/00		Final

		1/31/00								91801		IBEW #43 Health & Wel		91801 - IBEW #43 Health & Wel								1/31/00		Final

										91802		IBEW #1919 Pension		91802 - IBEW #1919 Pension

										91810		IBEW #143 Pension		91810 - IBEW #143 Pension

										91820		IBEW #43 Annuity		91820 - IBEW #43 Annuity

										91830		Iron Workers Local 402      		91830 - Iron Workers Local 402      

										91840		Iron Workers #597 Equity		91840 - Iron Workers #597 Equity

										91900		Elgin Firefighters		91900 - Elgin Firefighters

										91902		Elgin Police		91902 - Elgin Police

										91920		Elk Cty Employees Retirement		91920 - Elk Cty Employees Retirement

										91925		Elk Grove Fire Pension      		91925 - Elk Grove Fire Pension      

										91927		Elk Grove Police		91927 - Elk Grove Police

										91930		Ellwood City Combined Invest		91930 - Ellwood City Combined Invest

										91935		Elwyn Inc                   		91935 - Elwyn Inc                   

										91950		EMH Foundation              		91950 - EMH Foundation              

										91951		EMH Regional Designated     		91951 - EMH Regional Designated     

										91965		Electrical Workers Local 369		91965 - Electrical Workers Local 369

										91980		Erie Cty Pension Plan		91980 - Erie Cty Pension Plan

										91985		ENO Transport Foundation    		91985 - ENO Transport Foundation    

										92000		Entenmann's Local 926       		92000 - Entenmann's Local 926       

										92005		Hilton Head Fire & Rescue   		92005 - Hilton Head Fire & Rescue   

										92035		East Bay Municipal		92035 - East Bay Municipal

										92040		East Moline Firefighters		92040 - East Moline Firefighters

										92041		East Moline Police		92041 - East Moline Police

										92050		Erie County Employees Ret   		92050 - Erie County Employees Ret   

										92051		Erie County FIXED           		92051 - Erie County FIXED           

										92060		Teamsters 175 & 505 H&W		92060 - Teamsters 175 & 505 H&W

										92065		ETC Partners LP             		92065 - ETC Partners LP             

										92080		Fire & Police Pen San Antoni		92080 - Fire & Police Pen San Antoni

										92085		First Mercantile-Value		92085 - First Mercantile-Value

										92086		First Merc Government FI		92086 - First Merc Government FI

										92090		Fitchburg MA Retirement Sys 		92090 - Fitchburg MA Retirement Sys 

										92100		Fairmont WV Fire Pension		92100 - Fairmont WV Fire Pension

										92105		F.A. Lennon Charitable Trust		92105 - F.A. Lennon Charitable Trust

										92110		Florida Intl University     		92110 - Florida Intl University     

										92112		Florida Strawberry Festival		92112 - Florida Strawberry Festival

										92200		Flint Group                 		92200 - Flint Group                 

										92210		Follansbee WV U.D.A.G. Trust		92210 - Follansbee WV U.D.A.G. Trust

										92250		Fort Pierce Police Off Ret  		92250 - Fort Pierce Police Off Ret  

										92400		Franciscans of Vice Province		92400 - Franciscans of Vice Province

										92401		Franciscans - Retirement		92401 - Franciscans - Retirement

										92402		Franciscan Alliance		92402 - Franciscan Alliance

										92405		Franciscan Srs Poor Charit  		92405 - Franciscan Srs Poor Charit  

										92406		Franciscan Srs Poor Congreg 		92406 - Franciscan Srs Poor Congreg 

										92407		Franciscan Srs of Chicago   		92407 - Franciscan Srs of Chicago   

										92445		City of Franklin Emp Pension		92445 - City of Franklin Emp Pension

										92450		Franklin Cty Empl Ret       		92450 - Franklin Cty Empl Ret       

										92451		Franklin County EQUITY      		92451 - Franklin County EQUITY      

										92452		Franklin County-SMID		92452 - Franklin County-SMID

										92455		University of New Hampshire		92455 - University of New Hampshire

										92457		Franklin Park Firefighter's		92457 - Franklin Park Firefighter's

										92460		Frederick County Empl Ret   		92460 - Frederick County Empl Ret   

										92500		Fulton Cty Ret              		92500 - Fulton Cty Ret              

										92507		F.F. Thompson Health		92507 - F.F. Thompson Health

										92515		Fulton County Collective    		92515 - Fulton County Collective    

										92595		GAR Foundation              		92595 - GAR Foundation              

										92600		Garda Value LLC             		92600 - Garda Value LLC             

										92610		Gateway Foundation Inc.     		92610 - Gateway Foundation Inc.     

										92620		Genuardi, Gasper A.		92620 - Genuardi, Gasper A.

										92621		Genuardi, Anthony D.		92621 - Genuardi, Anthony D.

										92622		Genuardi, Charles A.		92622 - Genuardi, Charles A.

										92623		Genuardi Family Foundation		92623 - Genuardi Family Foundation

										92624		Dana VEBA Non Union Retiree		92624 - Dana VEBA Non Union Retiree

										92625		Genuardi, Dominic S, Jr.		92625 - Genuardi, Dominic S, Jr.

										92626		Genuardi, Dominic & Janet		92626 - Genuardi, Dominic & Janet

										92700		Gila River Indian Comm      		92700 - Gila River Indian Comm      

										92704		Schuster, Gary F. Living Tru		92704 - Schuster, Gary F. Living Tru

										92715		Goshawk LLC                 		92715 - Goshawk LLC                 

										92718		Genesis Medical Center		92718 - Genesis Medical Center

										92725		Govt of Bermuda Pension     		92725 - Govt of Bermuda Pension     

										92726		Govt of Bermuda Superannuatn		92726 - Govt of Bermuda Superannuatn

										92780		Greater Atlanta Christian		92780 - Greater Atlanta Christian

										92790		Greater PA Carpenters       		92790 - Greater PA Carpenters       

										92792		Wayne Com Foundation		92792 - Wayne Com Foundation

										92800		Greensburg, City of		92800 - Greensburg, City of

										92810		Greenstone Insurance		92810 - Greenstone Insurance

										92870		Hamden Employee Retirement  		92870 - Hamden Employee Retirement  

										92903		Hamot Health Foundation     		92903 - Hamot Health Foundation     

										92950		H P & AC Pension		92950 - H P & AC Pension

										92960		Harrisburg City Police Pnsn 		92960 - Harrisburg City Police Pnsn 

										92961		HARRISBURG POLICE FIXED     		92961 - HARRISBURG POLICE FIXED     

										92965		State of Hawaii Emp Ret Fund		92965 - State of Hawaii Emp Ret Fund

										93000		Holy Family Foundation      		93000 - Holy Family Foundation      

										93100		Highmark Inc.		93100 - Highmark Inc.

										93105		Highmark Casualty Ins Co    		93105 - Highmark Casualty Ins Co    

										93110		HM Life Insurance Company   		93110 - HM Life Insurance Company   

										93130		Highmount - Everest Fund LLC		93130 - Highmount - Everest Fund LLC

										93150		Highmount - The Molly Trust 		93150 - Highmount - The Molly Trust 

										93167		Hialeah Police Pension		93167 - Hialeah Police Pension

										93170		Hiram College               		93170 - Hiram College               

										93180		Hodgkins Police             		93180 - Hodgkins Police             

										93200		Holzer Clinic Inc. P/S Plan 		93200 - Holzer Clinic Inc. P/S Plan 

										93210		Houston Area Teamsters		93210 - Houston Area Teamsters

										93230		Huffington Foundation       		93230 - Huffington Foundation       

										93233		Houston Hospital Capital Res		93233 - Houston Hospital Capital Res

										93234		Houston Hospitals Pension		93234 - Houston Hospitals Pension

										93239		Howard Rubin Trust		93239 - Howard Rubin Trust

										93240		Huffington Terry            		93240 - Huffington Terry            

										93250		Huntingdon County Empl Ret  		93250 - Huntingdon County Empl Ret  

										93267		James S. Courier Trust		93267 - James S. Courier Trust

										93313		I.A.T.S.E. Local #16 Pension		93313 - I.A.T.S.E. Local #16 Pension

										93315		ICO		93315 - ICO

										93316		Illinois Masonic Children's		93316 - Illinois Masonic Children's

										93317		Illinois Masonic Charities		93317 - Illinois Masonic Charities

										93318		Illinois Masonic Home		93318 - Illinois Masonic Home

										93319		Illinois Teamsters		93319 - Illinois Teamsters

										93320		Indiana County Empl Ret     		93320 - Indiana County Empl Ret     

										93321		Indiana County LCV		93321 - Indiana County LCV

										93325		Indiana State Teachers Ret		93325 - Indiana State Teachers Ret

										93326		Indiana PERF		93326 - Indiana PERF

										93327		IN Public Retirement System		93327 - IN Public Retirement System

										93330		IN State Council Roofers H&W		93330 - IN State Council Roofers H&W

										93340		IBEW Local 212		93340 - IBEW Local 212

										93342		IBEW 313 Health & Welfare   		93342 - IBEW 313 Health & Welfare   

										93345		IBEW Local 701              		93345 - IBEW Local 701              

										93346		IBEW 64 Collective		93346 - IBEW 64 Collective

										93350		IBEW 1919 Annuity Fund      		93350 - IBEW 1919 Annuity Fund      

										93351		IBEW 1919 Health & Welfare		93351 - IBEW 1919 Health & Welfare

										93352		IBEW 1919 Pension           		93352 - IBEW 1919 Pension           

										93370		IBEW Local 910 Annuity FD   		93370 - IBEW Local 910 Annuity FD   

										93371		IBEW Local 910 H&W          		93371 - IBEW Local 910 H&W          

										93372		IBEW Local 910 Pension		93372 - IBEW Local 910 Pension

										93376		IBEW Local 1249 Pension		93376 - IBEW Local 1249 Pension

										93390		ICSC General Fund           		93390 - ICSC General Fund           

										93391		ICSC Pension Trust          		93391 - ICSC Pension Trust          

										93392		ICSC Reserve Fund           		93392 - ICSC Reserve Fund           

										93400		Integris BMC Foundation     		93400 - Integris BMC Foundation     

										93401		Integris BMC Funded Depr    		93401 - Integris BMC Funded Depr    

										93402		Integris Health Cap Reserve 		93402 - Integris Health Cap Reserve 

										93403		Integris Health Limited Dur 		93403 - Integris Health Limited Dur 

										93404		Integris SWMC Foundation    		93404 - Integris SWMC Foundation    

										93405		Integris SWMC Funded Depr   		93405 - Integris SWMC Funded Depr   

										93406		Integris Retirement Pension 		93406 - Integris Retirement Pension 

										93415		Intl Heat Frost Local 17		93415 - Intl Heat Frost Local 17

										93428		I-CAR		93428 - I-CAR

										93439		IUOE #112 DC		93439 - IUOE #112 DC

										93440		IUOE #112 General		93440 - IUOE #112 General

										93441		IUOE #112 H&W		93441 - IUOE #112 H&W

										93442		IUOE #112 NDE Training		93442 - IUOE #112 NDE Training

										93449		IUOE Local #132 H&W		93449 - IUOE Local #132 H&W

										93450		IUOE Local #132 Pension Fund		93450 - IUOE Local #132 Pension Fund

										93455		IUOE Local #25 Marine		93455 - IUOE Local #25 Marine

										93500		Ironworkers  549 & 550		93500 - Ironworkers  549 & 550

										93555		Iron Workers #597 Fixed		93555 - Iron Workers #597 Fixed

										93600		Iron Workers WPA Pension FX		93600 - Iron Workers WPA Pension FX

										93601		Iron Workers WPA Pension EQ		93601 - Iron Workers WPA Pension EQ

										93602		Iron Workers of WPA Prof/Shr		93602 - Iron Workers of WPA Prof/Shr

										93603		Iron Workers WPA Welfare EQ		93603 - Iron Workers WPA Welfare EQ

										93604		Iron Workers WPA Welfare FX		93604 - Iron Workers WPA Welfare FX

										93605		Iron Workers Cumberland MD		93605 - Iron Workers Cumberland MD

										93610		JEWISH HOSPITAL OPERATING   		93610 - JEWISH HOSPITAL OPERATING   

										93611		Jewish Hospital Foundation  		93611 - Jewish Hospital Foundation  

										93612		Jewish Hospital Pension     		93612 - Jewish Hospital Pension     

										93613		Jewish Community Foundation 		93613 - Jewish Community Foundation 

										93614		Jewish Hospital Portfolio B		93614 - Jewish Hospital Portfolio B

										93616		Jewish Heritage Fund		93616 - Jewish Heritage Fund

										93695		Jackson County              		93695 - Jackson County              

										93700		Jacksonville Uni Endowment  		93700 - Jacksonville Uni Endowment  

										93705		Jerome Foundation           		93705 - Jerome Foundation           

										93715		Jeffrey Campagna Trust      		93715 - Jeffrey Campagna Trust      

										93749		JPM - MA 1994 B Shares LP   		93749 - JPM - MA 1994 B Shares LP   

										93750		JPM - Ted Arison Family FD  		93750 - JPM - Ted Arison Family FD  

										93790		City of Johnstown Pension   		93790 - City of Johnstown Pension   

										93795		City Joliet Firemens Pens   		93795 - City Joliet Firemens Pens   

										93800		Joseph B Fay Co Profit Share		93800 - Joseph B Fay Co Profit Share

										93809		Jupiter Police Fixed		93809 - Jupiter Police Fixed

										93810		Jupiter Police International		93810 - Jupiter Police International

										93900		Janet Fitzgerald Trust      		93900 - Janet Fitzgerald Trust      

										94049		K21 Foundation		94049 - K21 Foundation

										94050		Katherine Turner Campbell RT		94050 - Katherine Turner Campbell RT

										94051		Katherin Turner Campbell Fdn		94051 - Katherin Turner Campbell Fdn

										94100		Kent School Endowment       		94100 - Kent School Endowment       

										94110		Kent School Pension         		94110 - Kent School Pension         

										94112		Kent School PPRRSM          		94112 - Kent School PPRRSM          

										94115		Kentucky Insurance		94115 - Kentucky Insurance

										94120		Kissimmee                   		94120 - Kissimmee                   

										94175		Kohler John M. Trust        		94175 - Kohler John M. Trust        

										94200		Kingsley Assn Endowment		94200 - Kingsley Assn Endowment

										94270		Laborers DC WPA Pension		94270 - Laborers DC WPA Pension

										94271		Laborers DC Local #2 Pension		94271 - Laborers DC Local #2 Pension

										94272		Laborers DC WPA Small Cap		94272 - Laborers DC WPA Small Cap

										94273		Laborers DC WPA Welfare		94273 - Laborers DC WPA Welfare

										94274		Laborers 616 H&W		94274 - Laborers 616 H&W

										94276		Laborers Local #980 Pension		94276 - Laborers Local #980 Pension

										94277		Laborers Local #980 Trust		94277 - Laborers Local #980 Trust

										94285		Lathers Local 190 Pension   		94285 - Lathers Local 190 Pension   

										94300		Lackawanna Cty Empl Ret     		94300 - Lackawanna Cty Empl Ret     

										94350		Lake in the Hills Police		94350 - Lake in the Hills Police

										94400		Lancaster Cty Empl Ret      		94400 - Lancaster Cty Empl Ret      

										94401		Lancaster County - Equity   		94401 - Lancaster County - Equity   

										94500		Latrobe Area Hospital Inc.  		94500 - Latrobe Area Hospital Inc.  

										94530		Lawrence Hospital Pension		94530 - Lawrence Hospital Pension

										94575		Lazzara Charitable Foundtn  		94575 - Lazzara Charitable Foundtn  

										94576		Lazzara, Gasper & Irene		94576 - Lazzara, Gasper & Irene

										94600		Lebanon County ERF		94600 - Lebanon County ERF

										94650		Lebanon Firemen`s Pension   		94650 - Lebanon Firemen`s Pension   

										94670		BA Central Florida Health Al		94670 - BA Central Florida Health Al

										94700		Linda Hall Library Trusts   		94700 - Linda Hall Library Trusts   

										94800		Lehigh Cty Empl Ret         		94800 - Lehigh Cty Empl Ret         

										94802		Lehigh Valley Com. Fdn.		94802 - Lehigh Valley Com. Fdn.

										94810		Libertyville, Firefighters’		94810 - Libertyville, Firefighters’

										94815		Edward H. Linde Tr.		94815 - Edward H. Linde Tr.

										94820		Link-Belt Construction Co   		94820 - Link-Belt Construction Co   

										94822		Lippman Kanfer Family Fndtn 		94822 - Lippman Kanfer Family Fndtn 

										94824		Local 803 H&W		94824 - Local 803 H&W

										94826		Local 305 CIO's Pension Fund		94826 - Local 305 CIO's Pension Fund

										94827		Local 338 H&W		94827 - Local 338 H&W

										94828		Local 363 Pension Fund E    		94828 - Local 363 Pension Fund E    

										94829		Local 1102 Retirement Svgs  		94829 - Local 1102 Retirement Svgs  

										94830		Lock Haven Employees Ret    		94830 - Lock Haven Employees Ret    

										94831		Lock Haven Police Death Ben 		94831 - Lock Haven Police Death Ben 

										94832		Lock Haven Police Pension   		94832 - Lock Haven Police Pension   

										94840		Los Angeles Metro Authority 		94840 - Los Angeles Metro Authority 

										94841		Los Angeles MTA Distressed  		94841 - Los Angeles MTA Distressed  

										94842		Louisiana Carpenters Pension		94842 - Louisiana Carpenters Pension

										94843		Gulf Coast Carpenters Health		94843 - Gulf Coast Carpenters Health

										94844		Louisiana Carpenters Retirem		94844 - Louisiana Carpenters Retirem

										94845		Louisiana School Emp Ret    		94845 - Louisiana School Emp Ret    

										94850		Lower Chichester Police Pens		94850 - Lower Chichester Police Pens

										94890		Luzerne County Employees Ret		94890 - Luzerne County Employees Ret

										94900		Lycoming Cty Empl Ret       		94900 - Lycoming Cty Empl Ret       

										95000		Magee-Womens Funded Deprec		95000 - Magee-Womens Funded Deprec

										95001		Magee-Womens Foundation		95001 - Magee-Womens Foundation

										95050		Macdonald, Dr J Foundation		95050 - Macdonald, Dr J Foundation

										95055		Madison Cultural Arts Supprt		95055 - Madison Cultural Arts Supprt

										95056		Madison Cultural Arts Supprt		95056 - Madison Cultural Arts Supprt

										95057		Martin Memorial Health Sys  		95057 - Martin Memorial Health Sys  

										95060		Margaret Clark Morgan Fdtn  		95060 - Margaret Clark Morgan Fdtn  

										95061		M. Clark Morgan Fdtn (Fixed)		95061 - M. Clark Morgan Fdtn (Fixed)

										95062		Maryland BD Education OPEB  		95062 - Maryland BD Education OPEB  

										95063		NT - Walter, Matthew D.		95063 - NT - Walter, Matthew D.

										95065		MCKEE SHORT TERM INVEST     		95065 - MCKEE SHORT TERM INVEST     

										95068		Maryland-NCPPC ERS		95068 - Maryland-NCPPC ERS

										95071		Maywood Firefighters		95071 - Maywood Firefighters

										95075		Meadville Employees' Pension		95075 - Meadville Employees' Pension

										95076		Meadville Firemen's Pension 		95076 - Meadville Firemen's Pension 

										95077		Meadville Police Pension    		95077 - Meadville Police Pension    

										95078		Meadville Medical Center    		95078 - Meadville Medical Center    

										95079		Meadville Medical Center		95079 - Meadville Medical Center

										95082		George & Margaret Mee		95082 - George & Margaret Mee

										95090		South Broward Hospital Distr		95090 - South Broward Hospital Distr

										95100		Mercer Cty Empl Ret         		95100 - Mercer Cty Empl Ret         

										95101		Mercer Cty Empl Ret - Value 		95101 - Mercer Cty Empl Ret - Value 

										95105		MERS of Michigan		95105 - MERS of Michigan

										95110		MERS Michigan FIXED         		95110 - MERS Michigan FIXED         

										95111		MERS Michigan FIXED ILLIQUID		95111 - MERS Michigan FIXED ILLIQUID

										95115		Mercy Foundations           		95115 - Mercy Foundations           

										95118		Mercy Hosp Iowa FUNDED DEPR 		95118 - Mercy Hosp Iowa FUNDED DEPR 

										95119		Mercy Iowa Empl PENS TRUST  		95119 - Mercy Iowa Empl PENS TRUST  

										95120		Memphis Jewish Federation		95120 - Memphis Jewish Federation

										95127		MMRMA		95127 - MMRMA

										95130		Middletown Retirement System		95130 - Middletown Retirement System

										95135		Midwesterm Teamsters		95135 - Midwesterm Teamsters

										95145		Milbank Memorial Fund       		95145 - Milbank Memorial Fund       

										95150		Met Life - Broad Market		95150 - Met Life - Broad Market

										95151		Met Life - Intermed Broad		95151 - Met Life - Intermed Broad

										95155		Minneapolis Jewish- SGC		95155 - Minneapolis Jewish- SGC

										95156		Minneapolis Jewish- IGC		95156 - Minneapolis Jewish- IGC

										95160		District 82 Painting		95160 - District 82 Painting

										95168		Miramar Firefighters'		95168 - Miramar Firefighters'

										95175		MISERICORDIA                		95175 - MISERICORDIA                

										95195		Mon Valley Hospital Inc     		95195 - Mon Valley Hospital Inc     

										95200		Monroe Cty Empl Ret         		95200 - Monroe Cty Empl Ret         

										95250		Montour Cty Empl Ret        		95250 - Montour Cty Empl Ret        

										95251		Montour School District		95251 - Montour School District

										95350		Morgantown Empl Ret Benefit 		95350 - Morgantown Empl Ret Benefit 

										95353		Ron & Ann Morford		95353 - Ron & Ann Morford

										95355		Morgantown Utility Board    		95355 - Morgantown Utility Board    

										95357		Naperville Firefighter's		95357 - Naperville Firefighter's

										95360		Navistar, Inc.		95360 - Navistar, Inc.

										95370		Mundelein FF Pension Fund		95370 - Mundelein FF Pension Fund

										95375		Steve Muss                  		95375 - Steve Muss                  

										95400		Mount St. Scholastica       		95400 - Mount St. Scholastica       

										95530		New Island Investors LP     		95530 - New Island Investors LP     

										95543		New Mexico PERA             		95543 - New Mexico PERA             

										95545		New Orleans ILA             		95545 - New Orleans ILA             

										95547		New Hampshire Retirement Sys		95547 - New Hampshire Retirement Sys

										95550		New Port Richey Fire Pension		95550 - New Port Richey Fire Pension

										95600		New World Symphony          		95600 - New World Symphony          

										95620		NJ Transit Union Retire Plan		95620 - NJ Transit Union Retire Plan

										95795		Normal FF Pension Fund		95795 - Normal FF Pension Fund

										95796		Normal Police Pension		95796 - Normal Police Pension

										95800		Northampton Cty Empl Ret    		95800 - Northampton Cty Empl Ret    

										95801		Northampton Hugh Moore      		95801 - Northampton Hugh Moore      

										95802		Northampton Cty - SMID		95802 - Northampton Cty - SMID

										95803		Northampton County - LCV		95803 - Northampton County - LCV

										95804		Northampton Cty-Fixed		95804 - Northampton Cty-Fixed

										95813		NT - American Bar Assoc		95813 - NT - American Bar Assoc

										95815		Northern CA Tile Industry   		95815 - Northern CA Tile Industry   

										95822		NT - Wexler, Robert J.		95822 - NT - Wexler, Robert J.

										95824		NT - AFEBT NSL		95824 - NT - AFEBT NSL

										95825		NT - Army Emergency Relief  		95825 - NT - Army Emergency Relief  

										95826		NT - AFEBT		95826 - NT - AFEBT

										95827		NT - AFGT		95827 - NT - AFGT

										95828		NT - Sun Chemical Retiremnt 		95828 - NT - Sun Chemical Retiremnt 

										95829		NT - Oakleigh Thorne		95829 - NT - Oakleigh Thorne

										95830		Northumberland Cty Empl     		95830 - Northumberland Cty Empl     

										95831		NT - McCormack Trust-G Smith		95831 - NT - McCormack Trust-G Smith

										95832		NT - ALSAM Foundation       		95832 - NT - ALSAM Foundation       

										95833		NT - Wexter Family Trust		95833 - NT - Wexter Family Trust

										95834		NT - E&A Shay		95834 - NT - E&A Shay

										95835		NT - Lauder & Sons          		95835 - NT - Lauder & Sons          

										95836		NT - Pennington Foundation		95836 - NT - Pennington Foundation

										95837		NT - Goldman, Daniel Trust		95837 - NT - Goldman, Daniel Trust

										95838		NT - Goldman, William Trust		95838 - NT - Goldman, William Trust

										95839		NT - Goldman, Alice Trust		95839 - NT - Goldman, Alice Trust

										95840		NT - Lauder and Sons Tr # 2 		95840 - NT - Lauder and Sons Tr # 2 

										95841		NT - Engelstad Family Fdn   		95841 - NT - Engelstad Family Fdn   

										95842		NT - McCormack Trust-W Smith		95842 - NT - McCormack Trust-W Smith

										95843		NT - duPont, Jessie		95843 - NT - duPont, Jessie

										95844		NT - Patterson Foundation		95844 - NT - Patterson Foundation

										95846		NT - Bristlecone Investments		95846 - NT - Bristlecone Investments

										95847		NT - Little Harbor		95847 - NT - Little Harbor

										95850		Northumberland Cty - Eqy    		95850 - Northumberland Cty - Eqy    

										95851		Northumberland Cty - Fixed  		95851 - Northumberland Cty - Fixed  

										95852		NT - Avalon Investments, LP		95852 - NT - Avalon Investments, LP

										95853		NT - Biltmore Investments		95853 - NT - Biltmore Investments

										95854		NT - Northwoodside Invest		95854 - NT - Northwoodside Invest

										95855		NT - Shoreside Investments		95855 - NT - Shoreside Investments

										95900		Nuns - CCSF                 		95900 - Nuns - CCSF                 

										95903		Nuns - Plant                		95903 - Nuns - Plant                

										95905		Nuns - Health               		95905 - Nuns - Health               

										95950		NEW YORK POWER AUTHORITY    		95950 - NEW YORK POWER AUTHORITY    

										95955		NY Power NDT		95955 - NY Power NDT

										96000		Oakland County Employee Ret 		96000 - Oakland County Employee Ret 

										96001		Oakland County VEBA         		96001 - Oakland County VEBA         

										96002		Oakland Cty Road Commission 		96002 - Oakland Cty Road Commission 

										96003		Oakland Cty. Retiree Trust  		96003 - Oakland Cty. Retiree Trust  

										96004		Oakland County Superseding		96004 - Oakland County Superseding

										96005		OCAI/1995 LP                		96005 - OCAI/1995 LP                

										96009		NT - Walter, Peter		96009 - NT - Walter, Peter

										96010		OCHN		96010 - OCHN

										96011		OCHN Internal Services		96011 - OCHN Internal Services

										96013		NT - Parfet, William U.		96013 - NT - Parfet, William U.

										96014		NT - Solutia Inc Savings		96014 - NT - Solutia Inc Savings

										96015		OVHS Education & Endowment  		96015 - OVHS Education & Endowment  

										96016		OVHS POOL B                 		96016 - OVHS POOL B                 

										96017		OVHS POOL C                 		96017 - OVHS POOL C                 

										96018		Oakbrook Terrace Police		96018 - Oakbrook Terrace Police

										96020		Oklahoma UM Diversified Fund		96020 - Oklahoma UM Diversified Fund

										96021		Oklahoma UM Endowment Fund  		96021 - Oklahoma UM Endowment Fund  

										96022		OKLAHOMA UNITED METHODIST   		96022 - OKLAHOMA UNITED METHODIST   

										96025		Oklahoma OMESEGID		96025 - Oklahoma OMESEGID

										96030		OCAI Four 1999 Ltd Partner  		96030 - OCAI Four 1999 Ltd Partner  

										96033		OECI & Misc. Pension        		96033 - OECI & Misc. Pension        

										96040		Ornamental Institute NY     		96040 - Ornamental Institute NY     

										96045		Oakland Cty Empl Retire Sys 		96045 - Oakland Cty Empl Retire Sys 

										96046		Oakland Cty VEBA            		96046 - Oakland Cty VEBA            

										96047		Oakland Cty IRMB		96047 - Oakland Cty IRMB

										96050		Our Lady of the Lake Univ   		96050 - Our Lady of the Lake Univ   

										96054		Oak Park Firefighters		96054 - Oak Park Firefighters

										96060		Orange Bowl Committee       		96060 - Orange Bowl Committee       

										96090		Painters & Trades #35       		96090 - Painters & Trades #35       

										96091		Painters & Trades # 35 SC   		96091 - Painters & Trades # 35 SC   

										96092		Painters 35 FIXED INCOME    		96092 - Painters 35 FIXED INCOME    

										96093		Painters Allied Annuity FD  		96093 - Painters Allied Annuity FD  

										96095		Painters Dist Council 30 Pen		96095 - Painters Dist Council 30 Pen

										96100		PA Boroughs Balanced		96100 - PA Boroughs Balanced

										96105		Palm Tran Inc./ATU 1577 Pen 		96105 - Palm Tran Inc./ATU 1577 Pen 

										96110		PA Boroughs Fixed Income		96110 - PA Boroughs Fixed Income

										96120		Panama City Police Pension  		96120 - Panama City Police Pension  

										96125		Park Ridge Police		96125 - Park Ridge Police

										96132		Parish Medical Ctr Pension  		96132 - Parish Medical Ctr Pension  

										96133		Paris Firefighters		96133 - Paris Firefighters

										96134		Paris Police Pension Fund		96134 - Paris Police Pension Fund

										96140		Pema Foundation             		96140 - Pema Foundation             

										96147		Inner-City Education		96147 - Inner-City Education

										96150		Pasco-Hernando State Col.		96150 - Pasco-Hernando State Col.

										96175		Peacock Foundation Inc.     		96175 - Peacock Foundation Inc.     

										96190		PSAB		96190 - PSAB

										96191		PSAB		96191 - PSAB

										96200		PA Surf Coal Mining Ins Exch		96200 - PA Surf Coal Mining Ins Exch

										96210		PA TAP                      		96210 - PA TAP                      

										96250		Greater PA Carpenters Med   		96250 - Greater PA Carpenters Med   

										96265		PA CHAMBER BUSINESS INDUSTRY		96265 - PA CHAMBER BUSINESS INDUSTRY

										96270		Penn State Univ-Agg		96270 - Penn State Univ-Agg

										96272		Penn State Univ-Int GC		96272 - Penn State Univ-Int GC

										96275		PSAB		96275 - PSAB

										96282		PA Counties Risk Pool		96282 - PA Counties Risk Pool

										96283		PELICAN Insurance		96283 - PELICAN Insurance

										96284		PA Counties Workers' Comp.		96284 - PA Counties Workers' Comp.

										96290		PBGC		96290 - PBGC

										96300		Perry Cty Empl Ret          		96300 - Perry Cty Empl Ret          

										96350		Philadelphia Gas Works      		96350 - Philadelphia Gas Works      

										96360		co		96360 - co

										96400		Pitcairn-Crabbe Foundation		96400 - Pitcairn-Crabbe Foundation

										96410		Pipefitters Local 120 Pnsn  		96410 - Pipefitters Local 120 Pnsn  

										96420		Newport News Retirement		96420 - Newport News Retirement

										96450		PG Publishing Co. Merged		96450 - PG Publishing Co. Merged

										96500		Plasterers & Cement #526		96500 - Plasterers & Cement #526

										96525		Plasterers & Cement #31		96525 - Plasterers & Cement #31

										96550		Plant City Safety Empl Ret  		96550 - Plant City Safety Empl Ret  

										96551		Plant City Safety Emply. ST		96551 - Plant City Safety Emply. ST

										96580		Pleasant Hills Empl Ret     		96580 - Pleasant Hills Empl Ret     

										96581		Pleasant Hills Police Ret   		96581 - Pleasant Hills Police Ret   

										96591		Plumbers #27 Pension		96591 - Plumbers #27 Pension

										96593		PLUMBERS LOCAL 24 PENSION   		96593 - PLUMBERS LOCAL 24 PENSION   

										96594		Plumbers Local #14 Pension		96594 - Plumbers Local #14 Pension

										96595		Plumbers Local #24 Pension		96595 - Plumbers Local #24 Pension

										96600		P & P #152 Pension Trust		96600 - P & P #152 Pension Trust

										96601		P & P #152 Annuity		96601 - P & P #152 Annuity

										96610		P & P #490 Pension		96610 - P & P #490 Pension

										96612		P & P #490 Profit Sharing		96612 - P & P #490 Profit Sharing

										96650		Pittsburgh Pension Plan     		96650 - Pittsburgh Pension Plan     

										96690		P & P Local #354 Pension    		96690 - P & P Local #354 Pension    

										96694		Plumbers #625		96694 - Plumbers #625

										96695		Plumbers Local Union #16 Pen		96695 - Plumbers Local Union #16 Pen

										96696		Plumbers Local #625		96696 - Plumbers Local #625

										96700		P & S #83 Pension		96700 - P & S #83 Pension

										96703		P & S Local #47 Pension Fund		96703 - P & S Local #47 Pension Fund

										96710		P & S Local #521 Pension    		96710 - P & S Local #521 Pension    

										96750		P & S #73 Pension		96750 - P & S #73 Pension

										96780		Port Authority of AGH Equity		96780 - Port Authority of AGH Equity

										96781		Port Authority of AGH Fixed		96781 - Port Authority of AGH Fixed

										96782		Port Orange Fire & Rescue   		96782 - Port Orange Fire & Rescue   

										96783		Port Orange		96783 - Port Orange

										96800		Potter Cty Empl Ret         		96800 - Potter Cty Empl Ret         

										96801		PHP		96801 - PHP

										96802		PHS		96802 - PHS

										96805		Pressmens Publishers		96805 - Pressmens Publishers

										96810		Princeton Theological       		96810 - Princeton Theological       

										96815		Providence Trust            		96815 - Providence Trust            

										96825		PreferredOne CHP		96825 - PreferredOne CHP

										96833		Pueblo of Sandia		96833 - Pueblo of Sandia

										96834		AST NEW DISC AA PORT		96834 - AST NEW DISC AA PORT

										96837		Quebec, University of		96837 - Quebec, University of

										96840		Quality Vision		96840 - Quality Vision

										96845		Raytheon		96845 - Raytheon

										96870		Reinhart Robert A           		96870 - Reinhart Robert A           

										96880		Reserve Township Police		96880 - Reserve Township Police

										96881		Reserve Twp. Non-Uniform PP		96881 - Reserve Twp. Non-Uniform PP

										96890		Riceland Foods Inc.         		96890 - Riceland Foods Inc.         

										96900		Ridley Township Police      		96900 - Ridley Township Police      

										96901		Ridley Township		96901 - Ridley Township

										96920		Rockford Pipe Trades Pension		96920 - Rockford Pipe Trades Pension

										96940		Rogue Valley Medical Center 		96940 - Rogue Valley Medical Center 

										96950		Rochester Police Pension		96950 - Rochester Police Pension

										96952		Rochester, Borough of		96952 - Rochester, Borough of

										96956		Rock Island Police		96956 - Rock Island Police

										96959		Roland Park Place		96959 - Roland Park Place

										96960		Rolling Meadows Firefighters		96960 - Rolling Meadows Firefighters

										96962		Rolling Meadows Police		96962 - Rolling Meadows Police

										96963		Robert B Fay Jr             		96963 - Robert B Fay Jr             

										96964		Shawn & Heidi Fay           		96964 - Shawn & Heidi Fay           

										96970		Ronald McDonald House/Indian		96970 - Ronald McDonald House/Indian

										96971		Ronald McDonald House (II)		96971 - Ronald McDonald House (II)

										96980		Roofers #30 Pension		96980 - Roofers #30 Pension

										96981		Roofers #30 Annuity		96981 - Roofers #30 Annuity

										97000		Roofers #88 Pension         		97000 - Roofers #88 Pension         

										97010		Rosati, Robert S.		97010 - Rosati, Robert S.

										97030		Ross Township SC		97030 - Ross Township SC

										97032		Ross Township FI		97032 - Ross Township FI

										97033		Ross Township               		97033 - Ross Township               

										97034		Ross Twp Muni Emp Pension   		97034 - Ross Twp Muni Emp Pension   

										97035		Ross Township Police Pension		97035 - Ross Township Police Pension

										97050		Roofers & Waterproofers #37		97050 - Roofers & Waterproofers #37

										97070		Pleasant Rowland Foundation		97070 - Pleasant Rowland Foundation

										97071		Pleasant T Rowland Revocable		97071 - Pleasant T Rowland Revocable

										97080		Royal Oak, City of		97080 - Royal Oak, City of

										97085		RPM Inc.                    		97085 - RPM Inc.                    

										97090		St. Anthony's Medical Center		97090 - St. Anthony's Medical Center

										97093		St Charles Firefighters PENS		97093 - St Charles Firefighters PENS

										97094		St Charles Police Pension   		97094 - St Charles Police Pension   

										97099		St. Francis University		97099 - St. Francis University

										97100		Schenk Kathleen H. Annuity  		97100 - Schenk Kathleen H. Annuity  

										97101		St. Mary's Police Pension   		97101 - St. Mary's Police Pension   

										97102		St. Mary's Non-Uniformed Pns		97102 - St. Mary's Non-Uniformed Pns

										97200		SEIU #144 Nursing Home      		97200 - SEIU #144 Nursing Home      

										97300		Sacred Heart Hospital       		97300 - Sacred Heart Hospital       

										97310		Saginaw Police & Fire Pen   		97310 - Saginaw Police & Fire Pen   

										97315		Ohio School Employees		97315 - Ohio School Employees

										97320		School Sisters of Notre Dame		97320 - School Sisters of Notre Dame

										97322		School Sisters of ND Japan		97322 - School Sisters of ND Japan

										97330		Santa Rosa Children's Hosp. 		97330 - Santa Rosa Children's Hosp. 

										97335		Semmes Bowen & Semmes		97335 - Semmes Bowen & Semmes

										97338		Schuylkill County		97338 - Schuylkill County

										97400		Shadyside Presbyterian		97400 - Shadyside Presbyterian

										97401		Shadyside Presbyterian Rstrc		97401 - Shadyside Presbyterian Rstrc

										97402		Shadyside Presbyterian      		97402 - Shadyside Presbyterian      

										97500		Shaler Police Pension       		97500 - Shaler Police Pension       

										97501		Shaler Union Pension        		97501 - Shaler Union Pension        

										97502		Shaler Non-Union Pension    		97502 - Shaler Non-Union Pension    

										97550		Shapiro Stanley I & Carol E 		97550 - Shapiro Stanley I & Carol E 

										97560		Sharpsburg Police Pension		97560 - Sharpsburg Police Pension

										97600		Sharon Regional Health Sys  		97600 - Sharon Regional Health Sys  

										97640		Sheet Metal Workers 110 Hlth		97640 - Sheet Metal Workers 110 Hlth

										97645		Sheet Metal Workers #218		97645 - Sheet Metal Workers #218

										97650		Srs of Holy Family-Nazareth		97650 - Srs of Holy Family-Nazareth

										97660		Shor Toby                   		97660 - Shor Toby                   

										97680		Shrewsbury Retirement System		97680 - Shrewsbury Retirement System

										97695		Edgemont Equity LP          		97695 - Edgemont Equity LP          

										97700		Srs of St. Joseph Wichita   		97700 - Srs of St. Joseph Wichita   

										97710		Srs of the Precious Blood   		97710 - Srs of the Precious Blood   

										97712		Srs of the Precious Bld Fixe		97712 - Srs of the Precious Bld Fixe

										97720		Sisters Holy Fam Nazareth   		97720 - Sisters Holy Fam Nazareth   

										97730		Srs. of St. Francis         		97730 - Srs. of St. Francis         

										97750		Srs of St Joseph Master Fund		97750 - Srs of St Joseph Master Fund

										97751		Srs of St Joseph of Nazareth		97751 - Srs of St Joseph of Nazareth

										97790		Soc of Holy Child Jesus		97790 - Soc of Holy Child Jesus

										97791		Soc of Holy Child Jesus Ret 		97791 - Soc of Holy Child Jesus Ret 

										97792		SW Ohio Regl Council of Carp		97792 - SW Ohio Regl Council of Carp

										97800		Somerset Cty Empl Ret       		97800 - Somerset Cty Empl Ret       

										97805		SW Comm Health Sys Board SI 		97805 - SW Comm Health Sys Board SI 

										97806		SW Comm Health Sys Long Term		97806 - SW Comm Health Sys Long Term

										97807		SW Comm Health Sys Ret      		97807 - SW Comm Health Sys Ret      

										97811		Steamfitters #449 Pen - EQ		97811 - Steamfitters #449 Pen - EQ

										97813		Steamfitters Local 420 Pens 		97813 - Steamfitters Local 420 Pens 

										97814		Steamfitters Loc 420 Welfare		97814 - Steamfitters Loc 420 Welfare

										97815		Steamfitters #449 Retirement		97815 - Steamfitters #449 Retirement

										97816		Steamfitters #449 Pen - FI		97816 - Steamfitters #449 Pen - FI

										97817		Steamfitters Industry		97817 - Steamfitters Industry

										97818		STA ILA Baltimore Pension   		97818 - STA ILA Baltimore Pension   

										97819		STA ILA Baltimore Benefits  		97819 - STA ILA Baltimore Benefits  

										97820		Local 1102 Storeworkers Ret 		97820 - Local 1102 Storeworkers Ret 

										97821		Stonehouse Point LLC		97821 - Stonehouse Point LLC

										97825		Steel Institute NY          		97825 - Steel Institute NY          

										97828		STA ILA Pen Transition		97828 - STA ILA Pen Transition

										97829		STA ILA Benefits Transition		97829 - STA ILA Benefits Transition

										97835		Stroock Stroock & Lavan     		97835 - Stroock Stroock & Lavan     

										97839		Stumart Partners            		97839 - Stumart Partners            

										97840		Sumter Electric Coop        		97840 - Sumter Electric Coop        

										97844		Suburban General Hospital-EQ		97844 - Suburban General Hospital-EQ

										97845		Suburban General Hospital-FX		97845 - Suburban General Hospital-FX

										97850		Susquehanna Cty Empl Ret		97850 - Susquehanna Cty Empl Ret

										97851		Susquehanna Health System		97851 - Susquehanna Health System

										97852		Susquehanna Health Insurance		97852 - Susquehanna Health Insurance

										97853		Susquehanna Health NUFIC		97853 - Susquehanna Health NUFIC

										97855		Superior Insurance          		97855 - Superior Insurance          

										97860		Taunton Contributory Ret		97860 - Taunton Contributory Ret

										97875		Tift Regional Medical Equity		97875 - Tift Regional Medical Equity

										97876		Tift Regional Medical Fixed		97876 - Tift Regional Medical Fixed

										97880		Temple University Foundation		97880 - Temple University Foundation

										97881		Temple University Hospital		97881 - Temple University Hospital

										97882		Temple University Affiliated		97882 - Temple University Affiliated

										97883		Temple University Benefit		97883 - Temple University Benefit

										97884		Temple University TUHS		97884 - Temple University TUHS

										97885		Temple - American Oncologic		97885 - Temple - American Oncologic

										97886		Temple - Jeanes Hospital		97886 - Temple - Jeanes Hospital

										97887		Temple - Episcopal Hospital		97887 - Temple - Episcopal Hospital

										97888		TUHS Loan Proceeds		97888 - TUHS Loan Proceeds

										97889		Temple-ICR		97889 - Temple-ICR

										97890		Tinicum Twp Police          		97890 - Tinicum Twp Police          

										97891		Tinicum Municipal Empl      		97891 - Tinicum Municipal Empl      

										97892		Temple - AOH		97892 - Temple - AOH

										97900		Trinity Medical Center West 		97900 - Trinity Medical Center West 

										97901		Trinity Hlth Sys Foundation 		97901 - Trinity Hlth Sys Foundation 

										97902		Trinity Tri State Hlth Srvs 		97902 - Trinity Tri State Hlth Srvs 

										97903		Trinity Pension Non-Union   		97903 - Trinity Pension Non-Union   

										97904		Trinity Pension Ohio Nurses 		97904 - Trinity Pension Ohio Nurses 

										97905		Trinity Pension AFSCME/OPEIU		97905 - Trinity Pension AFSCME/OPEIU

										97906		Trinity Med Ctr Fd Dep Core 		97906 - Trinity Med Ctr Fd Dep Core 

										97907		Tri State Hlth Svs Fd Core  		97907 - Tri State Hlth Svs Fd Core  

										97910		Teamsters Local #500		97910 - Teamsters Local #500

										97920		Teamsters Employer 175 & 505		97920 - Teamsters Employer 175 & 505

										97921		Teamsters Local 175 Pension 		97921 - Teamsters Local 175 Pension 

										97922		Teamsters 175-505 Pension SG		97922 - Teamsters 175-505 Pension SG

										97925		SW PA & Maryland Teamsters  		97925 - SW PA & Maryland Teamsters  

										97927		Teamsters Local #491 H&W		97927 - Teamsters Local #491 H&W

										97928		Southern Region of Teamsters		97928 - Southern Region of Teamsters

										97930		Teamsters #210 General		97930 - Teamsters #210 General

										97931		Teamsters #210 Affil Health		97931 - Teamsters #210 Affil Health

										97932		Teamsters #210 Pension		97932 - Teamsters #210 Pension

										97933		Teamsters #210 Annuity		97933 - Teamsters #210 Annuity

										97934		Teamsters #210 Scholarship		97934 - Teamsters #210 Scholarship

										97935		Teamsters #210 Legal		97935 - Teamsters #210 Legal

										97940		Teamsters Local #677		97940 - Teamsters Local #677

										97950		Teamsters Construction Ind  		97950 - Teamsters Construction Ind  

										97953		Teamsters #210 Affiliated		97953 - Teamsters #210 Affiliated

										97955		Teamsters Local #211 Pension		97955 - Teamsters Local #211 Pension

										97957		Teamsters Local #639		97957 - Teamsters Local #639

										97959		Teamsters Local #863 Pension		97959 - Teamsters Local #863 Pension

										97960		Teamsters 731 Pension Plan  		97960 - Teamsters 731 Pension Plan  

										97961		Teamsters 731 Health Welfare		97961 - Teamsters 731 Health Welfare

										97963		Local 731 Garage Attendants		97963 - Local 731 Garage Attendants

										97965		Teamsters Local #819		97965 - Teamsters Local #819

										97970		Texas Medical Liability Tr  		97970 - Texas Medical Liability Tr  

										97975		Teamsters #500 Severance    		97975 - Teamsters #500 Severance    

										97980		TMT & BT Annuity Pension    		97980 - TMT & BT Annuity Pension    

										97985		Towson UF Endowment AGG		97985 - Towson UF Endowment AGG

										97986		Towson UF Endowment SGC		97986 - Towson UF Endowment SGC

										97987		Towson UF Operating SGC		97987 - Towson UF Operating SGC

										97990		TTC Collective Inv Fund     		97990 - TTC Collective Inv Fund     

										97991		TTC Common Trust Fund       		97991 - TTC Common Trust Fund       

										97992		TTC - DVR Family Trust		97992 - TTC - DVR Family Trust

										97993		TTC - Jane Flato Smith Fmly		97993 - TTC - Jane Flato Smith Fmly

										97994		TTC Smith Trust 2 FBO Edward		97994 - TTC Smith Trust 2 FBO Edward

										97995		TTC - Mary Louise Flato		97995 - TTC - Mary Louise Flato

										98000		Tioga Cty Empl Ret		98000 - Tioga Cty Empl Ret

										98100		Uniontown Health Resources  		98100 - Uniontown Health Resources  

										98110		UFCW 227 Pension Fund       		98110 - UFCW 227 Pension Fund       

										98115		USW America Staff		98115 - USW America Staff

										98116		USW Strike & Defense		98116 - USW Strike & Defense

										98117		USW General		98117 - USW General

										98118		USW Postretirement		98118 - USW Postretirement

										98119		USW Education		98119 - USW Education

										98120		USW District #7             		98120 - USW District #7             

										98123		US Army Dental Trust		98123 - US Army Dental Trust

										98125		UAW Allis Chalmers		98125 - UAW Allis Chalmers

										98140		USM Foundation		98140 - USM Foundation

										98150		Una Chapman Cox Foundation  		98150 - Una Chapman Cox Foundation  

										98160		United Scenic Artists       		98160 - United Scenic Artists       

										98170		Union Dale Cemetery		98170 - Union Dale Cemetery

										98172		Union Mutual Pension		98172 - Union Mutual Pension

										98175		Upper Peninsula P&P Pension 		98175 - Upper Peninsula P&P Pension 

										98176		Upstate Medical Ret Plan		98176 - Upstate Medical Ret Plan

										98177		Upstate Sustaining IGC		98177 - Upstate Sustaining IGC

										98178		Upstate Sustaining Short		98178 - Upstate Sustaining Short

										98200		United Stars Holdings Inc.		98200 - United Stars Holdings Inc.

										98205		Urban Land Inst Foundation  		98205 - Urban Land Inst Foundation  

										98206		Urban Land Institute Fund   		98206 - Urban Land Institute Fund   

										98207		Urban Land Inst Loan Accts  		98207 - Urban Land Inst Loan Accts  

										98210		Ursuline Srs of Cleveland		98210 - Ursuline Srs of Cleveland

										98215		VACo/VML Pooled OPEB Trust		98215 - VACo/VML Pooled OPEB Trust

										98216		Vanderburgh County Sherriff 		98216 - Vanderburgh County Sherriff 

										98220		Vernon Hills Police Pension 		98220 - Vernon Hills Police Pension 

										98222		Village of Milan Police		98222 - Village of Milan Police

										98224		Village of Palatine Police		98224 - Village of Palatine Police

										98225		Ascension Healthcare		98225 - Ascension Healthcare

										98230		Volvo Group Retire Trust    		98230 - Volvo Group Retire Trust    

										98250		Urbana Illinois Police      		98250 - Urbana Illinois Police      

										98259		Valley Hospital Association,		98259 - Valley Hospital Association,

										98270		VGM Group, Inc.		98270 - VGM Group, Inc.

										98275		W. Jerome Frautschi		98275 - W. Jerome Frautschi

										98277		W. Jerome Frautschi GRAT 3		98277 - W. Jerome Frautschi GRAT 3

										98278		W. Jerome Frautschi Grat 6		98278 - W. Jerome Frautschi Grat 6

										98300		Warren Cty Empl Ret         		98300 - Warren Cty Empl Ret         

										98310		WakeMed		98310 - WakeMed

										98311		WakeMed Operating ST Fixed		98311 - WakeMed Operating ST Fixed

										98312		WakeMed Short Term Fixed 2		98312 - WakeMed Short Term Fixed 2

										98379		Mid-Atlantic Carp Health    		98379 - Mid-Atlantic Carp Health    

										98380		Mid-Atlantic Carp Pension   		98380 - Mid-Atlantic Carp Pension   

										98400		Washington Cty Empl Ret     		98400 - Washington Cty Empl Ret     

										98405		Washington Hospital Dep FD  		98405 - Washington Hospital Dep FD  

										98420		Washington DC Cement Masons 		98420 - Washington DC Cement Masons 

										98421		Wash. DC Cement Masons Fixed		98421 - Wash. DC Cement Masons Fixed

										98450		Waterford Township Empl Ret 		98450 - Waterford Township Empl Ret 

										98458		Harry S. Tack FIXED		98458 - Harry S. Tack FIXED

										98460		Watson Institute            		98460 - Watson Institute            

										98461		Harry Tack Watson FDN		98461 - Harry Tack Watson FDN

										98462		DT Watson Rehab Hospital		98462 - DT Watson Rehab Hospital

										98470		Warehouse Employees #730		98470 - Warehouse Employees #730

										98471		Warehouse #730 Illiquid		98471 - Warehouse #730 Illiquid

										98500		Wayne Cty Empl Ret          		98500 - Wayne Cty Empl Ret          

										98502		Wilkinsburg Employee's Pensi		98502 - Wilkinsburg Employee's Pensi

										98503		Wilkinsburg Firefighters Pen		98503 - Wilkinsburg Firefighters Pen

										98504		Wilkinsburg Police Pension		98504 - Wilkinsburg Police Pension

										98525		WEA Insurance		98525 - WEA Insurance

										98530		City of Wheaton		98530 - City of Wheaton

										98600		Weirton WV Fire Pension		98600 - Weirton WV Fire Pension

										98601		Weirton WV Police Pension		98601 - Weirton WV Police Pension

										98650		W. Buffalo Non-Uniformed Pns		98650 - W. Buffalo Non-Uniformed Pns

										98651		W. Buffalo R. Lohr Pension  		98651 - W. Buffalo R. Lohr Pension  

										98700		W Penn Allegheny Health Sys 		98700 - W Penn Allegheny Health Sys 

										98701		W Penn Agh Health Sys Fixed 		98701 - W Penn Agh Health Sys Fixed 

										98702		West Penn Hospital Funded   		98702 - West Penn Hospital Funded   

										98703		West Penn Hosp Foundation		98703 - West Penn Hosp Foundation

										98706		WPA Electrical Insurance		98706 - WPA Electrical Insurance

										98708		WPA Electrical Pension		98708 - WPA Electrical Pension

										98710		WPA School for the Blind    		98710 - WPA School for the Blind    

										98711		WPA School for the Deaf     		98711 - WPA School for the Deaf     

										98712		WPA School Blind Child. SCC		98712 - WPA School Blind Child. SCC

										98730		WV Laborers Pension		98730 - WV Laborers Pension

										98731		WV Laborers Welfare		98731 - WV Laborers Welfare

										98732		WV Laborers Profit Sharing  		98732 - WV Laborers Profit Sharing  

										98740		WV P & S Welfare		98740 - WV P & S Welfare

										98742		WV Pipe Trades		98742 - WV Pipe Trades

										98743		P & P Local 152 Annuity     		98743 - P & P Local 152 Annuity     

										98744		P & P Local 152 Pension     		98744 - P & P Local 152 Pension     

										98745		WV P & S Trust Fund         		98745 - WV P & S Trust Fund         

										98760		WPA School - Blind Children		98760 - WPA School - Blind Children

										98797		Eleanor F Werra Rev Trust   		98797 - Eleanor F Werra Rev Trust   

										98800		Westfall Sandra K.          		98800 - Westfall Sandra K.          

										98850		Westmoreland Cty Empl Ret   		98850 - Westmoreland Cty Empl Ret   

										98860		Westmoreland Hosp Fnd Deprec		98860 - Westmoreland Hosp Fnd Deprec

										98865		Westmoreland Hosp Defind Ben		98865 - Westmoreland Hosp Defind Ben

										98890		Wheeling Municipal Empl Ret 		98890 - Wheeling Municipal Empl Ret 

										98891		Wheeling Firemens Pension   		98891 - Wheeling Firemens Pension   

										98892		Wheeling Police Pension     		98892 - Wheeling Police Pension     

										99000		Williamsport Offcrs & Empl  		99000 - Williamsport Offcrs & Empl  

										99002		Williamsport Fire           		99002 - Williamsport Fire           

										99004		Williamsport Police         		99004 - Williamsport Police         

										99020		Western Springs Police Pen		99020 - Western Springs Police Pen

										99025		Winnetka Firefighters'		99025 - Winnetka Firefighters'

										99026		Winnetka Police		99026 - Winnetka Police

										99150		Wilson Barry L. M.D.        		99150 - Wilson Barry L. M.D.        

										99170		Winston-Salem               		99170 - Winston-Salem               

										99175		Winston-Salem Reserve 2		99175 - Winston-Salem Reserve 2

										99200		Wyoming Cty Empl Ret		99200 - Wyoming Cty Empl Ret

										99250		The Woodlands Foundation    		99250 - The Woodlands Foundation    

										99300		Wyoming County Empl Ret     		99300 - Wyoming County Empl Ret     

										99301		Wyoming County		99301 - Wyoming County

										99350		Wyoming State Treasurer's		99350 - Wyoming State Treasurer's

										99351		Wyoming  Non-Managed		99351 - Wyoming  Non-Managed

										99352		WILD - Non Managed		99352 - WILD - Non Managed

										99353		WYLONG- Non Managed		99353 - WYLONG- Non Managed

										99650		York County Employees		99650 - York County Employees

										99680		Yuhasz George A. & Janet    		99680 - Yuhasz George A. & Janet    

										99800		POWER                       		99800 - POWER                       

										99900		Zoar Home Endowment		99900 - Zoar Home Endowment

										99999		TEST Preferred Account		99999 - TEST Preferred Account
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				code		Cash (%)		Nominal Tsy (%)		Tips (%)		Total Treasury  (%)		Agency (%)		Supranationals (%)		Sovereign (%)		Local Authority (%)		Industrials (%)		Financials (%)		Utilities (%)		Total Corporates (%)		MBS - Passthru (%)		MBS - ARM (%)		CMO (%)		ABS (%)		CMBS (%)		ETF or Mutual Fund (%)		TOTAL (%)		MV		# of Issues		Avg Coupon		Avg Quality		Maturity Yrs		Avg Maturity		Current Yield		YTM		YTW		Modified Duration		Spread Duration		Effective Duration		Convexity		Avg Price		OAS		Cash (%)2		Treasury (%)		Agency (%)3		AAA (%)		AAA Total (%)		AA (%)		A (%)		BBB (%)		BB (%)		B (%)		CCC (%)		CC (%)		C (%)		Default (%)		NA (%)		Quality TOTAL (%)		AVG LIFE (0-2.99 Yrs)		AVG LIFE (3-4.99 Yrs)		AVG LIFE (5-6.99 Yrs)		AVG LIFE (7-9.99 Yrs)		AVG LIFE (10-19.99 Yrs)		AVG LIFE (> 20 Yrs)		AC (0-0.99)		AC (1-1.99)		AC (2-2.99)		AC (3-3.99)		AC (4-4.99)		AC (5-5.99)		AC (6-6.99)		AC (7-7.99)		AC (8-8.99)		AC (9-9.99)		AC (10-14.99)		AC (> 15)		ED (< 0)		ED (0-0.99)		ED (1-1.99)		ED (2-2.99)		ED (3-3.99)		ED (4-4.99)		ED (5-5.99)		ED (6-6.99)		ED (7-7.99)		ED (8-8.99)		ED (9-9.99)		ED (> 10)		CED (<0)		CED (0-0.99)		CED (1-1.99)		CED (2-2.99)		CED (3-3.99)		CED (4-4.99)		CED (5-5.99)		CED (6-6.99)		CED (7-7.99)		CED (8-8.99)		CED (9-9.99)		CED (> 10)		Contribution - Cash		Contribution - Nominal Tsy		Contribution - TIPS		Contribution - Treasury TOTAL		Contribution - Agency		Contribution - Supra		Contribution - Sovereign		Contribution - Local Authority		Contribution - Industrials		Contribution - Financials		Contribution - Utilities		Contribution - Corporates TOTAL		Contribution - MBS - Passthru		Contribution - MBS - ARM		Contribution - CMO		Contribution - ABS		Contribution - CMBS		Contribution - ETF or Mutual Fund		Contribution - TOTAL		AVG LIFE (0-0.99 Yrs)		AVG LIFE (1-2.99 Yrs)

				28470		0.37		31.72		4.83		36.55		9.01						0		23.11		15.46		1.78		40.35		2.77				0.02		10.67		0.26				100						2.831		Aa2		4.566		4.533		2.748		2.046		2.04		4.187		2.303		4.159		0.111		103.245		34		0.37		36.55		9.01		12.94		58.87		7.41		24.07		9.65																100		999		35.59		24.65		12.85						4.83		9.5		46.38		30.74		3.91		0.79		2		1.59		0.25										4.79		9.73		16.63		25.04		9.32		14.87		9.72		6.76		2.96		0.17				0		0.199		0.405		0.691		1.041		0.387		0.618		0.404		0.281		0.123		0.007		0		0		1.675		0.185		1.86		0.317						0		1.075		0.549		0.093		1.717		0.087				0		0.177		0.001				4.159		4.79		22.12
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				code		Cash (%)		Nominal Tsy (%)		Tips (%)		Total Treasury  (%)		Agency (%)		Supranationals (%)		Sovereign (%)		Local Authority (%)		Industrials (%)		Financials (%)		Utilities (%)		Total Corporates (%)		MBS - Passthru (%)		MBS - ARM (%)		CMO (%)		ABS (%)		CMBS (%)		ETF or Mutual Fund (%)		TOTAL (%)		MV		# of Issues		Avg Coupon		Avg Quality		Maturity Yrs		Avg Maturity		Current Yield		YTM		YTW		Modified Duration		Spread Duration		Effective Duration		Convexity		Avg Price		OAS		Cash (%)2		Treasury (%)		Agency (%)3		AAA (%)		AAA Total (%)		AA (%)		A (%)		BBB (%)		BB (%)		B (%)		CCC (%)		CC (%)		C (%)		Default (%)		NA (%)		Quality TOTAL (%)		AVG LIFE (0-2.99 Yrs)		AVG LIFE (3-4.99 Yrs)		AVG LIFE (5-6.99 Yrs)		AVG LIFE (7-9.99 Yrs)		AVG LIFE (10-19.99 Yrs)		AVG LIFE (> 20 Yrs)		AC (0-0.99)		AC (1-1.99)		AC (2-2.99)		AC (3-3.99)		AC (4-4.99)		AC (5-5.99)		AC (6-6.99)		AC (7-7.99)		AC (8-8.99)		AC (9-9.99)		AC (10-14.99)		AC (> 15)		ED (< 0)		ED (0-0.99)		ED (1-1.99)		ED (2-2.99)		ED (3-3.99)		ED (4-4.99)		ED (5-5.99)		ED (6-6.99)		ED (7-7.99)		ED (8-8.99)		ED (9-9.99)		ED (> 10)		CED (<0)		CED (0-0.99)		CED (1-1.99)		CED (2-2.99)		CED (3-3.99)		CED (4-4.99)		CED (5-5.99)		CED (6-6.99)		CED (7-7.99)		CED (8-8.99)		CED (9-9.99)		CED (> 10)		Contribution - Cash		Contribution - Nominal Tsy		Contribution - TIPS		Contribution - Treasury TOTAL		Contribution - Agency		Contribution - Supra		Contribution - Sovereign		Contribution - Local Authority		Contribution - Industrials		Contribution - Financials		Contribution - Utilities		Contribution - Corporates TOTAL		Contribution - MBS - Passthru		Contribution - MBS - ARM		Contribution - CMO		Contribution - ABS		Contribution - CMBS		Contribution - ETF or Mutual Fund		Contribution - TOTAL		AVG LIFE (0-0.99 Yrs)		AVG LIFE (1-2.99 Yrs)

				BCIGC				61.45				61.45		3.85		2.44		0.96		0.67		17		12.14		1.49		30.63														100		12182245000000		4937		2.646		Aa2		4.292		4.26		2.573		1.941		1.93		3.935		1.565		3.91		0.106		102.942		24				61.45		3.85		0.8		66.1		4.24		13.41		16.25																100		999		27.82		18.52		15.71		0.02				0.03		24.7		47.01		16.93		7.19		2.14		1.13		0.54		0.26		0.05		0.02						0.57		22.34		17.97		15.18		14.29		10.2		9.67		6.38		2.98		0.42				0		0.022		0.873		0.702		0.593		0.558		0.398		0.378		0.249		0.116		0.016		0				2.34				2.34		0.12		0.076		0.044		0.026		0.736		0.499		0.069		1.304														3.91		0.46		37.47
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		25815		12/31/19

		Northern CA Tile Industry   

		Cusip		Ticker		Security Name		Issue		 Shares 		 Original Face 		Unit Cost		 Total Cost 		Market Price		 Market Value 		 Accrued Income 		 Total Value 		 Percent of Portfolio 		Sector		Industry		ST MDY		ST SP		ST FITCH

		14042RLW9		14042RLW		CAPITAL ONE NATL ASS		 2.650 MAY 30 24		90,000.00		90,000.00		99.375		89,437.50		102.674		92,406.60		215.63		92,622.23		1.06		US Agencies		FDIC Certificate of Deposit		P-1		A-2		F1

		17312QW47		17312QW4		CITIBANK NATIONAL AS		 3.550 NOV 24 23		80,000.00		80,000.00		99.625		79,700.00		106.059		84,847.20		326.79		85,173.99		0.98		US Agencies		FDIC Certificate of Deposit		P-1		A-1		F1+

		17312QX87		17312QX8		CITIBANK NATIONAL AS		 3.550 DEC 21 23		41,000.00		41,000.00		99.625		40,846.25		106.148		43,520.68		55.83		43,576.51		0.50		US Agencies		FDIC Certificate of Deposit		P-1		A-1		F1+

		38148P2K2		38148P2K		GOLDMAN SACHS BK USA		 3.600 NOV 28 23		158,000.00		158,000.00		99.625		157,407.50		106.262		167,893.96		576.59		168,470.55		1.93		US Agencies		FDIC Certificate of Deposit		P-1		A-1		F1+

		48128LRZ4		48128LRZ		JPMORGAN CHASE BK NA		2.00013 DEC 04 23		85,000.00		85,000.00		99.625		84,681.25		99.875		84,893.75		144.39		85,038.14		0.97		US Agencies		FDIC Certificate of Deposit		P-1		A-1		F1+

		61747MZ87		61747MZ8		MORGAN STANLEY BK N		 3.250 MAY 31 23		37,000.00		37,000.00		99.375		36,768.75		104.407		38,630.59		108.72		38,739.31		0.44		US Agencies		FDIC Certificate of Deposit		P-1		A-1		F1

		61760ASL4		61760ASL		MORGAN STANLEY PVT B		 3.550 NOV 24 23		46,000.00		46,000.00		99.35		45,701.00		106.059		48,787.14		187.91		48,975.05		0.56		US Agencies		FDIC Certificate of Deposit		P-1		A-1		F1

		61760AYB9		61760AYB		MORGAN STANLEY PVT B		 2.850 APR 04 24		28,000.00		28,000.00		99.375		27,825.00		103.431		28,960.68		201.14		29,161.82		0.33		US Agencies		FDIC Certificate of Deposit		P-1		A-1		F1

		90348JFF2		90348JFF		UBS BK USA SALT LAKE		 3.500 OCT 27 23		83,000.00		83,000.00		99.575		82,647.25		105.825		87,834.75		39.79		87,874.54		1.01		US Agencies		FDIC Certificate of Deposit		A-1				F1+

		949763UY0		949763UY		WELLS FARGO BANK NAT		 3.500 NOV 09 23		82,000.00		82,000.00		99.625		81,692.50		105.685		86,661.70		204.44		86,866.14		0.99		US Agencies		FDIC Certificate of Deposit		P-1		A-1		F1+





		27957		12/31/19

		Teamsters Local #639

		Cusip		Ticker		Security Name		Issue		 Shares 		 Original Face 		Unit Cost		 Total Cost 		Market Price		 Market Value 		 Accrued Income 		 Total Value 		 Percent of Portfolio 		Sector		Industry		ST MDY		ST SP		ST FITCH

		14042RLW9		14042RLW		CAPITAL ONE NATL ASS		 2.650 MAY 30 24		245,000.00		245,000.00		99.375		243,468.75		102.674		251,551.30		586.99		252,138.29		0.46		US Agencies		FDIC Certificate of Deposit		P-1		A-2		F1

		14042TAS6		14042TAS		CAPITAL ONE BANK (US		 2.650 MAY 30 24		245,000.00		245,000.00		99.375		243,468.75		102.674		251,551.30		586.99		252,138.29		0.46		US Agencies		FDIC Certificate of Deposit		P-1		A-2		F1

		17312QW47		17312QW4		CITIBANK NATIONAL AS		 3.550 NOV 24 23		245,000.00		245,000.00		99.625		244,081.25		106.059		259,844.55		1,000.81		260,845.36		0.48		US Agencies		FDIC Certificate of Deposit		P-1		A-1		F1+

		38148P2K2		38148P2K		GOLDMAN SACHS BK USA		 3.600 NOV 28 23		245,000.00		245,000.00		99.625		244,081.25		106.262		260,341.90		894.08		261,235.98		0.48		US Agencies		FDIC Certificate of Deposit		P-1		A-1		F1+

		40434AE62		40434AE6		HSBC BANK USA NA		 3.125 DEC 09 20		159,000.00		159,000.00		99.719		158,553.37		101.225		160,947.75		353.94		161,301.69		0.30		US Agencies		FDIC Certificate of Deposit		P-1		A-1+		F1+

		48128LRZ4		48128LRZ		JPMORGAN CHASE BK NA		2.00013 DEC 04 23		245,000.00		245,000.00		99.625		244,081.25		99.875		244,693.75		416.19		245,109.94		0.45		US Agencies		FDIC Certificate of Deposit		P-1		A-1		F1+

		61760ASL4		61760ASL		MORGAN STANLEY PVT B		 3.550 NOV 24 23		245,000.00		245,000.00		99.375		243,468.75		106.059		259,844.55		1,000.81		260,845.36		0.48		US Agencies		FDIC Certificate of Deposit		P-1		A-1		F1

		949763UY0		949763UY		WELLS FARGO BANK NAT		 3.500 NOV 09 23		245,000.00		245,000.00		99.625		244,081.25		105.685		258,928.25		610.82		259,539.07		0.48		US Agencies		FDIC Certificate of Deposit		P-1		A-1		F1+





		28470		12/31/19

		Warehouse Employees #730

		Cusip		Ticker		Security Name		Issue		 Shares 		 Original Face 		Unit Cost		 Total Cost 		Market Price		 Market Value 		 Accrued Income 		 Total Value 		 Percent of Portfolio 		Sector		Industry		ST MDY		ST SP		ST FITCH

		14042TAW7		14042TAW		CAPITAL ONE BANK (US		 2.500 JUN 19 24		12,000.00		12,000.00		99.38		11,925.00		102.05		12,246.12		13.15		12,259.27		0.72		US Agencies		FDIC Certificate of Deposit		P-1		A-2		F1

		17312QW47		17312QW4		CITIBANK NATIONAL AS		 3.550 NOV 24 23		31,000.00		31,000.00		99.63		30,883.75		106.06		32,878.29		126.63		33,004.92		1.93		US Agencies		FDIC Certificate of Deposit		P-1		A-1		F1+

		61760ASL4		61760ASL		MORGAN STANLEY PVT B		 3.550 NOV 24 23		37,000.00		37,000.00		99.36		36,763.83		106.06		39,241.83		151.14		39,392.97		2.3		US Agencies		FDIC Certificate of Deposit		P-1		A-1		F1

		7954503N3		7954503N		SALLIE MAE BK SLT LA		 2.400 JUN 20 22		24,000.00		24,000.00		99.68		23,922.00		101.33		24,318.00		25.25		24,343.25		1.42		US Agencies		FDIC Certificate of Deposit		P-2				F3

		90348JJQ4		90348JJQ		UBS BK USA SALT LAKE		 2.900 APR 03 24		18,000.00		18,000.00		99.63		17,932.50		103.68		18,663.12		1.43		18,664.55		1.09		US Agencies		FDIC Certificate of Deposit				A-1		F1+

		949763UY0		949763UY		WELLS FARGO BANK NAT		 3.500 NOV 09 23		25,000.00		25,000.00		99.63		24,906.25		105.69		26,421.25		62.33		26,483.58		1.55		US Agencies		FDIC Certificate of Deposit		P-1		A-1		F1+





		27818		12/31/19

		STA-ILA of Baltimore Pension Fund

		Cusip		Ticker		Security Name		Issue		 Shares 		 Original Face 		Unit Cost		 Total Cost 		Market Price		 Market Value 		 Accrued Income 		 Total Value 		 Percent of Portfolio 		Sector		Industry		ST MDY		ST SP		ST FITCH

		14042RLW9		14042RLW		CAPITAL ONE NATL ASS		 2.650 MAY 30 24		43,000.00		43,000.00		99.38		42,731.25		102.67		44,149.82		103.02		44,252.84		0.76		US Agencies		FDIC Certificate of Deposit		P-1		A-2		F1

		14042TAS6		14042TAS		CAPITAL ONE BANK (US		 2.650 MAY 30 24		36,000.00		36,000.00		99.38		35,775.00		102.67		36,962.64		86.25		37,048.89		0.63		US Agencies		FDIC Certificate of Deposit		P-1		A-2		F1

		17312QW47		17312QW4		CITIBANK NATIONAL AS		 3.550 NOV 24 23		150,000.00		150,000.00		101.16		151,733.85		106.06		159,088.50		612.74		159,701.24		2.74		US Agencies		FDIC Certificate of Deposit		P-1		A-1		F1+

		17312QX87		17312QX8		CITIBANK NATIONAL AS		 3.550 DEC 21 23		43,000.00		43,000.00		99.63		42,838.75		106.15		45,643.64		58.55		45,702.19		0.78		US Agencies		FDIC Certificate of Deposit		P-1		A-1		F1+

		38148P2K2		38148P2K		GOLDMAN SACHS BK USA		 3.600 NOV 28 23		38,000.00		38,000.00		99.63		37,857.50		106.26		40,379.56		138.67		40,518.23		0.69		US Agencies		FDIC Certificate of Deposit		P-1		A-1		F1+

		61760ASL4		61760ASL		MORGAN STANLEY PVT B		 3.550 NOV 24 23		23,000.00		23,000.00		99.35		22,850.50		106.06		24,393.57		93.95		24,487.52		0.42		US Agencies		FDIC Certificate of Deposit		P-1		A-1		F1

		61760AYB9		61760AYB		MORGAN STANLEY PVT B		 2.850 APR 04 24		44,000.00		44,000.00		99.38		43,725.00		103.43		45,509.64		316.08		45,825.72		0.78		US Agencies		FDIC Certificate of Deposit		P-1		A-1		F1

		7954503N3		7954503N		SALLIE MAE BK SLT LA		 2.400 JUN 20 22		19,000.00		19,000.00		99.68		18,938.25		101.33		19,251.75		19.99		19,271.74		0.33		US Agencies		FDIC Certificate of Deposit		P-2				F3

		949763UY0		949763UY		WELLS FARGO BANK NAT		 3.500 NOV 09 23		120,000.00		120,000.00		99.63		119,550.00		105.69		126,822.00		299.18		127,121.18		2.18		US Agencies		FDIC Certificate of Deposit		P-1		A-1		F1+





		27819		12/31/19

		STA-ILA of Baltimore Benefits Fund

		Cusip		Ticker		Security Name		Issue		 Shares 		 Original Face 		Unit Cost		 Total Cost 		Market Price		 Market Value 		 Accrued Income 		 Total Value 		 Percent of Portfolio 		Sector		Industry		ST MDY		ST SP		ST FITCH

		14042RLW9		14042RLW		CAPITAL ONE NATL ASS		 2.650 MAY 30 24		54,000.00		54,000.00		99.38		53,662.50		102.67		55,443.96		129.38		55,573.34		1.06		US Agencies		FDIC Certificate of Deposit		P-1		A-2		F1

		17312QW47		17312QW4		CITIBANK NATIONAL AS		 3.550 NOV 24 23		45,000.00		45,000.00		99.63		44,831.25		106.06		47,726.55		183.82		47,910.37		0.92		US Agencies		FDIC Certificate of Deposit		P-1		A-1		F1+

		17312QX87		17312QX8		CITIBANK NATIONAL AS		 3.550 DEC 21 23		23,000.00		23,000.00		99.63		22,913.75		106.15		24,414.04		31.32		24,445.36		0.47		US Agencies		FDIC Certificate of Deposit		P-1		A-1		F1+

		38148P2K2		38148P2K		GOLDMAN SACHS BK USA		 3.600 NOV 28 23		151,000.00		151,000.00		99.63		150,433.75		106.26		160,455.62		551.05		161,006.67		3.08		US Agencies		FDIC Certificate of Deposit		P-1		A-1		F1+

		40434AE62		40434AE6		HSBC BANK USA NA		 3.125 DEC 09 20		26,000.00		26,000.00		99.60		25,896.71		101.23		26,318.50		57.88		26,376.38		0.5		US Agencies		FDIC Certificate of Deposit		P-1		A-1+		F1+

		48128LRZ4		48128LRZ		JPMORGAN CHASE BK NA		2.00013 DEC 04 23		102,000.00		102,000.00		99.63		101,617.50		99.88		101,872.50		173.27		102,045.77		1.95		US Agencies		FDIC Certificate of Deposit		P-1		A-1		F1+

		61760ASL4		61760ASL		MORGAN STANLEY PVT B		 3.550 NOV 24 23		46,000.00		46,000.00		99.35		45,701.00		106.06		48,787.14		187.91		48,975.05		0.94		US Agencies		FDIC Certificate of Deposit		P-1		A-1		F1





		25545		12/31/19

		New Orleans Employers ILA, AFL-CIO Pension Fund

		Cusip		Ticker		Security Name		Issue		 Shares 		 Original Face 		Unit Cost		 Total Cost 		Market Price		 Market Value 		 Accrued Income 		 Total Value 		 Percent of Portfolio 		Sector		Industry		ST MDY		ST SP		ST FITCH

		14042RLW9		14042RLW		CAPITAL ONE NATL ASS		 2.650 MAY 30 24		25,000.00		25,000.00		99.38		24,843.75		102.67		25,668.50		59.90		25,728.40		0.80		US Agencies		FDIC Certificate of Deposit		P-1		A-2		F1

		14042RLZ2		14042RLZ		CAPITAL ONE NATL ASS		 2.500 JUN 19 24		12,000.00		12,000.00		99.38		11,925.00		102.05		12,246.12		13.15		12,259.27		0.38		US Agencies		FDIC Certificate of Deposit		P-1		A-2		F1

		14042TAS6		14042TAS		CAPITAL ONE BANK (US		 2.650 MAY 30 24		25,000.00		25,000.00		99.38		24,843.75		102.67		25,668.50		59.90		25,728.40		0.80		US Agencies		FDIC Certificate of Deposit		P-1		A-2		F1

		14042TAW7		14042TAW		CAPITAL ONE BANK (US		 2.500 JUN 19 24		21,000.00		21,000.00		99.38		20,868.75		102.05		21,430.71		23.01		21,453.72		0.67		US Agencies		FDIC Certificate of Deposit		P-1		A-2		F1

		17312QW47		17312QW4		CITIBANK NATIONAL AS		 3.550 NOV 24 23		27,000.00		27,000.00		99.63		26,898.75		106.06		28,635.93		110.29		28,746.22		0.90		US Agencies		FDIC Certificate of Deposit		P-1		A-1		F1+

		17312QX87		17312QX8		CITIBANK NATIONAL AS		 3.550 DEC 21 23		14,000.00		14,000.00		99.63		13,947.50		106.15		14,860.72		19.06		14,879.78		0.46		US Agencies		FDIC Certificate of Deposit		P-1		A-1		F1+

		38148P2K2		38148P2K		GOLDMAN SACHS BK USA		 3.600 NOV 28 23		44,000.00		44,000.00		99.63		43,835.00		106.26		46,755.28		160.57		46,915.85		1.46		US Agencies		FDIC Certificate of Deposit		P-1		A-1		F1+

		40434AE62		40434AE6		HSBC BANK USA NA		 3.125 DEC 09 20		16,000.00		16,000.00		101.13		16,179.93		101.23		16,196.00		35.62		16,231.62		0.51		US Agencies		FDIC Certificate of Deposit		P-1		A-1+		F1+

		48128LRZ4		48128LRZ		JPMORGAN CHASE BK NA		2.00013 DEC 04 23		42,000.00		42,000.00		99.64		41,846.55		99.88		41,947.50		71.35		42,018.85		1.31		US Agencies		FDIC Certificate of Deposit		P-1		A-1		F1+

		61747MZ87		61747MZ8		MORGAN STANLEY BK N		 3.250 MAY 31 23		15,000.00		15,000.00		99.375		14,906.25		104.407		15,661.05		44.08		15,705.13		0.49		US Agencies		FDIC Certificate of Deposit		P-1		A-1		F1

		7954503N3		7954503N		SALLIE MAE BK SLT LA		 2.400 JUN 20 22		9,000.00		9,000.00		99.675		8,970.75		101.325		9,119.25		9.47		9,128.72		0.28		US Agencies		FDIC Certificate of Deposit		P-2				F3

		949763UY0		949763UY		WELLS FARGO BANK NAT		 3.500 NOV 09 23		31,000.00		31,000.00		99.625		30,883.75		105.685		32,762.35		77.29		32,839.64		1.02		US Agencies		FDIC Certificate of Deposit		P-1		A-1		F1+
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																																HIGH YIELD MANAGERS ONLY

		Company		Fund				Portfolio Type		Product		Account Type		Bonds with the option to Pay-In-Kind (including "Toggle Bonds") "yes" or "no" please include list of bonds		Below A-/A3 & Non-rated %		Below B- %		Non-Rated %		Defaulted Bonds %		144A %		Non-US Domiciled Bonds %		Preferred  Securities %				Split Rated B/CCC %		Non-index structures and Credits % (shall not include issues held within the LB Agg, LB Gov/Credit, LB Intermed Agg and LB Interm Gov/Credit /Aggregate % of portoflio in the above mentioned indicies does not exceed 50% of the portfolio.

		C.S. McKee & Company, Inc.		New Orleans Employers ILA, AFL-CIO Pension Fund		25545		Fixed Income				Separate Account		NO		7.95		0		0		0		2.88		0		0

		C.S. McKee & Company, Inc.		Northern California Tile Industry Defined Benefit Pension Trust Fund		25815		Fixed Income				Separate Account		NO		7.14		0		0		0		5.64		0		0

		C.S. McKee & Company, Inc.		Steamship Trade Association of Baltimore, Inc. - International Longshoremen's Association Benefit Fund		27829		Fixed Income		Transition Account		Separate Account		NO		N/A		N/A		N/A		N/A		N/A		N/A		N/A

		C.S. McKee & Company, Inc.		Steamship Trade Association of Baltimore, Inc. - International Longshoremen's Association Benefit Fund		27819		Fixed Income				Separate Account		NO		7.35		0		0		0		0		0		0

		C.S. McKee & Company, Inc.		Steamship Trade Association of Baltimore, Inc. - International Longshoremen's Association Pension Fund		27828		Fixed Income		Transition Account		Separate Account		NO		N/A		N/A		N/A		N/A		N/A		N/A		N/A

		C.S. McKee & Company, Inc.		Steamship Trade Association of Baltimore, Inc. - International Longshoremen's Association Pension Fund		27818		Fixed Income				Separate Account		NO		10.41		0		0		0		4.5		0		0

		C.S. McKee & Company, Inc.		Teamsters Local 639 Pension Fund		27957		Fixed Income Intermediate				Separate Account		NO		8.36		0		0		0		6.85		0		0

		C.S. McKee & Company, Inc.		Warehouse Employees Local Union #730 Pension Fund		28470		Fixed Income Intermediate				Separate Account		NO		9.65		0		0		0		3.05		0		0
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other defect that might affect any computer system into which it is received and opened, it is the responsibility of the recipient to ensure it is virus free
and no responsibility is accepted by Investment Performance Services, LLC for any loss or damage arising in any way from its use. If you have received

this transmission in error, please notify us immediately by telephone at 912-352-2862 or by email reply and destroy the material in its entirety.

This email and any files transmitted with it are confidential and intended solely for the use of the individual or entity to which it is
addressed. Unless specifically indicated, this email is not an offer to sell or a solicitation of any investment products or services, an
official confirmation of any transaction, or an official statement of C.S. McKee, L.P. Past performance is not indicative of future results.
For a complete list and description of C.S. McKee, L.P.’'s composited products and/or a full disclosure presentation that adheres to the
GIPS® standards, please visit_ www.csmckee.com, email mckeecompliance@csmckee.com, or call (412) 566-1234.

Instructions for Custodians: (1) Under no circumstances should a custodian of our mutual client(s) release assets/funds to any
McKee employee. McKee employees are allowed to initiate transfers with the custodian between multiple accounts of the client so long as
they share the same registration AND the client has issued standing instructions to do so. Any agreements permitting McKee to take fees
directly from an account should also be pre-approved by the client. All other transfers require the written approval of the client. (2)
Although McKee provides reporting for its clients’ accounts, custodians are required to send separate statements on at least a quarterly
basis to those clients. If this is not the case, please contact McKee immediately at 412-566-1234 or by emailing
mckeecompliance@csmckee.com.


file:////c/www.csmckee.com

28470 12/31/2019
Warehouse Employees #730

Cusip Ticker Security Name Issue Shares Original Face Unit Cost Total Cost Market Price Market Value Accrued Income Total Value Percent of Portfolio Sector Industry STMDY STSP STFITCH
14042TAW7 14042TAW  CAPITAL ONE BANK (US 2.500 JUN 19 24 12,000.00 12,000.00 99.38 11,925.00 102.05 12,246.12 13.15 12,259.27 0.72 US Agencies FDIC Certificate of Deposit P-1 A2 F1
17312QW47 17312QW4  CITIBANK NATIONAL AS 3.550 NOV 24 23 31,000.00 31,000.00 99.63 30,883.75 106.06 32,878.29 126.63 33,004.92 1.93 US Agencies FDIC Certificate of Deposit P-1 A1 F1+
61760ASL4  61760ASL MORGAN STANLEY PVT B 3.550 NOV 24 23 37,000.00 37,000.00 99.36 36,763.83 106.06 39,241.83 151.14 39,392.97 2.3 US Agencies FDIC Certificate of Deposit P-1 A1l F1
7954503N3  7954503N SALLIE MAE BK SLT LA 2.400 JUN 20 22 24,000.00 24,000.00 99.68 23,922.00 101.33 24,318.00 25.25 24,343.25 1.42 US Agencies FDIC Certificate of Deposit P-2 F3
90348/)Q4  903481Q UBS BK USA SALT LAKE 2.900 APR 03 24 18,000.00 18,000.00 99.63 17,932.50 103.68 18,663.12 1.43 18,664.55 1.09 US Agencies FDIC Certificate of Deposit A1l F1+

949763UY0  949763UY WELLS FARGO BANK NAT 3.500 NOV 09 23 25,000.00 25,000.00 99.63 24,906.25 105.69 26,421.25 62.33 26,483.58 1.55 US Agencies  FDIC Certificate of Deposit P-1 A-1 F1+



Intermediate Government/Credit Fixed Income as of December 31, 2019

Portfolio Level Security Level

Duration/Yield Curve Quality:

*  Duration constraints of 80%-120% of benchmark levels Investment Grade by a nationally recognized rating agency
(but are typically within 95%-105%). (“AA” or better for structured product)
*  Long/short the curve by +/-15%
o Liquidity:
Volatility E : : .
Pt Ity EXPOSUre * Corporate — Absolute issue size minimum of $100

Negati ity limit of benchmark -0.75 . - . : o
ceative convexity imit ot benchmar yeats million, though holdings are typically $500 million or

more. No private placements (excluding 144A) allowed.

Quality/Liquidity o .. . .
A —$10 mill deal size, though t 1

Average quality of Aa3/AA- or better. Liquidity equal or better hoglflrilrzs afe $ lrgt) ;r?ﬁlril;l;l;?g?boiae S IR IR

than the benchmark, as measured by weighted average bid/ask '

spread. Diversification:

Maximum holding per non-government issuer:
AAA-rated 5%
AA-rated 4%
Sector Level Arated 30

_ 0
Benchmark-relative weighting limitations (versus Bloomberg LHEIE I

gl ey e G oremmnsm Cratii) A Typical credit holdings are 0.35% to 0.75% of the portfolio.
McKee Index . . o
Credit 20%-60% 34.9% 70% of the portfolio trades with less than 3/8 point bid/ask spread.
A 0%-809 .89
Ai:ﬂg MBS/CMO 0‘;) ) 0‘;) 3 0(;) Over 90% of corporate holdings are top 100 issuers.
0= () . ()
Nominal Treasury 0%-80% 61.3%
TIPS 0%-15% 0.0%
CMBS/ABS 0%-10% 0.0%

Structured agency product allocation limited to 25% of portfolio.



Media Contact:

Nick Papachristou

(502) 499-4225
npapachristou@priceweber.com

North Square Investments Reaches Agreement
to Acquire a Majority Interest in C.S. McKee
C.S. McKee is an institutional asset manager focusing on high quality fixed-income and select equity
strategies

Chicago, IL (January 7, 2020) — North Square Investments (North Square), a multi-boutique manager
with a range of equity product offerings, has reached agreement to acquire the business of C.S. McKee
L.P. (McKee), a full-service institutional money manager founded in 1931 and headquartered in
Pittsburgh, Pennsylvania. With over $8 billion of assets under management, McKee primarily
specializes in a range of taxable fixed-income strategies that focus on providing institutional investors
with consistent risk-adjusted performance. McKee also offers a variety of other investment strategies
including domestic and international equity and balanced portfolios that are all designed to meet a
client’s investment objectives and targeted levels of risk. The consummation of the acquisition is
subject to normal and ordinary closing conditions, with closing expected to occur in the first quarter of
2020.

“McKee is renowned as a high quality fixed-income leader across a spectrum of strategies,” said Mark
Goodwin, Co-Founder and CEO of North Square. “The team has built a very strong and diverse
foundation for their business, and we’re excited to partner with them to add resources and capabilities
to help foster future growth through both institutional and retail distribution channels.”

“We are thrilled to become part of the North Square family, which is strongly supported by their private-
equity partner, Estancia Capital Partners. This is an excellent opportunity for C.S. McKee to accelerate
our business while providing additional resources to better serve our clients,” said Mark Gensheimer,
President of McKee. “This transaction allows us to realize our strategic objective of finding a partner
who is equally committed to better serving our constituents by expanding product development and
availability of our portfolios through new distribution channels as well as continued growth and
diversification of the business.”


mailto:npapachristou@priceweber.com
mailto:npapachristou@priceweber.com

North Square will provide product development, distribution and administrative support to McKee, which
will continue to operate as an independent affiliate based in Pittsburgh. As part of the transaction,
equity ownership will be expanded to include 100 percent of McKee employees. North Square is being
advised by Sandler O’Neill + Partners, L.P. and Kirkland & Ellis LLP.

North Square is committed to the sourcing, vetting and delivery of institutional quality, active investment
managers to their financial intermediary partners which include broker dealers, wealth management
advisors, RIAs, family offices, retirement plans and private banks. The firm delivers value to its
investment partners by providing support services and access to distribution while assisting distribution
partners as they search for high quality, alpha generating active investment strategies to build better
risk-adjusted portfolios for their clients. At this time, North Square’s multi-boutique platform includes a
mutual fund family and ownership interests in the distinctly branded firms of C.S. McKee and Oak
Ridge Investments with collective assets under management and advisement of over $10 billion on a
proforma basis.

About North Square

Founded in 2018 and headquartered in Chicago, IL, North Square Investments is an independent,
multi-boutique investment firm dedicated to delivering differentiated active investment strategies to the
market. With an experienced senior management team, a board composed of industry veterans
including John Amboian, Neil Cummins and Brian Gaffney, and backed by Estancia Capital Partners,
North Square is a leader in aggregating best-in-class active managers and delivering select, in-demand
investment strategies to financial intermediary partners for the benefit of their clients.

About C.S. McKee

C.S. McKee is an institutional investment management firm based in Pittsburgh, PA with over $8 billion
under management in taxable fixed income, equity and balanced portfolios. The firm was founded in
1931 and became a Registered Investment Advisor in 1972. McKee’s clients include pension funds,
profit-sharing plans, reserve funds, operating funds and other financial assets for states, counties,
municipalities, unions, financial service companies, corporations, endowments and foundations,
hospitals, universities, religious organizations and other institutions.

C.S. McKee L.P. and North Square Investments, LLC are investment advisers registered with the U.S. Securities
and Exchange Commission. Registration does not imply a certain level of skill or training. More information about
the companies’ investment advisory services can be found in their respective Form ADV, which are available
upon request. Past performance is not indicative of future results.



C. S. McKee, L.P.

One Gateway Center

Pittsburgh, PA 15222
412/566-1234
FAX 412/566-1548

January 8, 2020

Warehouse Employees Union Local #730 Pension Trust Fund
c/o Associated Administrators, LLC

911 Ridgebrook Road

Sparks, MD 21552

Attn: Ms. Alicia Cochran

Re: Request for Consent to Assignment of Contract

Dear Alicia,

I am pleased to inform you of an expected sale (the “Transaction”) of substantially all of the assets of
C. S. McKee, L.P. (the “Company” or “C. S. McKee”) to CSM Advisors, LLC, an affiliate of North
Square Investments, LLC (“North Square”) that we believe will be a very positive development for you
and the Company. This Transaction is the culmination of an employee led succession event, ensuring
that you receive the same institutional quality investment management and client service you are
accustomed to receiving.

North Square, an asset management firm based in Chicago, has been seeking to partner with an industry-
leading institutional money management firm and was thrilled when C. S. McKee’s management selected
it as their preferred partner. C. S. McKee’s management selected North Square for not only its
commitment to you by protecting its existing culture and professionals, but committing to several
initiatives that have been in process. These include:

e Maintaining C. S. McKee’s well-established and highly regarded brand in the institutional
marketplace.

e Preserving C. S. McKee’s business activities in a separate entity, facilitating the continuation of
our culture and professional investment services.

e Adding resources and investment strategies to complement those already being provided to better
serve you.

e Implementing a strategy to deliver commingled products using C. S. McKee’s investment
advisory professionals’ investment advice for clients and consultants who might desire additional
format choices.

We do not expect the Transaction to have any material impact on the investment advisory services that
you currently receive from the Company. The terms of your investment advisory agreement with the
Company (your “Investment Advisory Agreement”) will continue as they are following the
consummation of the Transaction (the “Closing”).

In connection with the Transaction, and subject to certain customary closing conditions, the Company
will sell substantially all of its assets, including, without limitation, your Investment Advisory
Agreement, to CSM Advisors, LLC, a recently formed entity that is a registered investment adviser with
the U.S. Securities and Exchange Commission (the “SEC”) under the U.S. Investment Advisers Act of
1940, as amended (the “Advisers Act”). While the buyer, CSM Advisors, LLC, will operate as a separate
advisor continuing advisory services provided by C. S. McKee, it legally will be controlled by an affiliate
of North Square, which, in turn, is controlled by a private fund advised by Estancia Capital Management,



LLC. The Transaction is expected to close before the end of the Fourth Quarter of this year, but may be completed in
early 2020.

C. S. McKee itself is registered as an investment adviser with the SEC under the Advisers Act and certain state
securities regulators. Under definitions in the Advisers Act, the Transaction will result in an “assignment” (the
“Assignment”) of your Investment Advisory Agreement to CSM Advisors, LLC. In accordance with your Investment
Advisory Agreement and the Advisers Act, we are writing to request your written consent to the Assignment.

Please sign the statement below to confirm your consent to the Assignment and your desire to continue receiving the
investment advisory services provided by the Company under the terms of your current Investment Advisory
Agreement, as assigned to CSM Advisors, LLC, following the Closing. Please return this notification and consent
letter no later than 10 days from your receipt, by sending it by electronic transmission (PDF/scanned copy) to
consent@csmckee.com. If we do not timely receive your consent to the Assignment prior to the Closing or such later
date as the Company may communicate in writing to you, this letter will serve as notice of the Company’s intention,
due to the terms of your current Investment Advisory Agreement and the Advisers Act, to terminate your Investment
Advisory Agreement, which termination would be effective as of the Closing (or such later date the Company may
communicate in writing to you). In the event the Transaction is not consummated, we will notify you of such and the
contents of this letter shall automatically become null and void.

98470
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By signing below, the undersigned client of the Company agrees and consents to the Assignment of its Investment
Advisory Agreement and that this notice and the undersigned client’s consent will be deemed to satisfy any notice or
consent requirements contained in the client’s Investment Advisory Agreement which arise, directly or indirectly, as
a result of the Transaction.

Name of Client (Print):

Signatory & Title (Print):

Signature: Date:

FOR ERISA CLIENTS ONLY: The Company is also seeking, if applicable, your appointment of CSM Advisors, LLC
as an “investment manager” (within the meaning of Section 3(38) of the Employee Retirement Income Security Act
of 1974, as amended (“ERISA”)) of your accounts that are currently managed by the Company that are subject to
ERISA (“ERISA Plan Accounts”). Accordingly, by providing consent above, you also will be deemed to appoint
CSM Advisors, LLC, effective as of the consummation of the Transaction, as an “investment manager” within the
meaning of Section 3(38) of ERISA with respect to your ERISA Plan Accounts. Effective as of the consummation of
the Transaction, CSM Advisors, LLC will acknowledge and accept its (i) appointment as an “investment manager”
within the meaning of Section 3(38) of ERISA with respect to your ERISA Plan Accounts, and (ii) status as a
“fiduciary” within the meaning of (A) Section 3(21) of ERISA with respect to your ERISA Plan Accounts and/or (B)
Section 4975 of the Internal Revenue Code of 1986, as amended (the “Code’), with respect to any accounts managed
by the Company that are subject to Section 4975 of the Code. Finally, this notice is intended to update and supplement
the prior fee disclosures provided with respect to ERISA Plan Accounts pursuant to Section 408(b)(2) of ERISA. As
mentioned above CSM Advisors, LLC will provide investment advisory services to you under the terms of your
current Investment Advisory Agreement, as assigned to CSM Advisors, LLC, following the Closing.

If you have any questions, please contact the Company at:

C. S. McKee, L.P.

ATTN: Compliance Department
420 Fort Duquesne Blvd
Pittsburgh, PA 15239
mckeecompliance@csmckee.com
Phone: 412-566-1234

Fax: 412-566-1557

We are confident that CSM Advisors, LLC will continue our legacy as a highly qualified advisory firm that provides
a high level of service to its clients. We value your business and look forward to continuing to serve your investment
needs.

Sincerely,

Gene M. Natali
Chief Executive Officer
C.S. McKee

One Gateway Center
Pittsburgh, PA 15222

98470
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Additional signatures (if required)

Signatory & Title (Print):

Signature:

Signatory & Title (Print):

Date:

Signature:

Signatory & Title (Print):

Date:

Signature:

Signatory & Title (Print):

Date:

Signature:

Signatory & Title (Print):

Date:

Signature:

98470

Date:




Investment Performance Services, LLC

Fixed Income Commingled Fund Quarterly Compliance Checklist
Period Ending December 31,2019

To:  PENN Capital Management

Re: Warehouse Employees Local Union #730 Pension Fund - Penn Capital Defensive High
Yield Fund, L.P.

As an authorized representative of the firm I certify the following answers are accurate and attest
that our firm has provided/attached all required explanations and/or supporting documents.

Part A: Account

1.) Do you verify the portfolio and individual holdings are currently, and have been during
the past quarter, in compliance with your firm’s commingled investment vehicle guidelines
and/or prospectus governing the management of the investment?

__ X Yes No (please explain)

2.) With respect to the portfolio(s) under your management, do you acknowledge sole
fiduciary responsibility under ERISA for adherence with the commingled investment vehicle
guidelines and/or prospectus?

_ X Yes No (please explain)

3.) Do you see a need for a change in the Fund’s current investment policy statement under
which you are working?
X No Yes (please explain)

4.) In regard to derivative securities that may be held in the portfolio, do you attest that the
following statements are true?

e The March 28, 1996, Letter of Guidance and Statement on Derivatives has been read
and reviewed by personnel of this firm. We accept full responsibility for complying
with all aspects of derivative investment outlined therein.

e We certify that the subject derivatives are considered by this firm as suitable for the
Fund given known actuarial and economic factors. In our analysis of the suitability of
derivatives for the Fund, these positions have been stress tested under varying interest
rate scenarios.

e Our firm has experienced personnel in place and the investment processes and the
controls to prudently invest in the derivatives.

_ X Yes No (please explain)

Part B: Firm
1.) Have significant changes have been made in the firm’s investment management process

during the quarter?
X No Yes (provide details)



2.) Have any changes or departures occurred in the investment team or other key personnel
within the firm during the past quarter?
No _ X Yes (provide details)
On 11/5/19, Penn Capital Management Company, Inc. (Penn Capital) is pleased to announce the
promotions of Eric Green to Deputy Chief Investment Officer of Equity, Peter Duffy to Deputy
Chief Investment Officer of Credit, and Joseph Maguire to Director of Research.

Mr. Green, a Senior Partner with the firm, began his career with Penn Capital in 1997 and is a
Senior Portfolio Manager for Penn Capital's equity strategies. He also chairs the Equity
Strategy Team. He is a member of the Executive Team, which directs the firm's overall strategy
and management. Mr. Green is also Vice Chairman of the Board of Directors for the Anti-
Defamation League (ADL) Mid-Atlantic Region and served as Co- Chairman of the AOL's 2018
Walk Against Hate.

Mr. Dufty, a Senior Partner with the firm, began his career with Penn Capital in 2006 and is a
Senior Portfolio Manager for Penn Capital's credit strategies. He also chairs the Credit Strategy
Team. He is a member of the Executive Team, which directs the firm's overall strategy and
management.

Mr. Maguire, a Senior Partner with the firm, began his career with Penn Capital in 2005 and is a
Senior Portfolio Manager for select Penn Capital equity and credit strategies. As Director of
Research, Mr. Maguire is responsible for guiding the firm's day-to-day investment research
process.

3.) Have any ownership changes in the firm occurred during the quarter?
X No Yes (provide details)

4.) Have there been significant changes to your Form ADV from the last copy delivered to
the Fund? If you are not required to file form ADV, please explain why.
X No Yes (provide details)

5.) Has your firm or any individual (employee) at the present or during the past quarter been
named in litigation, a regulatory enforcement action, or investigation related to investment
activities? Please include any updates on any pending litigation that has been previously
reported.

_X No Yes (provide details and current status)

6.) Has your firm reviewed all regulations and directives from the Securities and Exchange
Commission concerning brokerage and research services and are you in compliance with all
disclosure requirements?

_ X Yes No (please explain)

7.) Have any changes occurred in the Errors and Omission insurance coverage provided by
your firm over the last quarter?
X No Yes (provide details)



8.) Does the amount of insurance coverage meet or exceed the minimum amount required
through your investment management contract with the Fund and the minimum amount
required through the Fund’s Investment Policy Statement?

_ X Yes No (please explain)

9.) Is your firm adhering to the communication and reporting requirements as defined in the
Fund’s investment policy statement?
X Yes No (please explain)

Certified For The Firm By:

Name: Peter Duffy

Signature:
Title: Partner, Senior Portfolio Manager

Firm: PENN Capital Management
Date: 2/4/20



Investment Performance Services, LLC

Real Estate Quarterly Compliance Checklist
Period Ending December 31, 2019

To: American Realty Advisors

Re: Warehouse Employees Local Union No. 730 Pension Trust Fund - Real Estate - American Core
Realty Fund - Acct No. 1296

As an authorized representative of the firm I certify the following answers are accurate and attest that our
firm has provided/attached all required explanations and/or supporting documents.

Part A: Account

1.) Do you verify the portfolio is currently, and has been during the past quarter, in compliance with
your firm’s commingled investment vehicle guidelines and/or offering document governing the
management of the investment?

Yes

2.) With respect to the portfolio(s) under your management, do you acknowledge sole fiduciary
responsibility under ERISA for adherence with the commingled investment vehicle and/or offering
document guidelines?

Yes

3.) Has there been a significant change in the liquidity of the commingled investment vehicle which
may cause you to suspend, limit, or change the current liquidity offered to investors?
No

4.) Do you see a need for a change in the Fund’s current investment policy statement under which you
are working?
No

5.) In regard to derivative securities that may be held in the portfolio, do you attest that the following
statements are true?

e The March 28, 1996, Letter of Guidance and Statement on Derivatives has been read and
reviewed by personnel of this firm. We accept full responsibility for complying with all
aspects of derivative investment outlined therein.

e  We certify that the subject derivatives are considered by this firm as suitable for the Fund
given known actuarial and economic factors. In our analysis of the suitability of derivatives
for the Fund, these positions have been stress tested under varying interest rate scenarios.

e Our firm has experienced personnel in place and the investment processes and the controls to
prudently invest in the derivatives.

This is not applicable as no derivative securities were held in the
portfolio during Fourth Quarter 2019.



Part B: Firm

1.) Have significant changes been made in the firm’s investment management process during the
quarter?
No

2.) Have any changes or departures occurred in the investment team or other key personnel within the
firm during the past quarter?
No

3.) Have any ownership changes in the firm occurred during the quarter?
No

4.) Have there been significant changes to your Form ADV from the last copy delivered to the Fund?
No

5.) Has your firm or any individual (employee) at the present or during the past quarter been named in
litigation, a regulatory enforcement action, or investigation related to investment activities? Please
include any updates on any pending litigation that has been previously reported.

No

6.) Have any changes occurred in the Errors and Omission insurance coverage provided by your firm
over the last quarter?
No material changes have occurred.

7.) Does the amount of insurance coverage meet or exceed the minimum amount required through
your investment management contract with the Fund and the minimum amount required through the
Fund’s Investment Policy Statement?

Yes

8.) Is your firm adhering to the communication and reporting requirements as defined in the Fund’s
investment policy statement?
Yes

Certified For The Firm By:
Name: Kristin Adrian
Signature:
Title: Chief Compliance Officer
Firm: American Realty Advisors

Date: January 14, 2020



Investment Performance Services, LLC
Real Estate Quarterly Compliance Checklist
Period Ending December 31, 2019

To: PGIM

Re:  Warehouse Employees Local Union #730 Pension Fund - Real Estate
PRISA III

As an authorized representative of the firm I certify the following answers are accurate and attest
that our firm has provided/attached all required explanations and/or supporting documents.

Part A: Account

1.) Do you verify the portfolio is currently, and has been during the past quarter, in

compliance with your firm’s commingled investment vehicle guidelines and/or offering

document governing the management of the investment?
Yes. The Fund’s investment in PRISA III Fund LP (the
“Partnership”) is governed exclusively by its Subscription Agreement
with the Partnership and the Fourth Amended and Restated
Agreement of Limited Partnership of the Partnership and other
governing documents, as amended to date (the “Governing
Documents”). As the Partnership’s Fund Manager, PGIM must abide
by the Governing Documents and the Partnership’s internal
investment objectives, policies and restrictions. The portfolio is in
compliance with the Governing Documents in all material respects.

Please note that the investment guidelines are subject to change at
PGIM’s discretion, in accordance with the Governing Documents.

2.) With respect to the portfolio(s) under your management, do you acknowledge sole
fiduciary responsibility under ERISA for adherence with the commingled investment vehicle
and/or offering document guidelines?

In accordance with the Partnership’s governing documents, PGIM
will use its reasonable best efforts to cause the Partnership to qualify
and remain as a real estate operating company (“REOC”) or venture
capital operating company (“VCOC”) under the “plan asset”
regulations issued by the United States Department of Labor under
the Employee Retirement Income Security Act of 1974, as amended
(“ERISA”), and, as a result, the assets of the Partnership should not
constitute “plan assets” of any ERISA plan that invests in the
Partnership. Consequently, in its role as Fund Manager of the
Partnership, PGIM is neither a “fiduciary” nor a “plan fiduciary”,
within the meaning of ERISA, with respect to the assets held by the
Partnership. However, PGIM is a fiduciary to the Partnership itself
for other, non-ERISA purposes, and pursuant to the Governing
Documents, PGIM is contractually subject to a “prudent person”
standard of conduct in managing the Partnership that is substantially
similar to ERISA’s fiduciary standard.



3.) Has there been a significant change in the liquidity of the commingled investment vehicle
which may cause you to suspend, limit, or change the current liquidity offered to investors?
No.

4.) Do you see a need for a change in the Fund’s current investment policy statement under
which you are working?
N/A. The Fund’s investment in the Partnership is subject to the
Fund’s Subscription Agreement with the Partnership and the
Partnership’s Governing Documents. In its role as Fund Manager of
the Partnership, PGIM is not subject to a separate investment
management contract with the Fund or the Fund’s investment policy
statement.

5.) In regard to derivative securities that may be held in the portfolio, do you attest that the
following statements are true?

e The March 28, 1996, Letter of Guidance and Statement on Derivatives has been read
and reviewed by personnel of this firm. We accept full responsibility for complying
with all aspects of derivative investment outlined therein.

e We certify that the subject derivatives are considered by this firm as suitable for the
Fund given known actuarial and economic factors. In our analysis of the suitability of
derivatives for the Fund, these positions have been stress tested under varying interest
rate scenarios.

e Our firm has experienced personnel in place and the investment processes and the
controls to prudently invest in the derivatives.

N/A. The Partnership does not hold derivative securities in its
portfolio at this time. Please also see our response to Question 2.



Part B: Firm

1.) Have significant changes been made in the firm’s investment management process during
the quarter?
There were no significant changes to the investment management
process for the Partnership in 4Q 2019.

2.) Have any changes or departures occurred in the investment team or other key personnel
within the firm during the past quarter?
There were no changes to the investment team or other key personnel
responsible for managing the Partnership in 4Q 2019.

3.) Have any ownership changes in the firm occurred during the quarter?
There were no ownership changes at PGIM in 4Q 2019.

4.) Have there been significant changes to your Form ADV from the last copy delivered to
the Fund? If you are not required to file Form ADV, please explain why.
PGIM Real Estate’s updated ADV Part 2A was filed with the SEC on
March 28, 2019. There were no material updates from the prior
version.

5.) Has your firm or any individual (employee) at the present or during the past quarter been
named in litigation, a regulatory enforcement action, or investigation related to investment
activities? Please include any updates on any pending litigation that has been previously
reported.
Neither PGIM nor any of its employees were involved in any material
litigation, regulatory enforcement action or investigation related to
PGIM Real Estate’s activities in the 4Q 2019.

From time to time, in the ordinary course of business, PGIM
(a) receives and responds to routine exams, requests for information
and subpoenas from various regulatory and law enforcement
authorities, and (b) is involved in litigation as both plaintiff and
defendant (i) in its role as manager of a variety of real estate-related
assets, including real estate-related debt, and (ii) relating to its
operations other than its investment activities, none of which has any
impact on PGIM’s ability to provide investment management
services.

With respect to PGIM’s employees, employees of PGIM and its
investment management affiliates are required to respond to an
annual Conflicts of Interest Questionnaire (“COI”). The COI contains
questions regarding employees' compliance with domestic and foreign
laws, rules, and regulations. Questions contained in the COI have
been designed, in part, to help ensure that appropriate disclosures are
made in the Form ADV investment adviser registration filings by
PGIM and its investment management affiliates and in Form U4
registration applications for those employees that are registered
representatives of an affiliated broker-dealer. In responding to this
question for employees of PGIM and its investment management
affiliates, the Firm has relied on employees’ responses to the COI.



Based on these responses and the answers reflected on the registered
employee’s Form U4 filings, PGIM is not aware of any disclosure
required by this question.

6.) Have any changes occurred in the Errors and Omission insurance coverage provided by
your firm over the last quarter?
No

7.) Does the amount of insurance coverage meet or exceed the minimum amount required

through your investment management contract with the Fund and the minimum amount

required through the Fund’s Investment Policy Statement?
N/A. The Fund’s investment in the Partnership is subject to the
Fund’s Subscription Agreement with the Partnership and the
Partnership’s Governing Documents. In its role as Fund Manager of
the Partnership, PGIM is not subject to a separate investment
management contract with the Fund or the Fund’s investment policy
statement.

8.) Is your firm adhering to the communication and reporting requirements as defined in the

Fund’s investment policy statement?
N/A. The Fund’s investment in the Partnership is subject to the
Fund’s Subscription Agreement with the Partnership and the
Partnership’s Governing Documents. In its role as Fund Manager of
the Partnership, PGIM is not subject to a separate investment
management contract with the Fund or the Fund’s investment policy
statement.

Certified For The Firm By:

Name: Dennis Martin
Signature:

Title: Managing Director
Firm: PGIM Real Estate

Date: January 10, 2020



Investment Performance Services, LLC
Fund of Hedge Funds Quarterly Compliance Checklist
Period Ending December 31, 2019
To:  Corbin Capital Partners, L.P.

Re:  Warehouse Employees Union Local No. 730 Pension Trust Fund- Hedge Fund of Funds
Corbin ERISA Opportunity Fund, L.P.

As an authorized representative of the firm I certify the following answers are accurate and attest
that our firm has provided/attached all required explanations and/or supporting documents.

Part A: Account

1.) Do you verify the portfolio is currently, and has been during the past quarter, in compliance
with your firm’s commingled investment vehicle guidelines and/or offering document
governing the management of the investment?

Yes No (please explain)

2.) With respect to the portfolio(s) under your management, do you acknowledge sole fiduciary
responsibility under ERISA for adherence with the commingled investment vehicle and/or
offering document guidelines?

Yes No (please explain)

3.) Has there been a significant change in the liquidity of the commingled investment vehicle
which may cause you to suspend, gate, or change the current liquidity offered to investors?
No  Yes (please explain)

4.) Do you see a need for a change in the Fund’s current investment policy statement under
which you are working?
No Yes (please explain)

Part B: Firm

1.) Have significant changes been made in the firm’s investment management process during
the quarter?
No Yes (provide details)

2.) Have any changes or departures occurred in the investment team or other key personnel
within the firm during the past quarter?
No Yes (provide details)

David Crowe, former Director of Operations, left Corbin in December 2019 to move to Boston
for personal reasons. David’s replacement, Justin Kurlanzik, joined the firm in November
2019.



3.) Have any ownership changes in the firm occurred during the quarter?
No  Yes (provide details)

4.) Have there been significant changes to your Form ADV from the last copy delivered to the
Fund? If you are not required to file form ADV, please explain why.
No Yes (provide details)

5.) Has your firm or any individual (employee) at the present or during the past quarter been
named in litigation, a regulatory enforcement action, or investigation related to investment
activities? Please include any updates on any pending litigation that has been previously
reported.

No  Yes (provide details and current status)

6.) Have any changes occurred in the Errors and Omission insurance coverage provided by
your firm over the last quarter?
No  Yes (provide details)

7.) Does the amount of insurance coverage meet or exceed the minimum amount required
through your investment management contract with the Fund and the minimum amount
required through the Fund’s Investment Policy Statement?

Yes No (please explain)

8.) Is your firm adhering to the communication and reporting requirements as defined in the

Fund’s investment policy statement?
Yes No (please explain)

Certified For The Firm By:

Name: Daniel Friedman

Signature: M ?:;ﬁ

Title: Senior Partner, General Counsel
Firm: Corbin Capital Partners, L.P.
Date: January 14, 2020



Investment Performance Services, LLC
GTAA Commingled Quarterly Compliance Checklist
Period Ending December 31, 2019

To:  BlackRock Financial Management

Re:  Warehouse Employees Local Union #730 Pension Fund - GTAA BlackRock Global
Tactical Asset Allocation CTF

Please note that the relevant BlackRock contracting entity is BlackRock Institutional Trust
Company, N.A. (“BTC").

As an authorized representative of the firm I certify the following answers are accurate and attest
that our firm has provided/attached all required explanations and/or supporting documents.

Part A: Account

1.) Do you verify the portfolio is currently, and has been during the past quarter, in compliance
with your firm’s commingled investment vehicle guidelines and/or offering document
governing the management of the investment?

Yes No (please explain)

2.) With respect to the portfolio(s) under your management, do you acknowledge sole fiduciary
responsibility under ERISA for adherence with the commingled investment vehicle and/or
offering document guidelines?

Yes No (please explain)

3.) Has there been a significant change in the liquidity of the commingled investment vehicle
which may cause you to suspend, limit, or change the current liquidity offered to investors?
No  Yes (please explain)

4.) Do you see a need for a change in the Fund’s current investment policy statement under
which you are working?
No  Yes (please explain)

Part B: Firm

1.) Have significant changes been made in the firm’s investment management process during
the quarter?
No Yes (provide details)

2.) Have any changes or departures occurred in the investment team or other key personnel
within the firm during the past quarter?
No Yes (provide details)



3.) Have any ownership changes in the firm occurred during the quarter?
No Yes (provide details)

4.) Have there been significant changes to your Form ADV from the last copy delivered to the
Fund? If you are not required to file form ADV, please explain why.
No Yes (provide details)

As a limited purpose national banking association, BTC is exempt from registration with the SEC as an
investment adviser under Section 202 of the Investment Advisers Act of 1940 and therefore is not required to
file a form ADV. BTC’s primary disclosure document is “16 Things You Should Know - Information about BTC".
Itis distributed to clients annually and is available upon request. BTC is registered with the SEC as a municipal
adviser and its Form MA is available via the EDGAR system. BTC’s Form MA can be provided by BlackRock to
our clients upon request.

BTC is primarily regulated by the OCC and must follow the OCC’s rules and regulations including 12 CFR 9
(Fiduciary Activities of National Banks). The results, reports and recommendations by the OCC, internal and
external audits and other regulatory examinations are, by regulation, confidential in nature.

Other BlackRock advisory subsidiaries are registered with the SEC and have Forms ADV.

5.) Has your firm or any individual (employee) at the present or during the past quarter been
named in litigation, a regulatory enforcement action, or investigation related to investment
activities? Please include any updates on any pending litigation that has been previously
reported.

No  Yes (provide details and current status)

To the best of our knowledge, as of 31 December 2019, no key employee associated with BlackRock Global
Allocation has been a party to any investigations, litigation, or regulatory action during the past quarter ending
on 31 December 2019.

As a global investment manager, BlackRock Inc., and its various subsidiaries including BTC may be subject to
regulatory oversight in numerous jurisdictions including examinations and various requests for information.
BTC’s regulators routinely provide it with comment letters at the conclusion of these examinations in which
they request that BTC correct or modify certain of its practices. In all such instances, BTC has addressed, or is
working to address, these requests to ensure that it continues to operate in compliance with applicable laws,
statutes and regulations.

BTC also receives subpoenas or requests for information in connection with regulatory inquiries and/or
investigations by its various regulators, some of which are ongoing. None of these matters has had or is
expected to have any adverse impact on BTC’s ability to manage its clients' assets. Please refer to BlackRock'’s
Form ADV and SEC disclosures for additional information on regulatory matters concerning BTC or BlackRock
as a whole. The recent fines related to BlackRock Inc. or BTC’s investment advisory responsibilities are set
forth below. These matters do not include fines paid to non-US regulators relating to the late filing of issuer-
specific holdings reports.

On 8 March 2012, BlackRock Institutional Trust Company, N.A. (“BTC”) entered into an Offer of Settlement (the
“Agreement”) with the CFTC and consented to the entry of an Order, which makes findings and imposes
remedial sanctions against BTC. Without admitting or denying wrongdoing, BTC agreed to the imposition of a
$250,000 penalty and the entry of the Order to resolve allegations by the CFTC that two trades by BTC violated
Section 4c(a)(1) of the Commodity Exchange Act and CFTC Regulation 1.38(a). BTC also agreed to refrain from
any further violations of the above-mentioned statutory provisions. The CFTC did not allege that any clients of
BTC, BlackRock or any related affiliate were harmed in any way in the execution of these two trades.



On 11 September 2012, the UK Financial Services Authority (“FSA”) issued a Final Notice against BlackRock
Investment Management (UK) Limited (“BIMUK?”), following a settlement agreement reached between the FSA
and BIMUK. The FSA found that BIMUK had breached certain provisions of the FSA’s Client Money Rules and
Principles, during the period 1 October 2006 to 31 March 2010, by not having trust letters in place for client
money placed on money market deposit and not having adequate systems and controls for the identification
and protection of client money in this respect. BIMUK agreed to a settlement payment of GBP 9,533,100 for the
breach, which it had self-reported to the FSA in April 2010. The FSA final order acknowledged that no client of
BIMUK (or BlackRock or any related affiliate) suffered any harm and that BIMUK had remedied the situation
and put in place robust systems and controls relating to client money protection.

On 3 October 2012, BlackRock Financial Management, Inc. (“BFM”) reached an agreement with the U.S.
Department of Labor (“DOL”) to reimburse clients $2,661,513 in connection with certain trades the DOL alleged
violated Title I of the Employee Retirement Income Security Act (“ERISA”). BFM also agreed to pay to the DOL
a $266,151 penalty.

On 8 January 2014, BlackRock Inc. reached a settlement with the New York Attorney General's office (“AG”)
pursuant to which the AG found BlackRock's use of analyst surveys violated New York's Martin Act and
Executive Law. The settlement did not involve the payment of any fine or other penalty although BlackRock
paid $400,000 to cover the AG’s costs of investigation. BlackRock neither admitted nor denied the allegations,
but agreed to stop using analyst surveys.

On 8 May 2014, the primary Italian securities regulator (“CONSOB”) fined BlackRock Investment Management
(UK) Limited (“BIMUK"”) 150,000 EURO (approximately $205,826 USD) for negligent market manipulation. The
fine was based on BIMUK'’s filing, on behalf of the BlackRock group of companies, a large shareholder report
regarding its holdings in Unicredit S.p.A. to CONSOB in December 2011 that turned out to be incorrect.

On 16 September 2014, BlackRock Institutional Trust Company, N.A. (“BTC”) entered into an agreement with
the SEC to resolve allegations relating to three alleged violations of an SEC regulation prohibiting short sales of
an equity security during the restricted period preceding a public offering. The three trades at issue occurred
in 2010 and 2011. As part of the approximately $1.7 million settlement, BTC agreed to disgorge profits from
each of the violations and to pay interest and a civil penalty. BTC also agreed to cease and desist from any future
violations of the rule in question.

On 20 April 2015, BlackRock Advisors, LLC (“BAL”) reached a settlement with the Securities and Exchange
Commission (“SEC”) regarding BlackRock’s handling of a former portfolio manager’s personal investments and
involvement in a family business, Rice Energy LP and related entities. As part of the settlement, BAL agreed to
pay a $12 million penalty and retained an independent compliance consultant to review BlackRock’s policies
and procedures regarding the outside activities of BlackRock’s employees. There was neither an allegation by
the SEC of any loss to any BlackRock investors, nor did this settlement have any adverse impact on BlackRock’s
ability to manage its clients’ funds.

On 17 January 2017, BlackRock Inc. reached an agreement with the SEC resolving a matter regarding a
provision in an old version of BlackRock’s form employee separation agreement that the SEC believed violated
Dodd Frank’s whistleblower provisions. The settlement with the SEC included a $340,000 payment and
BlackRock agreed it would not include the provision in future agreements. In addition, BlackRock agreed to
notify by letter, certain former employees who signed the agreement between October 2011 and March 2016.

On 25 April 2017, BlackRock Fund Advisors (“BFA”) reached an agreement with the SEC resolving a matter
regarding whether one BFA-managed ETF (the iShares MSCI Russia Capped ETF) was covered by certain
exemptive relief the SEC previously granted BFA and other iShares funds. BFA, which did not admit or deny
any of the SEC’s findings, agreed to resolve the matter for a civil monetary penalty of $1.5 million.

BlackRock, Inc. and its various subsidiaries, including BTC, also have been subject to certain business litigation
that has arisen in the normal course of their business. Our litigation has included a variety of claims, some of



which are investment-related. None of BlackRock's prior litigation has had, and none of its pending litigation
currently is expected to have, an adverse impact on BlackRock’s ability to manage client accounts.

In past years, BlackRock has acquired organizations that provide investment-related services, including, but
not limited to, State Street Research & Management Company, Merrill Lynch Investment Managers, the fund of
funds business of Quellos Group, LLC, and Barclays Global Investors. This response does not address any
litigation or regulatory matters that arose out of conduct within the acquired organizations prior to their
acquisition by BlackRock. It also does not address litigation or regulatory matters unrelated to BlackRock’s or
BTC’s investment management responsibilities.

6.) Have any changes occurred in the Errors and Omission insurance coverage provided by
your firm over the last quarter?
No Yes (provide details)

7.) Does the amount of insurance coverage meet or exceed the minimum amount required
through your investment management contract with the Fund and the minimum amount
required through the Fund’s Investment Policy Statement?

Yes No (please explain)

8.) Is your firm adhering to the communication and reporting requirements as defined in the

Fund’s investment policy statement?
Yes No (please explain)

Certified For The Firm By:

Name: Steve Bringardner, CFA

Signature:

Title: Director
Firm: BlackRock Institutional Trust Company, N.A.
Date: January 14t, 2020



Investment Performance Services, LLC
Private Equity Quarterly Compliance Checklist
Period Ending December 31, 2019

To: Hamilton Lane Advisors

Re:  Warehouse Employees Union Local No. 730 Pension Trust Fund - Hamilton Lane
Secondary Fund IV-A, L.P.

As an authorized representative of the firm I certify the following answers are accurate and attest
that our firm has provided/attached all required explanations and/or supporting documents.

Part A: Account

1.) Do you verify the portfolio is currently, and has been during the past quarter, in
compliance with your firm’s commingled investment vehicle guidelines and/or offering
document governing the management of the investment?

No (please explain)

2.) With respect to the portfolio(s) under your management, do you acknowledge sole
fiduciary responsibility under ERISA for adherence with the commingled investment vehicle
and/or offering document guidelines?

No (please explain)

3.) Has there been a significant change in the liquidity of the commingled investment vehicle
which may cause you to suspend, limit, or change the current liquidity offered to investors?
Yes (please explain)

4.) Do you see a need for a change in the Fund’s current investment policy statement under
which you are working?
Please refer to Schedule I, Number 1

Part B: Firm

1.) Have significant changes been made in the firm’s investment management process during
the quarter?

Yes (please explain)

2.) Have any changes or departures occurred in the investment team or other key personnel
within the firm during the past quarter?
Yes (please explain)

3.) Have any ownership changes in the firm occurred during the quarter?
Yes (please explain)



4.) Have there been significant changes to your Form ADV from the last copy delivered to
the Fund? If you are not required to file Form ADV, please explain why.
Yes (provide details)

5.) Has your firm or any individual (employee) at the present or during the past quarter been
named in litigation, a regulatory enforcement action, or investigation related to investment
activities? Please include any updates on any pending litigation that has been previously
reported.

Please refer to Schedule I, Number 2

6.) Have any changes occurred in the Errors and Omission insurance coverage provided by
your firm over the last quarter?
Yes (provide details)

7.) Does the amount of insurance coverage meet or exceed the minimum amount required
through your investment management contract with the Fund and the minimum amount
required through the Fund’s Investment Policy Statement?

Please refer to Schedule I, Number 1

8.) Is your firm adhering to the communication and reporting requirements as defined in the

Fund’s investment policy statement?
Please refer to Schedule I, Number 1

Certified For The Firm By:

Name: Frederick Shaw

Signature:

Title: Chief Compliance Officer
Firm: Hamilton Lane Advisors




SCHEDULE I TO COMPLIANCE CERTIFICATE FOR QUARTER ENDED
December 31, 2019

1. With regard to Hamilton Lane Secondary Fund IV-A, L.P., the investment in the fund
is governed by the Limited Partnership Agreement of the fund; the fund is currently, and
has been during the quarter, in compliance in all material aspects with such agreement.

2. Material litigation or regulatory actions against the firm, its officers or principals would
be found in our Form 10-K, Form 10-Q and/or subsequent reports that we file with the
U.S. Securities and Exchange Commission. For ease of reference, please refer
to: Hamilton Lane INC CIK#: 0001433642 (See: all company filings).



https://www.sec.gov/cgi-bin/browse-edgar?action=getcompany&CIK=0001433642&owner=include&count=40
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